N
N

N

HAL

open science

Convergence of the Finite Volume Method for scalar
conservation laws with multiplicative noise: an approach by
kinetic formulation

Sylvain Dotti, Julien Vovelle

» To cite this version:

Sylvain Dotti, Julien Vovelle. Convergence of the Finite Volume Method for scalar conservation laws with mul-
tiplicative noise: an approach by kinetic formulation. Stochastics and Partial Differential Equations: Analysis

and Computations, In press. <hal-01391073v4)

HAL Id: hal-01391073
https://hal.science/hal-01391073v4

Submitted on 9 Jul 2019

HAL is a multi-disciplinary open access archive
for the deposit and dissemination of scientific re-
search documents, whether they are published or not.
The documents may come from teaching and research
institutions in France or abroad, or from public or pri-
vate research centers.

L’archive ouverte pluridisciplinaire HAL, est des-
tinée au dépot et a la diffusion de documents scien-
tifiques de niveau recherche, publiés ou non, émanant
des établissements d’enseignement et de recherche
francais ou étrangers, des laboratoires publics ou
privés.

Au‘to'flizition
HAL Authorization


https://hal.science/hal-01391073v4
https://about.hal.science/hal-authorisation-v1/
https://about.hal.science/hal-authorisation-v1/
https://hal.archives-ouvertes.fr

Convergence of the Finite Volume Method for scalar
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kinetic formulation
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Abstract

Under a standard CFL condition, we prove the convergence of the explicit-in-
time Finite Volume method with monotone fluxes for the approximation of scalar
first-order conservation laws with multiplicative, compactly supported noise. In [9],
a framework for the analysis of the convergence of approximations to stochastic
scalar first-order conservation laws has been developed, on the basis of a kinetic
formulation. Here, we give a kinetic formulation of the numerical method, analyse
its properties, and explain how to cast the problem of convergence of the numerical
scheme into the framework of [9]. This uses standard estimates (like the so-called
“weak BV estimate”, for which we give a proof using specifically the kinetic formu-
lation) and an adequate interpolation procedure.
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1 Introduction

Stochastic first-order scalar conservation law. Let (2, F,P,(F), (Bk(t))) be a
stochastic basis and let 7" > 0. Consider the first-order scalar conservation law with
stochastic forcing

du(z,t) + div(A(u(z, t)))dt = ®(z,u(z,t)dW(t), x=c TN, te(0,T). (1.1)

Equation (1.1) is periodic in the space variable: = € TV where TV is the N-dimensional
torus. The flux function A in (1.1) is supposed to be of class C?: A € C?(R;RY).
We assume that A and its derivatives have at most polynomial growth. Without loss
of generality, we will assume also that A(0) = 0. The right-hand side of (1.1) is a
stochastic increment in infinite dimension. It is defined as follows (see [7] for the general
theory): W is a cylindrical Wiener process, W = >, Brex, where the coefficients
Bi are independent Brownian processes and (eg)r>1 is a complete orthonormal system
in a Hilbert space H. For each x € TV, v € R, ®(x,u) € Lo(H,R) is defined by
®(x,u)er = gr(z,u) where gi(-,u) is a regular function on TV. Here, Lo(H, K) denotes



the set of Hilbert-Schmidt operators from the Hilbert space H to an other Hilbert space
K . Since K = R in our case, this set is isomorphic to H, thus we may also define

<I>(1" u) = ng(l‘, u)ek,

k>1

the action of ®(z,u) on e € H being given by (®(z,u), e)r. We assume g € C(TV xR),
with the bounds

G*(z,u) = |®(z, )3 =Y lgr(z,w)|* < Do(1 + [uf?),
E>1
(1.2)

1@ (z, ) — @y, 0)[Fr =D lge(@,u) — gr(y,v)[* < Di(lz — y|* + [u — v|h(ju - v])),
k>1
(1.3)

where z,y € TV, u,v € R, and h is a continuous non-decreasing function on R, such
that h(0) = 0. We assume also 0 < h(z) <1 for all z € R;.

Notation: in what follows, we will use the convention of summation over repeated indices
k. For example, we write W = [jey.

Compactly supported multiplicative noise. In this paper, we study the numerical
approximation of (1.1): our aim is to prove the convergence of the Finite Volume method
with monotone fluxes, see our main result, Theorem 7.4. Our analysis will be restricted
to the case of multiplicative noise with compact support. Indeed, from Section 3 to
Section 7, we will work under the following hypothesis: there exists a,b € R, a < b,
such that gg(x,u) = 0 for all u outside the compact [a,b], for all z € TV, k > 1. For
simplicity, we will take a = —1, b = 1. We will assume therefore that

for all u € R, |u| > 1 = gx(z,u) =0, (1.4)

for all z € TV, k > 1, and consider initial data with values in [—1, 1]. The solution of the
continuous equation (1.1) then takes values in [—1, 1] almost surely (see [9, Theorem 22]).
There is no loss in generality in considering that A is globally Lipschitz continuous then:

Lip(A) := sup |4’ (¢)| < +o0. (1.5)
£eR

In that framework, we will build a stable and convergent approximation to (1.1) by an
explicit-in-time Finite Volume method. Under (1.4), it is also natural to assume

G*(z,u) = |®(z, )3 =Y lgr(x,w)|> < Dy, (1.6)
k>1

which is of course stronger than (1.2). In what follows, we will assume that (1.6) is
satisfied.



Let us do some comments about our hypotheses. Consider the general framework where
the flux A is only locally Lipschitz continuous and the noise is not compactly supported.
In that situation, the Courant-Friedrichs-Lewy (CFL) condition depends effectively on
the L®-norm of the numerical approximation (see Remark 4.2). We do not know how
to control this L*-norm (for the continuous problem, only LP-norms, with an arbitrary
finite p are controlled). This is why we require the flux A to be globally Lipschitz
continuous. We may actually assume solely (1.5), without considering that the noise is
compactly supported. However, if (1.4) is a reasonable assumption in our opinion, (1.5)
without much specification seems to us too stringent. It rules out the case of the Burgers
equation for example.

Numerical approximation. Let us give a very brief summary of the theory for (1.1)
and of its approximation by numerical methods. Different approximation schemes to
stochastically forced first-order conservation laws have already been analysed: time-
discrete schemes, [17, 1, 18], space-discrete scheme [20], and space-time Finite Volume
discrete schemes. For this latter kind of numerical approximation (space-time discrete
schemes), there already exists some results of convergence of the method in the literature
in various frameworks:

e in space dimension 1, with strongly monotone fluxes, [21],
e in space dimension N > 1, by a flux-splitting scheme, [2],
e in space dimension N > 1, for general schemes with monotone fluxes, [3].

The Cauchy or the Cauchy-Dirichlet problem associated to the continuous problem (1.1)
have been studied in [10, 19, 12, 32, 8, 6, 4, 5, 18].

The approximation of scalar conservation laws with stochastic flux has also been con-
sidered in [15] (time-discrete scheme) and [28] (space discrete scheme). For the corre-
sponding Cauchy Problem, see [23, 22, 24, 14, 13, 16].

The reference [3] gives a result very close to the convergence statement in Theorem 7.4.
In [3] the flux A, which may also depend on (t, ), is supposed to be globally Lipschitz
continuous. The noise is restricted to one mode (gr = 0 if k& > 2). The convergence
of the Finite Volume method with monotone fluxes is obtained under a CFL condition
of the type: time step At = o(h), where h is the space step. In the present paper, we
are able to establish the convergence of the Finite Volume Method under the standard
CFL condition At = O(h), thus relaxing the o(h) to a O(h), see Theorem 7.4. In our
opinion, this is the essential difference between our result and the one obtained in [3].
The fact that the flux may depend on (¢,z), or the number of modes affected by the
noise are not decisive here. Let us give some additional comments on those two different
CFL conditions. First note that they can hardly be distinguished numerically: h and
h/|In(|In(h)|)| are quasi similar for very small values of h. However, the fact is that our
approach, which uses the kinetic formulation of the Finite Volume scheme, contrary to
[3], where an approach based on entropy characterization is used, is able to yield the



expected convergence result under the standard CFL condition At = O(h). Eventually,
a last methodological difference between this present paper and the paper [3] has to be
emphasized: in [3], Young measures and weak convergence with respect to the whole set
of variables (w, t, ) are used. In the paper [9], which we use to establish our convergence
result, the weak mode of convergence with respect to w € Q that is used is the usual
weak probabilistic mode, that is convergence in law.

Kinetic formulation. To prove the convergence of the Finite Volume method with
monotone fluxes, we will use the companion paper [9] and a kinetic formulation of
the Finite Volume scheme. The subject of [9] is the convergence of approximations to
(1.1) in the context of the kinetic formulation of scalar conservation laws. Such kinetic
formulations have been developed in [25, 26, 27, 29, 30]. In [27], a kinetic formulation
of Finite Volume E-schemes is given (and applied in particular to obtain sharp CFL
criteria). For Finite Volume schemes with monotone fluxes, the kinetic formulation is
simpler, we give it explicitly in Proposition 4.1. Based on the kinetic formulation and an
energy estimate, we derive some a priori bounds on the numerical approximation (these
are “weak BV estimates” in the terminology of [11, Lemma 25.2]), see Section 5. These
estimates are used in the proof of consistency of the scheme when we show that it gives
rise to an approximate solution to (1.1) in the sense of Definition 2.6. There is a difference
between the approach of [3] and our approach that we would like to emphasize here. The
use of the kinetic formulation and of the theory in [9] gives some flexibility insofar as
the sequence of approximate generalized solutions (see Definition 2.6) generated by the
numerical scheme may not be at equilibrium (here, we refer to Definition 2.4). We take
profit of this observation in particular in (4.27), when we build the interpolation fs.
Compare to the interpolation [3, Section 5.1]. Let us also highlight the fact that we give
a proof of the “weak BV estimate” slightly different from the one in [11, Lemma 25.2],
since it is based solely on the kinetic formulation of the scheme. See Section 5.2.

