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ABSTRACT. The well-known Lighthill- Whitham-Richards (LWR) kinematic mo-
del of traffic flow models the evolution of the local density of cars by a nonlinear
scalar conservation law. The transition between free and congested flow regimes
can be described by a flux or velocity function that has a discontinuity at a
determined density. A numerical scheme to handle the resulting LWR model
with discontinuous velocity was proposed in [J.D. Towers, A splitting algorithm
for LWR traffic models with flux discontinuities in the unknown, J. Comput.
Phys., 421 (2020), article 109722 (30pp).] A similar scheme is constructed
by decomposing the discontinuous velocity function into a Lipschitz continu-
ous function plus a Heaviside function and designing a corresponding splitting
scheme. The part of the scheme related to the discontinuous flux is handled by
a semi-implicit step that does, however, not involve the solution of systems of
linear or nonlinear equations. It is proved that the whole scheme converges to
weak solutions in the scalar case. The scheme can in a straightforward manner
be extended to the multiclass LWR (MCLWR) model, which is defined by a
hyperbolic system of N conservation laws for N driver classes distinguished by
their preferential velocities. In this case it is shown that the scheme satisfies
an invariant region principle, that is, all densities are nonnegative and their
sum does not exceed a maximum value. In the scalar and multiclass cases no
flux regularization or Riemann solvers are involved, and the CFL condition is
not more restrictive than for an explicit scheme for the continuous part of the
flux. Numerical tests for the scalar and multiclass cases are presented.
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1. Introduction.

1.1. Scope. The multiclass Lighthill- Whitham-Richards (MCLWR) model is a gen-
eralization of the well-known Lighthill-Whitham-Richards model [24,27] to multiple
classes of drivers and was formulated independently by Wong and Wong [30] and
Benzoni-Gavage and Colombo [1]. The model is given by the following system of
conservation laws in one space dimension, where the sought unknowns are the den-
sities ¢; = ¢;(x,t) of vehicles of class i, i = 1,..., N, as a function of distance x
and time ¢ [1,30]:

Here ¢ = ¢1 + --- + ¢n denotes the total density of vehicles and the velocity
function v; is assumed to depend on ¢, where we assume that
vi(¢) ="V (p), i=1,...,N, (1.2)

where v]"®* < "™ < ... < v are the maximum velocities of the N classes of
vehicles and V is a hindrance function that models the drivers’ attitude to reduce
speed in the presence of other cars. This function is usually assumed to be con-
tinuous and piecewise smooth on an interval [0, pmax], Where ¢max > 0 denotes a
maximum vehicle density, with

V(O) =1, Vl(¢) <0, V((bmax) =0.

The simplest function satisfying all these properties is the linear interpolation
V(¢) =1 — ¢/Pmax- However, equation (1.1) is studied herein under the assump-
tion that V is piecewise continuous with one decreasing jump at a density value
¢* € (0, pmax), that is

_ J V(@) for 0< o <o,
V(¢) B {Vrc((b) for (b* < (b < (bmaxa
‘/f(o) = ]'7 ‘/fl(¢) < 0 on [07(;5*]’ ‘/;/(qs) < 0 on [(b*uqsmax]u va((bmax) = 0»
ay = Vi(¢") = Ve(¢") > 0.

We consider (1.1) on the domain Iy := (=L, L) x (0,T), where L > 0 and T > 0,
along with the following initial and boundary conditions:

¢1(x30) = QZ)LO(IL') € [07¢max]v YIS (7L7L)7

/RS 01[0,(25*], Ve € Cl[¢*a¢lnax]a
(1.3)

¢i(—L,t) =1i(t) € [0, pmax], t € (0,T), (1.4a)
¢i(L,t) = si(t) € [0, pmax), t€(0,7), i=1,...,N;
F(t) € (™) s(t)V(s(t)), te(0,T). (1.4b)
Here v™a* ;= (vax . pWa)T The non-standard boundary condition (1.4b) on

the total density is required in case that s(t) = ¢*, where s(t) := (s1(t),...,sn(t))T
and s(t) = s1(t) +- - -+ sy(t). This implies that we assign values to F(t) according
to

Ft) = {(vma")Ts(t)V(gb*—) if the traffic ahead of x = L is free-flowing,

1.5
(vmax)Tg(t)V(¢*+) if the traffic ahead of x = L is congested. (15)

This assumption is motivated in a wider sense by models of phase transitions
between free and congested traffic flow regimes [13,14], and more specifically by
treatments of the single-class scalar version of (1.1)—(1.4). In the scalar case the



model can be formulated following initial-boundary value problem for a scalar con-
servation law defined on IIp:

Od+0:f(0) =0, (x,t) €l f(¢) =v" PV (),