Plan of the paper. The plan of the paper is the following one. In the preliminary
section 2, we give a brief summary of the notion of solution and approximate solution to
(1.1) developed in [9]. In Section 3, we describe the kind of approximation to (1.1) by
the Finite Volume method that we consider here. In Section 4 we establish the kinetic
formulation of the scheme. This numerical kinetic formulation is analysed as follows:
energy estimates are derived in Section 5, then we show in Section 6 that this gives rise
to an approximate generalized solution in the sense of Definition 2.6. We show some
additional estimates and then conclude to the convergence of the scheme in Section 7.
This result is stated in Theorem 7.4.

2 Generalized solutions, approximate solutions

The object of this section is to recall several results concerning the solutions to the
Cauchy Problem associated to (1.1) and their approximations. We give the main state-
ments, without much explanations or comments; those latter can be found in [9]: we
give the precise references when needed.



2.1 Solutions

Definition 2.1 (Random measure). Let M; (TV x [0,T] x R) be the set of bounded
Borel non-negative measures. If m is a map from € to ./\/lb+ (']I‘N x [0,T] x R) such that,
for each continuous and bounded function ¢ on TV x [0,T] x R, (m,¢) is a random
variable, then we say that m is a random measure on TV x [0, 7] x R.

A random measure m is said to have a finite first moment if
Em(TY x [0,T] x R) < 4o0. (2.1)

Definition 2.2 (Solution). Let ug € L>®(TV). An L'(T¥)-valued stochastic process
(u(t))sejo,m is said to be a solution to (1.1) with initial datum wg if v and £ := L,5¢
have the following properties:

1. we LL(TY x [0,T] x Q),
2. for all ¢ € C°(TVN x R), almost surely, ¢ — (£(t), o) is cadlag,
3. for all p € [1,+00), there exists Cp, > 0 such that

E < sup Hu(t)Hip(TN)> < Cp, (2.2)

te[0,7

4. there exists a random measure m with finite first moment (2.1), such that for all
¢ € C®(TN x R), for all t € [0,T],

(£(8), 0) = (F0.0) + /0 (£(5),a(€) - Vep)ds

t
+ ;/0 /TN gk (z, u(z, 8))p(x, u(x, s))dzdBy(s)
1

+ 2/ Oep(z,u(w,s))G?(z,u(z, s))dzds — m(dep)([0,1]), (2.3)
0 JTN

a.s., where £o(z,£) = Ly (m)>e; G := Y pey lgx|? and a(€) := A'(€).

In item 1, the index P in u € LL(TYN x [0,7] x Q) means that u is predictable. See [9,
Section 2.1.1]. The function denoted f := 1,¢ is given more precisely by

(l’, t, g) = 1u(x,t)>§'

This is the characteristic function of the subgraph of u. To study the stability of so-
lutions, or the convergence of approximate solutions (these are two similar problems),
we have to consider the stability of this property, the fact of being the “ characteris-
tic function of the subgraph of a function”. If (u,) is a sequence of functions, say on



a finite measure space X, p € (1,00) and (uy) is bounded in LP(X), then there is a
subsequence still denoted (u,) which converges to a function u in LP(X)-weak. Up to a
subsequence, the sequence of equilibrium functions f,, := 1,,,~¢ is converging to a func-
tion f in L*°(X x R)-weak star. The limit f is equal to f := 1,5¢ if, and only if, (u,)
is converging strongly, see [9, Lemma 2.6]. When strong convergence remains a priori
unknown, the limit f still keeps some structural properties. This is a kinetic function in
the sense of Definition 2.4 below, [9, Corollary 2.5]. Our notion of generalized solution
is based on this notion.

2.2 Generalized solutions

Definition 2.3 (Young measure). Let (X, A, \) be a finite measure space. Let P;(R)
denote the set of probability measures on R. We say that a map v: X — Pi(R) is a
Young measure on X if, for all ¢ € C(R), the map z +— v,(¢) from X to R is measurable.
We say that a Young measure v vanishes at infinity if, for every p > 1,

/ / €[Pdv (€)dA(2) < +o0. (2.4)
X JR

Definition 2.4 (Kinetic function). Let (X, .4, A) be a finite measure space. A measur-
able function f: X x R — [0, 1] is said to be a kinetic function if there exists a Young
measure v on X that vanishes at infinity such that, for A-a.e. z € X, for all £ € R,

f(zvg) = VZ(§7 +OO)'

We say that f is an equilibrium if there exists a measurable function u: X — R such
that f(2,8) = £(2,€) = 1,(;)>¢ a.e., or, equivalently, v, = J¢_,(,) for a.e. z € X.

Definition 2.5 (Generalized solution). Let fo: TV x R — [0,1] be a kinetic function.
An L>®(TY x R;[0,1])-valued process (f(t))seo.r] is said to be a generalized solution
to (1.1) with initial datum fo if f(¢) and v; := —0¢ f(t) have the following properties:

1. for all ¢ € [0,7], almost surely, f(¢) is a kinetic function, and, for all R > 0,
feLL(TN x (0,T) x (-R,R) x Q),

2. for all ¢ € C°(TYN x R), almost surely, the map t > (f(t), ) is cadlag,

3. for all p € [1,+00), there exists C;, > 0 such that

E Pdu, ,(€)dz | < C,, .
(ﬁé?ﬂ L, [ierave x>< : (25)



4. there exists a random measure m with first moment (2.1), such that for all ¢ €
CX(TN x R), for all t € [0, T, almost surely,

), 0) =(for ) / (f(s), al€) - Vap)ds

/ /TN/gk z,§)p(x, §)dvy 5 (§)drdBy(s)
i /o /TN /RG%’ €)0ep(x, §)dvs 5 (€)dzds — m(De)([0,1]).  (2.6)

The following statement is Theorem 3.2. in [9]. Note that we use the following termi-
nology, what we call solution is a stochastic process u as in Definition 2.2. What we call
generalized solution is a stochastic process f as in Definition 2.5.

Theorem 2.1 (Uniqueness, Reduction). Let ug € L¥(TV). Assume (1.2)-(1.3). Then
we have the following results:

1. there is at most one solution u with initial datum ug to (1.1).

2. If f is a generalized solution to (1.1) with initial datum fy at equilibrium: fo =
1y,>¢, then there exists a solution w to (1.1) with initial datum wug such that

f(xytaf) = 1u(ac,t)>§ a.s., fO’I’ a.e. (l‘,t,g)-

3. ifur, ug are two solutions to (1.1) associated to the initial data uy g, uz o € L™ (']I‘N)
respectively, then

E|(u(t) — u2(t) "l 1 ey < Ell(ur0 — u2,0) "l cew),- (2.7)

This implies the L'-contraction property, and comparison principle for solutions.

2.3 Approximate solutions

In [9], we give a general method and sufficient conditions for the convergence of se-
quences of approximations of (1.1). The solutions of these approximate problems give
rise to approximate solutions and, more precisely, to approximate generalized solutions,
according to the following definition (see Definition 4.1 and Section 5 in [9]).

Definition 2.6 (Approximate generalized solutions). For each n € N, let fJ': TV xR —
[0,1] be a kinetic function. Let ((f”(t))te[u’T])neN be a sequence of L‘X’(TN x R; [0, 1])-
valued processes. Assume that the functions f"(t), and the associated Young measures

= —0¢f"(t) are satisfying item 1, 2, 3, in Definition 2.5 and Equation (2.6) up to
an error term, d.e.: for each p € C°(TN x R),n € N, there exists an adapted process
e™(t,p), with ¢t — e™(t,¢) almost surely continuous. Furthermore, assume that the
sequence (e"(t,y)),,cy satisfies

lim sup |e"(¢,¢)| = 0 in probability, (2.8)
n—-+00 tE[O T}



and that there exists some random measures m”™ with first moment (2.1), such that, for
all n, for all ¢ € C°(TN x R), for all ¢ € [0, 7], almost surely,

(), 0) ="t 0) + (S 0) + /0 (f"(s), al€) - Vaig)ds

+/0 /TN/Rg’“(x’§)¢(xv5)dV£,s(f)d$d5k(s)
+ ;/o /TrN/RGQ(JC’6)8590(x’§)d’/38(5)dxd3—m"(aggo)([o,t])_ 2.9)

Then we say that (f™) is a sequence of approximate generalized solutions to (1.1) with
initial datum fg.

Consider a sequence (f,,) of approximate solutions to (1.1) satisfying the following (mi-
nimal) bounds.

1. There exists C}, > 0 independent of n such that v" := —0¢ f™ satisfies
sup / / §[Pdvy (§)dz| < Cp, (2.10)
tefo, 1] JTN
2. the measures Em™ satisfy the bound
sup Em™(TY x [0,T] x R) < +o0, (2.11)

n

and the following tightness condition: if B}, = {¢ € R, [{| > R}, then

lim sup Em™(TY x [0, 7] x B%) = 0. (2.12)

R—+o0 n

We give in [9] the proof of the following convergence result, see Theorem 40 in [9].

Theorem 2.2 (Convergence). Suppose that there exists a sequence of approrimate ge-
neralized solutions (f™) to (1.1) with initial datum f§ satisfying (2.10), (2.11) and
the tightness condition (2.12) and such that (fJ') converges to the equilibrium function
£0(€) = Lyg>e in L°(TN x R)-weak-*, where ug € L(TV). Then

1. there exists a unique solution u € L'(TYN x [0,T] x Q) to (1.1) with initial datum
uoy

2. let
"(e,1) / cdu (& / (P (2,1, €) — Lose) de.

Then, for all p € [1,00[, (u™) is converging to u with the following two different
modes of convergence: u, — u in LP(TN x (0,T) x Q) and almost surely, for all
t €[0,T), un(t) — u(t) in LP(TV).



In the next section, we define the numerical approximation to (1.1) by the Finite Volume
method. To prove the convergence of the method, we will show that the hypotheses of
Theorem 2.2 are satisfied. The most difficult part in this programme is to prove that
the numerical approximations generate a sequence of approximate generalized solutions,
see Section 6.

3 The finite volume scheme

Mesh. A mesh of TV is a family T4 of disjoint connected open subsets K € (0, 1y
which form a partition of (0,1)" up to a negligible set. We denote by 7 the mesh

{(K+1;1€ZV K € Ty}

deduced on RY. For all distinct K,L € T, we assume that K N L is contained in
an hyperplane; the interface between K and L is denoted K|L := K N L. The set of
neighbours of K is
N(K)={LeT;L+#K, K|L+#0}.
We use also the notation
oK = ) KL
LeN(K)

In general, there should be no confusion between JK and the topological boundary
R\ K.

K|L

We also denote by |K| the N-dimensional Lebesgue Measure of K and by |0K| (re-
spectively |K|L|) the (N — 1)-dimensional Haussdorff measure of 0K (respectively of
K|L) (the (N — 1)-dimensional Haussdorff measure is normalized to coincide with the
(N — 1)-dimensional Lebesgue measure on hyperplanes).

Scheme Let (Ax1)kxeT,Len (k) be a family of monotone, Lipschitz continuous nu-
merical fluxes, consistent with A. We assume that each function Ag_; : R> — R
satisfies the following properties.

e Monotonicity: Ax_,p(v,w) < Ag_p(v',w) for all v, v/, w € R with v < ¢’ and
Agp(v,w) > Ag_p(v,w') for all v, w, w' € R with w < w'.

10



e Lipschitz regularity: there exists Ly > 0 such that
A (0,0) = Agop (0 w)] < [KIL|La(p =] + o —wfl),  (3.1)
for all v, v/, w, w' € R.

e Consistency:

Ar_rp(v,v) = / ‘ A() -ng pdHY T = |K|LIA(W) - nk.L, (3.2)
KI|L

for all v € R, where ng 1, is the outward unit normal to K on K|L.

e Conservative symmetry :

AK%L(U,U)) = —AL_,K(U),’U), (33)
forall K, L € T, v,w € R.

The conservative symmetry property ensures that the numerical flux Q% _,; defined
below in (3.6) satisfies Q% _,; = —Q}_, x for all K, L.

Let 0 =ty < ... < ty, < tpy1 < ... < tn, =T be a partition of the time interval [0, T],
with Np € N*. Given two discrete times ¢,, and t,,41, we define At,, = t,+1 — ¢, for each

n € {0,..., Ny — 1}. Knowing v}, an approximation of the value of the solution v to

(1.1) in the cell K at time t,, we compute v’;(H, the approximation to the value of u in

K at the next time step t,11, by the formula

K| = o) + Aty Y Qi = [K|(Atn) g1 i (V) X3, (3.4)
LeN(K)

where Q% _,;, gk x and X,?H are defined below in (3.6), (3.8) and (3.7). The initializa-
tion is given by the formula

VY = 1/ uo(x)dx, KeT. (3.5)
K] Jk

In (3.4), At,Q%_,, is the numerical flux at the interface K|L on the range of time
[tn, tnt1], where Q% _,; is given by

Qk—1 = Ak —L(Vi, VL)- (3.6)

We have also defined

Bk(thrl) - Bk(tn) '

n+1l __
Xk - (Atn)1/2

(3.7)

Then, the (X,’;H) k>1neN are independent random variables, normally distributed with
mean 0 and variance 1. Besides, for each n > 1, the sequence (X;;H) k>1 is independent

11



of F,, the sigma-algebra generated by {X,TH; k > 1,m < n}. The numerical functions
gk, i are defined by the average

1
ki (v) = / gi(x,v)dz. (3.8)
K| Jk
Then, in virtue of (1.6) we have

G () ==Y gk (v)* < Dy, (3.9)
k>1

where v € R, K € T. We deduce (3.9) from (1.6) and Jensen’s Inequality. Similarly, we
deduce from (1.3) and Jensen’s Inequality that

S (g1 (6) — g, )2 < Dlj(, /K & — yl’da,

k>1

for all y € TV. In particular, assuming diam(K) < h (this figures in the hypotheses
(4.22), which we will assume next), we have the following consistency estimate

> orx (&) = gr(x,€)1* < Dik?, (3.10)
>1

for all x € K, which will be used later (see (6.40) for example).

Remark 3.1 (Approximation in law). In effective computations, the random variables
X,’;'H are drawn at each time step. They are i.i.d. random variables with normalized
centred normal law N(0,1). In this situation, we will prove the convergence in law of
the Finite Volume scheme to the solution of (1.1), see Remark 7.2 after Theorem 7.4.

Remark 3.2 (Global Lipschitz Numerical Flux). We assume in (3.1) that the numerical
fluxes Ax_ 1 are globally Lipschitz continuous. This is consistent with (1.5). Both
(3.1) and (1.5) are strong assumptions, except if a priori L*°-bounds are known on the
solutions to (1.1), which is the case here, due to the hypothesis of compact support (1.4).
Without loss of generality, we will assume that Lip(A) < Lg4.

4 The kinetic formulation of the finite volume scheme

4.1 Discussion on the kinetic formulation of the finite volume scheme

The kinetic formulation of the Finite Volume method has been introduced by Makridakis
and Perthame in [27]. The principle is the following one. For linear transport equations,
which corresponds to a linear flux function A(u) = au, a € RY, the upwind numerical
flux A,z in (3.6) is given by

Ag(v,w) = @, ]"o = [aje 1), (4.1)
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where

gy = /KlLa-nKLdHNl = |K|Lla - ng,r,

with the usual notation v* = max(v,0), w~ = (—w)*. The discrete approximation of
the kinetic version of the transport equation

atf(ﬂj,t,f) + a(é) : vxf(ﬂf,t,f) =0

by the Finite Volume method is therefore

IKI(fH6) — fR€) + Aty > alk (€ =0, (4.2)
LeEN(K)
where
e (6) = (a5 (O [R(E) — [ak (O] 7€)
and

a1 (6) = /K ) M = KILJa(e) (4.3)

Recall that G is defined by (3.9). One may think that a kinetic formulation of (3.4)
consistent with (4.2) should be, for instance, the following identity

K| (£557(8) = £5(0)) + Aty Y afe,p(6)
LeN(K)

1
= |K|(At)?0un —¢ g (O) X7 + | K| Aty O (m?((é) - §G%<(§)5v;g:§)7 (4.4)

where

£5(8) == Lupse. (4.5)
However, we do not know how to find a formulation (4.4)-(4.5) satisfying both the
constraint mj(§) > 0 for all K € T, n € N, £ € R, and some satisfactory consistency
conditions for aj_,;(§). The fact is that such a kinetic formulation as (4.4)-(4.5) is
not necessary to our purpose. Indeed, the kinetic formulation authorizes general kinetic
functions (Definition 2.4). It is not mandatory to work with sole equilibrium functions
as in (4.5). We will exploit this flexibility of the approach by kinetic formulation and
follow a procedure into three steps:

e Split the Finite Volume scheme into a step of deterministic evolution and a step
of stochastic evolution (Section 4.2),

e Associate a discrete kinetic formulation to the deterministic evolution (Section 4.3),

e Gather the deterministic evolution (in its kinetic form) and the stochastic evolution
to build an adequate discrete kinetic function (Section 4.4).

Once this is done, we explain in Section 4.5 to what extent the discrete kinetic function
build at the end of Section 4.4 does satisfy a satisfactory discrete kinetic formulation.
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4.2 Splitting
For K € T and n € N, let us define v}?l/ % as the solution to

KW = o)+ Aty > Axsp (v, vp) =0, (4.6)
LeN(K)
Then v;?q/ ? is the state reached after a step of deterministic evolution, by the discrete
approximation of the equation w; + div(A(u)) = 0.
4.3 Kinetic formulation of the deterministic evolution
We claim that, to (4.6) corresponds the kinetic formulation
1/2
K] (65720 — 15(©) + At S o (©) = K12t dem(€). - (47)
LeN (K
where £2(£) = 1ymse, m € {n,n + 1/2} and
mly > 0. (4.8)

n (4.7), ak_ 1 (&) is a function

agr(§) = ax—L(§, Vi, VL), (4.9)

where (§,v,w) — ax_,1(§, v, w) satisfies the following consistency conditions:

/R (k1 (60, w) — @1 () L0n) d = Aoy (v, w), (4.10)

ax (& v,v) = a?(—)L(’£>1v>£7 (4.11)

for all {, v, w € R, where a},_,; is defined by (4.3). Let us state and prove the existence
of the kinetic formulation (4.7)-(4.8)-(4.10)-(4.11).

Proposition 4.1 (Kinetic formulation of the Finite Volume method). Set

ak (& v,w) = ax_ () Lecorw + [02AKk 1 (v, ) Ly<e<w + AR L(E, W) Ly<e<o]

(4.12)
and
n 1 n+1/2 + e
k(€)= — g [0k -0 k-0t - X @ (QdC. (413)
" LeN (K)
Let us also assume that oK
AthKI‘LA <1, VKEeT, (4.14)

forallm € N, K € T. Then the equations (4.7)-(4.8)-(4.10)-(4.11) are satisfied. Addi-
tionally, we have
agp(&§v,w) =0, when& >vVw, (4.15)

for ol KL eT.

14



Remark 4.1 (Support of m’). By (4.13), the definition (4.12) of ax_,1, and the equation

(4.6), & = mi (&) is compactly supported in the convex envelope of the points v n1/ 2,

v, {vi; L € N(K)}.
Proof of Proposition 4.1. We check at once (4.7) and (4.10), (4.11), (4.15). To show
that m%(§) > 0, let us introduce

+oo
(bK_>L<£,’U,'LU) = /é aK—)L(C7vuw)dC (416)

+oo
keonl®) = Prnl&okoh) = [ aken(OdC (4.17)
A simple computation gives the formula

kor(§) = Axp(vg, vf) — Ak L (Vg A vL A E). (4.18)

By comparison with the identity (v — &)™ = v — v A, the quantities 7 ., (§) appears,
in virtue of (4.18), as the numerical entropy fluxes associated to the entropy n(v) :=
(v—&)*. Then m7%(€) > 0 is equivalent to the discrete entropy inequality

1 n
AL [U(UK+1/2) —n(vg } Z D% (§) <0. (4.19)
" LE./\/'(K

It is a classical fact that, under the CFL condition (4.14), the deterministic Finite
Volume scheme (4.6) has the following monotonicity property: v ntl/2 4 n (4.6) is a non-
decreasing function of each of the entries v}, v}, L € N(K). ThlS implies (4.19) then.

See Lemma 25.1 and Lemma 27.1 in [11]. O

Remark 4.2. Consider the general framework where the flux A is only locally Lipschitz
and the noise is not compactly supported. Then the constant L, in the CFL condition
(4.14) has to be replaced (up to a factor |K|L|) by the Lipschitz constant of the numerical
fluxes Ax_, 1, over the compact [m},, M}.], where
n o __ : n n __ n

K= e Ry L Mie = LeN oLy E
This puts a restriction on the time-step At,,, which is governed by the L°°-norm of the
numerical solution at time t¢,. The issue then, is that, in the stochastic context of (3.4),
no control on this L°°-norm is known. This is why we assume that the flux A is globally
Lipschitz, which, to repeat ourselves, is relevant if an a priori bound on the L°°-norm
of the solution to the continuous equation (1.1) is known. The condition of compact
support (1.4) provides this a priori bound.

4.4 Construction of the discrete kinetic unknown

For a fixed final time T > 0, we denote by 01 the set of admissible space-step and time-
steps, defined as follows: if h > 0 and (At) = (Ato,...,Atn,—1), Nr € N*, then we say
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that 0 == (h, (At)) € op if

] Np—1
— €N, typi= Y Aty =T, sup At, <1 (4.20)
h = 0<n<Ny
We say that § — 0 if
0] :==h+ sup At, —0. (4.21)
0<n<Nrp

For a given mesh parameter § = (h, (At)) € 07, we assume that a mesh 7T is given, with
the following properties:

1
diam(K) < h, ayh® <|K|, |0K|< a—hN_l, (4.22)
N

for all K € T, where

diam(K) = Jnax. |z —y|

is the diameter of K and ay is a given positive absolute constant depending on the
dimension N only. Note the following consequence of (4.22):

hlOK| < a?|K], (4.23)
for all K € T. We introduce then the discrete unknown vs(t) defined a.e. by
vs(x,t) = v, x€ Kty <t <tpy1. (4.24)
We will also need the intermediary discrete function
(2 tyyr) =02 2 €K, (4.25)

defined for n € N, and then the linear interpolation vg(x, t), corresponding to the stochas-

tic evolution, given by

v, t) = o+ ge (V) (Br(t) = Bi(tn))y  tn <t <totr,z € K. (4.26)
Indeed, vg((t) = vg(:c,t), x € K is, for t € [tp,tn+1), an interpolation between U?(H/z

and v?(Jrl. Eventually, for t € [t,,t,+1), we define the discrete kinetic unknown f5(¢) by

the interpolation formula

t—ty, b1 — ¢

N
Ttnlvg(%t)>§ + Ttnl%(%t)>£’ f € R, T € T . (427)

fé(x7ta€) =
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4.5 Discrete kinetic formulation

We state two results in this section. In Lemma 4.2 below, we compare fs5 to the piecewise
constant equilibrium function f5 defined by

f5(z,t,&) =£fx = 11}5(1‘,t)>£’ x € K,t € [tn,tnt1). (4.28)
Then, in Proposition 4.3, we give the discrete kinetic formulation satisfied by f;.

Lemma 4.2. Let ug € L>®(TV), T > 0. Assume that (1.3), (1.4), (1.6), (3.1), and
(4.29) are satisfied. For 6 € 0p, assume (4.22). Let (vs(t)) be the numerical unknown
defined by (3.4)-(3.5)-(4.24) and let fs, £5 be defined by (4.27)-(4.28). Assume that the

CFL condition )

Atn < (1— Q)ZQTN h, 0<n<Np, (4.29)
A

where 6 € (0,1), is satisfied. We have then

T 2
E/O /JI‘N [A|f§(x7t7§) _f5($7t7§)d€:| dxdt

< |:0_1||’U5(0)||%2(TN) + DoT'(1 +0_1)} L<su<pN Atn] . (4.30)
n T

To f5 we will associate the Young measure

tA—ttn §(€= vg(w,t)) + tpe1 — t(;(g = v5(x, t)), (4.31)

V3 1(€) == — 0 fs(a,t, &) = At,,

We also denote by m; the discrete random measure given by

Np—1

dms(@,t,€) = > Y Lokt (@ )M (6) dadtde. (4.32)

n=0 KeT

Proposition 4.3 (Discrete kinetic equation). Let ug € L>(TY), T > 0. Assume that
(1.3), (1.4), (1.6), (3.1) and (4.29) are satisfied. For 6 € 0, assume (4.22). Let (vs(t))
be the numerical unknown defined by (3.4)-(3.5)-(4.24) and let f5, v°, ms be defined
by (4.27), (4.31), (4.32) respectively. Then fs satisfies the following discrete kinetic
formulation: for allt € [ty,tp+1], © € K, for all p € CP(R),

(fs(x,t),9) = (fs(x,tn), V)

T // D dkalOvie)deds - / [ eevtemiededs

LeEN(K

tA—tin/ gk,K(v%)w(vg(x,s))dﬁk(S) 2 At /n G2 (v}t (vi(x, 5))ds. (4.33)

ln

_l’_
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In (4.33), (fs(x,t),v) stands for the product

/R fo(, £, € (€)de.

The proof of Lemma 4.2 and Proposition 4.3 is reported to Section 6. Indeed, it uses
some estimates that are established in the following Section 5.

5 Energy estimates

The Finite Volume scheme (3.4) may be compared to the stochastic parabolic equation
duf (z,t) + div(A(u (z,t)))dt — eAu®(x,t)dt = (z,u(x,t))dW (t). (5.1)

For (5.1), we have the energy estimate

1d 1

S IO, + BV Oy = SEIGC w0y (52)
(Recall that G is defined by (1.2)). In the following Proposition 5.1, we obtain an
analogous result for the Finite Volume scheme (3.4). To state Proposition 5.1, we need

first some notations.

5.1 Notations

Let us define the conjugate function f = 1 — f. We introduce the following conjugate
quantities:

_ 3
dKﬁL(f,'U,'U)) = a?{—)L(é) - G,K_>L(§,'U,w)7 q)K—>L(§7U7w) - / dK—)L(<7U7w)d<'
- (5.3)
We compute
PrrL(6v,w) = Axsr(6,6) — AgsL(v AEwAE). (5.4)

We recognize in (5.4) a numerical flux associated to the entropy
v (v—&) =& —vAE.

From the explicit formula (4.12), we obtain the identity

ax—r(§v,w) = a1 (§)Lesovw + (a1 (§) — O2Ar1(v,8))Ly<e<w
+ (ax_1(§) — 1Ak L(&, w))ly<e<o. (5.5)

Note that, for ax_,7, defined by (4.12), we have (using the fact that Lip(A4) < Ly),

sup{lax (&, v,w)[;&,v,w € R} < La|K|L|. (5.6)
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Formula (5.5) gives the estimate
sup{|ax—L(§, v, w)|;€,v,w € R} < 2L4|K|L], (5.7)

which is not optimal as (5.6) may be, since it has an additional factor 2. Consequently,
we will use a slightly different formulation for &, :

_ &
Bresr (€0, 0) = / b (€, v, w)dC, (5.8)

—0o0

where

br—n(C 6 v, w) = a1 (€)Lesovw + N Ar—1(CE) Ly<e<w + AR L(€, ) Lp<e<p.

(5.9)
We also introduce B B
?(—)L(C?g) = bK%L(gagvv?(?UZ)' (510)
Now for b1, we have an estimate similar to (5.6):
sup{|br (& v,w)]; €, ¢ v,w € R} < La|K|L). (5.11)

5.2 Energy estimate and controls by the dissipation

Proposition 5.1 (Energy estimate for the Finite Volume Scheme). Let uy € L>®(T),
T >0 and 6 € 0p. Let (vs(t)) be the numerical unknown defined by (3.4)-(3.5)-(4.24).

Set
Np—1

&)= Y At Y K| [ mie (512
n=0

KeTu

Then, under the CFL condition (4.14), we have the energy estimate

Np—1

1 | 1 .

L5 (T) 2w, + BE(T) = 2 [05(0) gy + 2B 30 Aty 3 1T Y a0
n=0 KeTy k>1

(5.13)

In the following proposition we derive various estimates, where the right-hand side is
controlled by the dissipation term £(T") introduced in (5.12).

Proposition 5.2 (Control by the dissipation). Let ug € L>(TV), T > 0 and 6 € 7.
Let (vs(t)) be the numerical unknown defined by (3.4)-(3.5)-(4.24). Let v} be defined by
(4.25). Then, under the CFL condition

0K| lagk_,(8)
2A¢t sup ——* <(1-0), 0<n<N, K,LeT, (5.14)
"IK| cer KL
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where 6 € (0,1), we have the following control:

Nr—1

Yoy ¥ / (] — £3)@5 ., (€)dc
KeTy LeN (K
NT 1
<7 Z At,, K|/fK €)d¢, (5.15)
KET#
and
Np—1 b 5 9 N
i) —os(t)]. [, <5 Z > K| [ Slomi©)ds (.10
n=0 KGT#
Under the CFL condition
K b
2At, [0K] up’ e (8:6)| <(1-60), 0<n<N, K,LeT, (5.17)

K| ¢er KL

where 0 € (0,1), (and where bY_, ; is defined by (5.10)) we have the following control:

Nr—1
Soan Y ¥ / (£ — TP (e
KeTy LeEN (K
NT 1
Z At,, K|/fK €)de, (5.18)
KET#
and
Nr—1 NT 1

O |ty = vsten)] |

n=0 KGT#

Eventually, as a corollary to Proposition 5.2, we obtain the following estimates.

Corollary 5.3 (Weak derivative estimates). Let ug € L°(TN), T'> 0 and § € 0. As-
sume that (1.4), (1.6), (3.1), (4.22) and (4.29) are satisfied. Let (vs(t)) be the numerical
unknown defined by (3.4)-(3.5)-(4.24). Let v} be defined by (4.25). Then we have the
spatial estimate

Np—1

EDIUDIDS / (£ — FR)Pk1(6) + (7] — £3)B5s1 ()] e

KeTy LeN (K

—_

DyT
*HU(;( )H%?(’H‘N) + T, (5.20)

>
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and the two following temporal estimates:

Np—1

E Z [ ) = st peomy < IO sy + 5 (5.21)
and [
- 1 2DT
E Y vs(tngr) = vs(tn) |72 epny < 5”116(0)”%2(@) t— (5.22)

5.3 Proof of Proposition 5.1, Proposition 5.2, Corollary 5.3

Proof of Proposition 5.1. We multiply first (4.7) by £ and sum the result over K € T
and ¢ € R to get the following balance equation

||U6(tn+1)||L2(1rN + Aty Z |K|/mK )d€ = 5 ||U6(tn)||L2 TN (5.23)
KeTy

We have used Remark 4.1 to justify the integration by parts in the term with the measure

% The term
Yoo> ko) (5.24)

KeTy LEN(K)
related to the flux term in (4.7) has vanished. Indeed, (5.24) is equal to

B} Z Y k(&) +af k() (5.25)

KGT# LeN(K)

by relabelling of the indexes of summation. All the arguments in (5.25) cancel individ-
ually in virtue of the conservative symmetry property (3.3) of Ax_, (v, w). Indeed, one
can check that ax_,; inherits this property, i.e.

ag—r(§v,w) = —apk(§w,v), K,LeT,v,weR, (5.26)

owing to the explicit formula (4.12). To obtain the equation for the balance of energy
corresponding to the stochastic forcing, we use the equation

o = Y2 (A )2, (o) X (5.27)
which follows from the equation of the scheme (3.4) and the definition of v?;rl/ 2 by

. . . . . 1
(4.6). Taking the square of both sides of (5.27) and using the independence of X"

n+1/2

and vy ", we obtain the identity

1 At
iEHva(z&nH)HiQ(W) = §E||vg(tn+1)||iz(w)+7”1€ S TIED lgrx i) (5.28)
KET# k>1

Adding (5.23) to (5.28) gives (5.13). O
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Remark 5.1. Note that (5.27) also gives

1 At, .
iEHvé(th) - Ug(tnﬂ)HQLz(TN) =— B DK lgrx (0i), (5.29)
KeTy k>1

for all 0 < n < Np.
Proof of Proposition 5.2. We begin with the proof of the estimates (5.15) and (5.16).
Multiplying Equation (4.7) by £7% :=1 — £7%, we obtain
K[E () + ATR(©) S alsr(€) = K| AL T (demi(€).  (5.30)
LeN(K)

Next, we multiply (5.30) by (£ — v}) and sum the result over {, K. We use the first
identity

/ (€ — V) FR(€)Dem (€)de = / ) s e (€)dE = — / £ (€)m(€)d, (5.31)
R

R

(once again, we use the fact that m}, is compactly supported to do the integration by
parts in (5.31), ¢f. Remark 4.1) and the second identity

/R (€ TR (€ = S — )2,

to obtain

2
LQ(TN K|/fK )d§

KGT#

LDINDY / )i (E)dE (5.32)

KeTy LEN(K)

5 | httnin) = esen)]|

We transform the right-hand side of (5.32) by integration by parts in &: this gives, by
(4.16)-(4.17), the term

Aty Y /f” n(&)de. (5.33)
KeTy LEN(K)

Then we can relabel the indices in (5.33) and use the conservative symmetry relation
(consequence of (5.26))

(I)KHL(éfvaw) — _q)L*)K(gawav)v (534)
to see that
L _ 2
> || i) v(g(tn)]+‘L2(TN > Kl/fK Jmic(€)de
DY / €) — E (€))L, ()dE. (5.35)
KeTy LEN (K
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Note that the integrand (£7 (&) — £5%(£))®%_, 1 (§) is non-negative, due to the monotoni-
city properties of Ax_,1 and (4.18). At this stage, in order to deduce (5.15) from (5.35),
we have to prove that, under the CFL condition (5.14), a fraction of the right-hand side
of (5.35) controls the term

2

% H (03 (tn+1) — W(tn)h‘ LA(T)

(see the estimate (5.40) below). To this end, we integrate Equation (5.30) over £ € R.
This gives
K| = o], + At Y /fK Yak ., (€)dE <0, (5.36)
LeEN (K

which reads also

|K|[U?<+1/2—U?< <Aty Y Ok (vR)
LeN(K)

by (4.17) (note that it is also the discrete entropy inequality (4.19) with { = v};). Taking

the square, using the Cauchy-Schwarz Inequality and summing over K € T, we deduce

that

2 |0K]| P L (Vi)

At At EoL KL (537

2 AR 2 Tk A
KeTy LeN(K)

H [v3(tas) - U‘S(t”)hl Loy

Next, we note that [®%_; (v%)|? is non-trivial only if v% < v7. In that case, it can be
decomposed as

B0 = =2 [ B0 1€ =2 [ T B (Oaknle)de, (539

K K

which is bounded by
vz _ _
2suplal_, (€)] / B3, (6)]dE = 2suplaf_ (€)] / (&) — E)),(E)dE. (5.39)
£eR v £€R R

Under the CFL condition (5.14), the estimate (5.37) can be completed into

2

2 H 05 (tat) - vg(tn)] 4 ‘ L2(TN)

(RN D / (€)@, (E)dE. (5.40)

KeTy LEN(K)

Using (5.35) then, we deduce the two estimates (5.15)-(5.16).
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To prove the estimates (5.18) and (5.19), we proceed similarly: we start from the fol-
lowing equation on £7%, which is equivalent to (4.7):

IK|ER26) — T(6) + Aty Y aM ) = —| K| Aty demik (€). (5.41)
LeN(K

Then we multiply Eq. (5.41) by £7%, to obtain

KIS E T2 + Aty Y £, (€) = — K| Aty £ dem (€), (5.42)

LeN(K)

which is the analogue to (5.30). In a first step, we multiply (5.42)

by (v} — &) and sum
the result over £ € R, K € Ty. This gives (compare to (5.32)-(5.35))

2

2 | bttnen) = esten)]_|

> IK| [ #h©mil)ds

KET#

Z Z £ 01 (6)

KeTy LEN(K)

Z Z £ — £3) @1 (6). (5.43)

KeTy LEN(K)

L2 (TN

To conclude to (5.18)-(5.19) under the CFL condition (5.17), we proceed as in (5.36)-
(5.40) above, with the minor difference that, instead of the identity 856?( (&) =
at_;(€), we use the formula 9z, (€) = b, (£,€) (see (5.10)) when we develop

[P (Vi O

Remark 5.2. A slight modification of the lines (5.38)-(5.39) in the proof above shows
that

B (6 V)P < 2sup laf (€)] / (E) — E1)BY,, (€)dE, (5.44)
EER R

for all £ € R. This estimate will be used in the proof of Lemma 6.2 below.

Proof of Corollary 5.3. Assume that (4.29) is satisfied. It is clear, in virtue of the
estimate (4.23) and the bound (5.6) and (5.11) on a’%_,; and b%_,;, that (4.29) implies
the CFL conditions (5.14) and (5.17). Besides, due to (3.9), we have the bound

DK gk ke (0F)* < Dy. (5.45)
KeTy k>1

This gives
Np—1

ZAt Z ‘K|Z|ngUK < DoT,

KeTy k>1
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which, inserted in the energy estimate (5.13), shows that

1 1
EE(T) < 5 l[vs(O) 72z + 5 DoT-
By addition of the estimates (5.15)-(5.18) and (5.16)-(5.19) respectively, we obtain there-
fore (5.20) and (5.21). There remains to prove (5.22). For that purpose, we use (5.29)
and (5.45) to obtain

Ellvs(tnt1) — Ug(tn+1)H%2(TN) = EHW(tn-}—l)H%%TN) - EHUg(tn-i-l)H%%TN) < DoAty.
(5.46)
Summing (5.46) over 0 < n < Np and using (5.21) yields (5.22). O

6 Approximate kinetic equation

Recall that fs5 is defined by (4.27). We will show in this section that f5 generates a
sequence of approximate solutions: see Proposition 6.1. First, we will use the results of
Section 5 to give the proofs of Lemma 4.2 and Proposition 4.3.

6.1 Proof of Lemma 4.2

Since f oy
fs(t) —£5(t) = Atnn (1v§(t)>§ — Lyt)>¢);

for t € [t,, tn+1) and since the factor tA_ = is less than 1, the quantity we want to estimate

is bounded by the following L?-norm:

= .

By definition of vg(t) and independence and (3.9), we obtain

2 T
dxdth/ 105 (8) — vs(8) 122yt (6.1)
0

/R (e, t,€) — £5(x, 1,6)|de

T 2 Nr—1 tn+1
B[ [ | [ 15set.0) ~ tatwt.lde) dear <D Yo [T e~ tofar
o JIVN |JR =0 Jtn
Np—1 )
b
+E nz% Aty |03 (tns1) — v5(tn) .
Using the temporal estimate (5.21), we deduce (4.30). O

Remark 6.1. Note for a future use (c¢f. (6.38)) that we have just proved the estimate

T
E/o va(t)—UzS(t)H%%qu)dtg 6_1”7)5(0)”%2(']1‘1\’)+D0T(1+9_1)} [ sup Aty

0<n<Nr

(6.2)
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6.2 Proof of Proposition 4.3

Let ¥ be a primitive function of the function ¢ and let x € K, t € [ty,tnt1). By
definition of f5, see Equation (4.27), we have

t—1tn

(e, 0).) = e, tn). ) = 7 [0, 1) = Wos(a, )]

which we decompose as the sum of two terms:

tA_ti" (W (@,6) = U0 (@, tar)] (6.3)
and L
o (0 (@, tns1) — o5 2,1))] (6.4)

We use first the deterministic kinetic formulation (4.7), which we multiply by ¥ (&). B
integration over £ € R, it gives

L /t/ 2 “K% V(e)deds - /tt /R Oeth(€)mi (€)dgds.  (6.5)

LeN(K

By Ito’s Formula on the other hand (cf. (4.26)), the term (6.3) is equal to

t—t, [t " f 2
S [ ol nise) + 3 5 [ Gremoin s 69
Summing (6.5) and (6.6), we obtain (4.33). O

6.3 Approximate kinetic equation

We will prove now that the Finite Volume scheme (3.4) is consistent with (1.1). Indeed,
we will show, using the estimates obtained in Section 5, that an approximate kinetic
equation for f5 in the sense of (2.9) can be deduced from the discrete kinetic formulation
(4.33).

Proposition 6.1 (Approximate kinetic equation). Let ug € L>®(TY), T > 0. Assume
that (1.3), (1.4), (1.6), (3.1) and (4.29) are satisfied. For 6 € dp, assume (4.22). Let
(vs(t)) be the numerical unknown defined by (3.4)-(3.5)-(4.24) and let fs, v°, ms be
defined by (4.27), (4.31), (4.32) respectively. If (§,,) is a sequence in dp which tends to
zero according to (4.21), then (fs,,) is a sequence of approximate generalized solutions to
(1.1). Besides, (fs,,(0)) converges to the equilibrium function £ = 1yys¢ in L(TN xR)-
weak-*.

Proof of Proposition 6.1. The last assertion is clear: (fs, (0)) converges to the
equilibrium function £ = 1,,¢ in L=(TV x R)-weak-* since, by (3.5), v (0) — ug a.e.
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on TV. We will show that, for all ¢ € [0, 7], for all ¢ € C°(TV x R),

U9 =500 = [ detegamate 5.+t 0)
+ / (Fo(s),al€) Vgl (67)
0
<[] [ pte ol (©dmass) (63)
/ /]I‘N / G2(2,8)0ep(x §)d1/ s(§)dzds, (6.9)
where the error term £°(t, ¢) satisfies
%i_I)I[l)E tes[%?r] €9(t, g0)|2] =0, (6.10)

for all ¢ € C(TN x R). Note that the convergence in probability (2.8) follows from
(6.10). Given ¢ € C(TV x R), we introduce the averages over the cells K € T

1

oK (§) = &

e(x,§)dr, §eR. (6.11)
K|

To prove (6.9), we apply the discrete kinetic equation (4.33) to £ — ¢(z,€) for a fixed
x € K. Then we sum the result over z € TYV. By the telescopic formula

Np—1

<f5(1‘,t),(p> - <f5(1‘,0),g0> = Z <f5($,t/\tn+1),g0> - <f5(x’t/\tn)790>7

n=0

we obtain

s ) =Ustw 00 = [f[ L acoteamates.0

NTfZ/W”“/ > ex(©) 612
- af—r(§)pr (§)dsds 6.12
n=0 KeTy tALy, RLGN o K—L K
/ / / grs(2, &) (@, Q)dpd ;1 (€,C)dBr(s) (6.13)
TN JRxR
" 2/0 /TN . G3 (2, €)0e(, )yl 1€, C)ds, (6.14)

where the measure u; st on R x R is defined by

Np—1

t Atpy1 —t Aty
<lu’g,s,t7¢> = Z +Alt 1[tn,tn+1)(s)w(v5(w‘75)7U§(x75))7 ¢ € Cb(RQ)v
n=0 n

(6.15)
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and the discrete coefficient gy s(x,&) is equal to gr x(§) (c¢f. (3.8)) when z € K (si-
milarly, Gs(z,€) = Gg(§), = € K). Note that u%&t is simply the Dirac mass at

(vs(z, ), vg(x s)), except when ¢; < s <t (where [ is the index such that t; <t < t;41),
in which case it is the same Dirac mass, with an additional multiplicative factor Atl

The term (6.12) is a discrete space derivative: we will show that it is an approximation of
the term (6.7). The two terms (6.13) and (6.14) are close to (6.8) and (6.9) respectively.
We analyse those terms separately (see Section 6.3.1, Section 6.3.2). The conclusion of
the proof of Proposition 6.1 is given in Section 6.3.3.

6.3.1 Space consistency

Lemma 6.2. Let ug € L®°(TN), T > 0 and 6 € d7. Assume that (1.4), (1.6), (3.1),
(4.22) and (4.29) are satisfied. Then, for all ¢ € C°(TN x R), we have

/TN / / - Vg fs(s)dzdsdE

Nr—1 tAtni1 5
= Z Z / / Z aK—)L (5)()01( (f)df + 6space O(t (P) + Espace,1 (t7 90)?
n=0 KeTy”Nn R ey

(6.16)
for all t € [0,T], with the estimates

E sup ‘Espace O(t QD)|2
tel0,T

1 1
< TILAPIVaels, | lsO ey + DT (145 )| sup ata, 617
n T

and, for all compact A C R, for all p € C°(TN x R) supported in T x A,
16L AT 2D0T]

1
E sup |edpace,1(t¢)|” < |A” ||3§Vx90||Loo [ellva(o)lliz(w)ﬁL h. (6.18)

t€[0,T)

Proof of Lemma 6.2. To begin with, we replace fs by fs in the left-hand side of
(6.16). This accounts for the first error term

sspace() /TN/ / -Vap(fs(s) — £5(s))daxdsdE.

By Lemma 4.2, we have the estimate (6.17) for 2
development:

/TN / / - Vapts(s))dudsdg

_ /;Mn+1 / 3 /  Vapts(s)dedsde, (6.19)

Atn KeN(K)

epace,0(t; ®). Then, we use the following
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Since £5(s) has a constant value £ in K X [t,, t,41), we obtain, using the Stokes formula,

/TN// - Vaepts(s)drdsdé

Nr—=1 ntniq
Z/t /R Z ak—(§)px|rtidsds, (6.20)

Atn KeN(K) LEN (K)
where aj_,; (&) is defined by (4.3) and ¢y, is the mean-value of ¢ over K|L:

1

TK|L| L o(z, &) dHN ().

erL(§) =

We add a corrective term to (6.20) to obtain

/TN / / - Vaptfs(s)dadsdg

Nr—1  tAt,q

Z/mt / Z Z aK—)L @KL — pr)fkdsdS.  (6.21)

KeN(K) LEN (K

Equation (6.21) follows indeed from (6.20) by the anti-symmetry property (5.26) of
ax—1. Note that Equation (6.21) is more natural than Equation (6.20) (when one
has in mind the decomposition of a volume integral over each cell K), by use of the
correspondence

a(§ Z ax (&) (Pr|L — ¢K) in K.
LeN(K)

By (5.26), the discrete convective term in (6.12) is
Nr—1 tAEnt1
S5 [ a0 - s (6.22)

n=0 KeTy ”tin LEN(K)

To estimate how close is the right-hand side of (6.21) to (6.22), we have to compare
a% (&) and a¥_,; (€)F%(E). Let v € WH(Re). If v < v}, then

/ () [ (O)F3 (€) — ale, 1 (6)] d = — / AWOFL(©ale (€)de  (6.23)
R R

by the consistency hypothesis (4.11) and the support condition (4.15). Using an inte-
gration by parts and (4.16), we obtain

/R E) (a1 (E)E3(€) — a1 (6)] dE = / )BT, (€ V Ul )dE. (6.24)
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Similarly, if v} < v}, then

/ V(&) [ak L (§)Ek () — ak 1 (§)]dE = —/ 7 ()P (€ Avi)dE. (6.25)
R R

We deduce that (6.16) is satisfied with an error term

Egpace 1 / / / . ng fa(S)d.’L’def
N

Nr 1 tAtn 11
d .
! nz:;) K; //\tn /RLG%: af (&) ek (§)dE, (6.26)

which is bounded as follows:

Ne—1 iat, g1

| spacel p)| < Z / Z / Z ’aﬁSOK\L—ag%OK‘

N ket YR Len(k

x| 1y <vn|<1>KﬁL<s V)| 4 Lop g [, (6 A R d,

(6.27)
By (4.22), we have
|0cpr1L(§) = Oe i (§)] < (|0 Vaip(-, €)oo,
for all ¢ € R. If ¢ is compactly supported in TV x A, we obtain thus the bound
ledpnce1 (t:0)| < 106 Voill oz [ A Bspace b (6.28)

where Bgpace is equal to

Np—1

S8t S S [l gup €V R+ Tapcag s0p B (6 4 )
KeTy LEN(K) CER ¢eR

We seek for a bound of order h~/2 on Bgpace. For notational convenience we will estimate
only the first part

Nr—1

space : Z Aty Z Z 1 v <v} Sup|<bK—>L(£\/vK)|

KeTy LEN (K

since the bound on the second part in Bspace will be similar. By the Cauchy Schwarz
inequality, we have

Nr—1
IE|Bspace Z At’fl Z laK’
KeTy
Nr—1
v <ov?
x E Z Aty Yo ) |KK|L|L SUP|‘I)K—>L(§VUK)|2-

KeTy LeN(K)
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We use the estimate (5.44), which gives

B2, (€ Vv o) < 2L KL /R (E) — £3) @7, (€)de.

due to (5.6). We also use (4.23), and get

2LAT R
IE’Bspace|2 E Z At Z Z / fL fK K—>L(€)d§
KeTy LEN (K
With (5.20) and (6.28), we conclude with (6.18). O

6.3.2 Stochastic terms

Lemma 6.3. Let ug € L>®°(TN), T > 0 and § € 0p. Assume that (1.4), (1.6), (3.1) and
(4.29) are satisfied. Then, for all ¢ € C°(TY x R), we have

A /JTN /Rngk75(xa§)(P($;C)dﬂi757t(€,<)d/@k(s)
_ /O /T i /]R gk (2, €)@, €)dvS (&) dwdBi(s) + 5y 1 (£, ) + 3y a(t, ), (6.29)

and
K )
[ @0 o fe s
0 JTN JRxR
t
= [ [ ] @ e0epta ol ()duds + Syslto) +attor). (630)
where
E | sup |3y 1(t, )| <4D1T|¢l|3 h? +2Do|lp| 3~ | sup At, (6.31)
te[0,7) 78 =& | 0<n<Np
E | sup |eys(t, ©)?| <4D1T||0c |7 h* + 2Do||O¢pl|7 | sup Aty (6.32)
te[0,7) 78 =& | 0<n<Np
and
E| sup [efyo(t, 90)\2] §2Doll¢\|%;oél sup Atn]
t€[0,T] = [0<n<Np
+8{Dillgl3, + Dolldeollix, }
1 3DoT 12
x| S los(0)[F20py + | | sup Atn| . (6.33)
0 0 0<n<Nr

Eventually, 5%\,74(@ ©) satisfies the same estimate as 6%\,72(75, ©) with Ogp instead of ¢ in
the right-hand side of (6.33).
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Proof of Lemma 6.3. Define

Auattd) = [ ] o) = 0o O] o Qi (€. Odnap ),

and let 5%72(t, ¢) be equal to

/ot /TN [/Mg’“(m’fwwvC)dni,s,t@, ¢) - /R gr (@, E)p(x, €)dvy (&) | dwdfy(s).

Then (6.29) is satisfied. Note that n — 5%71(tn, p) is a (F,)-martingale. By Doob’s
Inequality, Jensen’s Inequality (note that u‘;,&t(R x R) < 1) and (3.10), we deduce

E| sup [l (tn, w)\2]

0<n<Nr

tng
§4JE/
0

tNT
<8 [ s©) = i OF dud (6 Odedslol
0 TV JRxR o

<ADIT o] 720 h*.

2

Lo los@&) = oo ) ot O, (60| dnds
TN JRxR

Besides, we see, using Ito’s Isometry, and (1.2), (3.9), that

E| sup lé%v,l(t,¢)—€6vv,1(tn,w)!2]

te [tn ;tn+1)

tnt1
SE/tn /TN /RxR (9.5 (z, v5(s, ) — g (@, vs(s, 2))] p(, vi(s, )

<2Dy 3 [ sup At

2
dxds

0<n<Np

Similarly, we have

+E

E sup [edy 2(tn, ¢)|2] :

0<n<Nrp

sup |edy (¢, s0)|2] < 2Do |70, [ sup Aty
t€[0,T] S 1 0<n<Np

Using Doob’s Inequality, we obtain

E sSup ’5(\57\7,2(757 90)‘2 + 4E’€€N,Q(tNT? (p)‘z'

te[0,T] 0<n<Nrp

< 2Dy o3, [ sup Aty

By Ito’s Formula, E|€%v,2(tNT, ¢)|? is bounded from above by

TS

k>1

2

/ 91 (@, (@, Oy (6:C) / g2, €) o, €)dS (€)| duds.
RxR R
(6.34)
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We have, for t € [0,T), t € [tn, tn+1), n < Np, and ¢ € Cp(R x R),
5 E=tn [0yt b B
</J’3:,t,tNT’7/}> :<Vw,t ® Va:,ta¢> - At [¢(U6(x7t)7 U(;(Jj,t)) - w(vg(a:,t), Ud(xvt))}

_ thtn— t [zﬁ(va(az,t),v(g(x,t)) — @ﬁ(va(iﬂ,t),vg(m,t))} .

We estimate therefore (6.34) by the two terms

2IE Z /tnn+l /TN Z ’gk(:c, vg(az,t)) — gk(x, Ué(:ﬂ,t))f ’gp(x,f)IZd%dt; (635)

0<n<Np k>1
and
tn+1 4 2 5
2E Z / / Z ‘QD(ZL‘,’U(;(:L',I&)) - go(:v,v(;(x,t))‘ |gk(l‘7v5(l‘at))‘ dzdt. (636)
0<n<NpJtn TV 153
Note that (1.3) gives, for all n > 0, and v, v € R,
1
Z|gkx 7) — g(z,v)]* < D1t —v| < Dy <77—|—|U—U|2>. (6.37)
E>1 n

In virtue of (6.37), we can bound (6.35) by
2D o2 Lo (M 1ede) - vs)l2 dt
il [0+ 2 [ 1080 = os(O s

Using (6.2) and taking n = [supg<,, <, Aty 1/2 , we deduce that (6.35) is bounded by

1/2
sup Aty (6.38)
0<n<Nr

1 3D,T
2Dl |3 lesO) o, + 250

An estimate on (6.36) is obtained as follows: (6.36) is bounded by
2 o 2
20003z B [ 105(0) = 05(0) gt
Using (6.2) gives an estimate on (6.36) from above by

sup At,
0<n<Nrp

SDOT} (6.39)

6

1
2 2
2D0l0celz, 1500 e, +
Next, we denote by g‘\SNB(t, v) and 5%\,74(75, ) the error terms
t
L[] (60~ G ) et ) (6. s,
0 JT~ JRxR

t
/ / [ G (2, €)0ep(w, C)pig 14(6:C) - / Gi@@)agso(x,s)dvis(&)} dads.
0 JTN L/RxR R

33



We have, for x € K, n > 0,

G} 5(2,8) = GR(2,8)| = D _ (90,5 (€) — gr(2,€)) (g1 (&) + gn(,))

k>1
S*ZMH{ = gk@ P + 1) |k (O + lgn(z, O
k>1 k>1

Using (3.10), (1.2) and (3.9) and taking n = h, we see that
G 5(2,6) — Gi(x,€)| < (Do + Dy)h. (6.40)

This is sufficient to obtain (6.32) and the last statement of the lemma (estimate on
ewalt,9))- O

6.3.3 Conclusion

To conclude, let us set

Z Ew j (sspace O(t 90) - 6gpace,l(t? (P)

Then the approximate kinetic equation (6.9) follows from the discrete kinetic equation
(6.14) and from the consistency estimates (6.16)-(6.29)-(6.30). Since [[vs(0)|[2(pny <
[uoll 2¢rnvy (the projection (3.5) onto piecewise-constant functions is an orthogonal pro-
jection in L2(TY)), it follows from the error estimates (6.17), (6.18), (6.31), (6.32), (6.33)
and from the CFL condition (4.29) that

E[sup 0t 9)*| < Cl0)Ia]'2,

t€[0,T

where C(¢) is a constant that depends on ||luol[2(p~y, on Do, D1, La, on the parameter ¢

n (4.29), on T, on |A|, where A is the support of ¢, and on the norms “8%28§¢|’L00(TNXR)
with j; + k < 2.

7 Convergence

To apply Theorem 2.2 on the basis of Proposition 6.1, we need to establish some ad-
ditional estimates on the numerical Young measure ©° and on the numerical random
measure m®. This is done in Section 7.1. We conclude to the convergence of the Finite
Volume method in Section 7, Theorem 7.4.
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7.1 Additional estimates
7.1.1 Tightness of (19)

Lemma 7.1 (Tightness of (¢9)). Let ug € L>®°(TN), T > 0 and § € 7. Assume that
(1.4), (1.6), (3.1) and (4.29) are satisfied. Let (vs(t)) be the numerical unknown defined
by (3.4)-(3.5)-(4.24) and let v° be defined by (4.31). Let p € [1,+00). We have

p
(tiﬁpﬂ L, fainat.ea ) <0, (11)

where Cy, is a constant depending on Do, p, T and |[ugl| poo (rny only.

Proof of Lemma 7.1. It is sufficient to do the proof for p € 2N* since 1 + [{P <
2(1+[£|?) for all £ € R if ¢ > p. Note that

7571—5—1

L [ 1er ez = 01y + B losOl g,

for t € [tn,tnt+1). Recall also that Ug is defined by (4.26). Let

pp(§) =peP~! = 0P (ER.
We multiply Equation (4.7) by ¢,(£) and sum the result over K, {. We obtain then,
using (5.26),

o) oy + 0= DA 3 1] [ € 2m0de = ot By (72
KeTy

In particular, we have the LP estimate
03t )2 ey < ()l v (7.3)

Let us now estimate the increase of LP-norm due to the stochastic evolution. By Ito’s
Formula and (4.26), we have

[
n lnt1 B 1 tnt1 B .
= [ogc P +p / Ve O gi i (VR )ABL() + 5p(p — 1) / Ui (P PG ()t
tn tn
and thus
tn+1
08 (bt )T vy = 103 (En )1y + P t (0501 AR 2o dBe(2)
1 tnt1 4 9
+ 5l —1)/t WE (P2, oy, (74)
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where
(@) = grr(vk), TM(z)=Gk(vk), ze€kK.
Using (7.3) and induction, we obtain

s (T oy < 05 (O 170y + My + Bu, (7.5)

where (My) is the martingale

N-1

tn+1
MN =p Z [ <v§(t)p_1, ’Y]?>L2(TN)dﬁk(t)
n=0 n
and
1 N-1 et 4 )
BN = ip(p - 1) 7;) / (va(t)p 7Fn>L2(’]1‘N)dt. (76)

Note that the argument (vg(t)p_Q,I‘”>L2(TN) in By is non-negative since I'" > 0 and

p—2 € 2N. Consequently, E supy<,,<n, Bn = EBn, and we deduce the following bound
Np—1

E sup B, < —-1)D / El|v 7.7

0<n<PNT P 0 Z " H 5 HLp 2 TN (7.7)

We have used (3.9) to obtain (7.7). If p = 2, then EH'U(S( )HLP 2epvy = 1 and is therefore
bounded. To estimate IEHU(;( )||Lp 2(TV) when p > 4, note that vg( t) = vi(tny1) + 22(1)
for t € (tn,tns1), where 2§ (x,t) = 4 (2)(Br(t) — Br(tn)) is, conditionally to Fp, a
Gaussian random variable with variance, for x € K,

E [|2k ()" Fa] = (t — ta) G (v)) < DoAty,

by (3.9). In particular, we have the bound

Bl (015 2 ony = D IK[E (E |2 (8)P~2|Fa])
KET#
) S IKIE (B [|20)21F)) 7 < Cp)(Doat,) 272,
KET#

where C(p) is a constant depending on p. It follows, using (7.3), that we have the
estimate

E[v ()11, ey < C (2, Do) (14 Ellojtnsn)ll %2 g )
< C(p, Do) (1 +Elles(t)ll}, % am ) -

where C(p, Dy) is a constant depending on p and Dy. In particular, we have

sup sup EH’U(;( )HLP 2(7nv) S < C(p, Do) <1+ sup EHU(;(tn)HiﬁQ(TNJ . (7.8)
0<n<Nr te(tn,tn+1) 0<n<Np
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By (7.7), we conclude that

E sup B, < C(p,Do)T <1+ sup  Ellvs(t)[I7,% TN)> (7.9)
0<n<Nr 0<n<Nt

for possibly a different constant C(p, Dy). Let us now turn to the estimate of the quantity
E supg<,,<n, |Myn|.- The martingale (My) can be rewritten as a stochastic integral (with
an integrand which is a simple function). Consequently, the quadratic variation of My,
is

Np—1

tn+1
Pt =9 30 [ SR OP AR

NT 1

<p2 Z / Z”h}(g |p 1HL2 'JTN)H/yk‘HLQ 'JTN
Nr—1
2 . 2(p—1) n

ey 120 o ™ oy

NT 1

2 1
< 1’ Dy Z /t b O120 ) o

by (3.9). Using (7.8) (with 2p instead of p) gives thus

0<n<Nr

E(My,) < p2DoTC(2p, Do) <1 + sup EHU(;(tn)Hi’;fQ(TN)) ) (7.10)

By Burkholder - Davis - Gundy’s Inequality, there exists a constant Cgpg such that

E sup |M,| < CepcE(Mn,)"2.

0<n<Np
By Jensen’s Inequality and the estimate (7.10), we obtain
E sup [M,| < Cppa(E(My, )"/

0<n<Nrp

1/2
< Cppep(DoTC(2p, Dy))"/? <1+ sup E|Ué(tn)“ip2;22(TN)) '

0<n<Np

(7.11)

We can conclude now. Since EMpy, = 0, taking expectation in (7.5) (where we replace
Nr by n) gives
ElJvs (tn) 1o pny < N05(O)I7p gy + EBn.

Note (see Section 6.3.3) that
1050} Loy < llwollze(ryy < lluoll poo ().
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By (7.9), this gives

p
O<Snll<I§VTEHU5(tn)HLP TN) < HUOHLOO(TN) + C(p, Do)T <1 + O<§7,11<13VTEHU6(tn)”LP 2(’]1‘N))

By iteration on p € 2N*, we deduce, for every such p, that

sup ]EHU5( )”Lp TN < Cp7 (712)
0<n<Np

where the constant Cj, depends on p, Do, T and |[Jug|| reo(TN)- Denote generally by Cp,
any such constant, possibly different from line to line, depending only on p, Dy, T and

[woll oo (rvy. By (7.12) with 2p — 2 instead of p, we have Esupg<,,<n, |Mpn| < Cp. Then
we use (7.9) with p—2 instead of p to obtain Esupy<,,<n, Bn < Cp. By (7.5), we deduce

E sup ||v5(tn)||ip(TN) S Cp7 (713)
0<n<Nr
which concludes the proof of the lemma. O

Remark 7.1. Summing over n and taking expectation in (7.4) gives the estimate

E Z ‘05 tn+1 HLp (TN) va(tn"rl)Hip(’]fN) = IE’BNT'
0<n<Np

A corollary of (7.9) and (7.12) is the bound

E Z ||U5(tn+1)||§p(qu) - ||Ug(tn+1)||§p(TN) < Gy, (7.14)

0<n<Nr

where C), is a constant depending on Dy, p, T" and [[ug|| oo (pny only

7.1.2 Tightness of (my)

Lemma 7.2 (Tightness of (ms)). Let ug € L>(TY), T > 0 and § € 0r. Assume that
(1.4), (1.6), (3.1) and (4.29) are satisfied. Let (vs(t)) be the numerical unknown defined
by (3.4)-(3.5)-(4.24) and let ms be defined by (4.32). Then, for all p > 1, we have

p
E///’]I‘NX[O,T)XR(l T e dms(@,t,8) < C, (7.15)

where C, is a constant depending on Do, p, T and |[ugl| Lo (rny only.
Proof of Lemma 7.2. Let p € 2N*. By (7.2), we have

E S AL Y K] [ 0tk

0<n<Np KET#

“E Y st B, — (05 v
0<n<Nr
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This gives

1
~p(p—1)E P24 t,¢) <E "
o= [[[ e tams(a ) B Oy

b
TE S sl = (0502 oy
0<n<Np-—1

The bound (7.14) gives the desired conclusion. O

7.2 Convergence

We may now apply the theorem 2.2, to obtain the following results.

Theorem 7.3. Let ug € L>®(TN), T > 0. Assume that the hypotheses (1.3), (1.4),
(1.6), are satisfied. Then there exists a unique solution u to (1.1) with initial datum

ug, in the sense of Definition 2.2. Besides, for all 1 < p < +o00, almost surely, u €
C([0,T1; LP(TY)).

Theorem 7.4. Let ug € L>®(TY), T > 0. Assume that the hypotheses (1.3), (1.4),
(1.6), (3.1), (4.22) and (4.29) are satisfied. Let u be the solution to (1.1) with initial
datum ug and let vg be the solution to the Finite Volume scheme (3.4)-(3.5)-(3.6)-(3.7).
Then we have the convergence

%LI%EHU(g - u”ip(’]I‘Nx(O,T)) =0, (716)

for all p € [1,00).

Remark 7.2. If the X,?H are merely i.i.d. random variables with normalized centred
normal law N(0,1), then (vs) is converging to u in LP(TV x (0,T)) in law when § — 0.
Indeed, the identity (3.7) is only satisfied in law now, hence vs has the same law as
the function 95 defined by (3.4)-(3.5)-(3.6), with X"** replaced by the right-hand side
of (3.7). We apply the conclusion of Theorem 7.4 to ¥5. As a corollary, we obtain
the convergence in law of () to u in LP(TY x (0,T)). A slightly different manner of
expressing the same thing is to notice that, when the discrete increments (X,?H) are
some given normal law N(0, 1), then we can construct a set of Brownian motions 5k(t)
such that ~ _
5k(tn+1) - ﬁk(tn)
( Atn)1/2 ’

Indeed, without loss of generality, we can restrict ourselves to the case At, =1 in (7.17)
and use the Lévy-Ciesielski construction of the Brownian motion, [31, Section 3.2] on
[0, 1] as follows: we define (cf. [31, Formula (3.1)] )

n+1l __
X =

(7.17)

_ n+1 o n+1 o n+1 o n+1 o n+1
Go= XM, Gy = X1 Gioy = XPH)L G = XL Gy = X3S

and we set



where the H,’s are the Haar basis of L?(0,1). Then (7.17) follows from the fact that

/ CH, (6)dt = (Hy Ho) = b0,
0

Remark 7.3. Theorem 7.3 has already been proved in [8] (see also Section 5 in [9])
under less restrictive hypotheses (having a compactly supported noise is unnecessary).
We give the statement together with Theorem 7.4, however, to emphasize the fact that
the convergence of the Finite Volume method, in the framework which we use, give
both the existence-uniqueness of the solution to the limit continuous problem, and the
convergence of the numerical method to this solution. It is not necessary to provide the
existence of the solution u to (1.1) by an external means.

Proof of Theorem 7.3 and Theorem 7.4. Let us first prove the theorem 7.4. We take
the existence of u, solution to (1.1) with initial datum ug for granted. By Proposition 6.1,
Lemma 7.1 and Lemma 7.2, we may apply Theorem 2.2 to fs: we obtain (7.16) with z;
instead of vg, where

t—tn

thag —t
Z5(.CU,t) = /]Rgdyg,t(f) = At U(;(.Z',t) + %Ué(%t)v

for t € [tn,tnt1]. By (6.2), we have the estimate

T
[ llss = vsliaconydt = 0(3)

on the difference between zs and vs. This gives (7.16) for p < 2. If p > 2, we use the
inequality

—1
Eljvs — u”ip('[[‘NX(O’T)) < Jvs — U||L2(Q><'JI‘N><(O,T))||U(5 - uHiQ(p—l)(QX’]I‘NX(O,T))

< ;Enva — ull3a 0.1y + TENs = Wl o 0z (7-18)
where 7) is a positive parameter. Due to the uniform bounds (2.2)-(7.13), we can choose n
independent on 6 to have the second term in (7.18) smaller than an arbitrary threshold.
By the convergence result for p = 2 the first term in (7.18) is then also small for § close
to 0. This concludes the proof of theorem 7.4. To prove 7.3, we just need to construct
an approximation scheme satisfying (3.1), (4.22) and (4.29) and to compute vs by (3.4)-
(3.5)-(3.6)-(3.7). We can use a cartesian grid for this purpose: let h, = -1, where
m € N*. Let Tx be the set of open hypercubes of length h,, obtained by translates of
the original hypercube (0, h,,, )Y by vectors h,,z, + having components in {0,1...,m—1}.
Then (4.22) is satisfied with ay = 27 since a hypercube has 2V sides. We can choose
the Godunov numerical fluxes, defined as follows:

|K|L| 211121 A(&) -ng ifv<w,
Agp(v,w) = vstsw

K|L A . if w <w.
|K| |w11§1?%<v (&) -ngp ifw<wv

40



These fluxes Ag_,;, are monotone (non-increasing in the first variable, non-increasing
in the second variable). They satisfy the hypotheses of regularity, consistency (3.1) and
(3.2) respectively with L4 = Lip(A). The conservative symmetry property (3.3) is also
satisfied. At last, to ensure (4.29), we just need to take a uniform time step At like

2
_loay

At=-—Np .
¢ 22LAhm

We have then (4.29) with 0 = % At this stage, Proposition 6.1 provides a sequence
of approximate generalized solutions (f,,). by the uniform bounds established in Sec-
tion 7.1, we can apply Theorem 2.2: this gives the existence of a unique solution w
to (1.1) with initial datum ug. By Corollary 3.3 in [9], we have u € C([0,T]; LP(TV))
almost surely. O
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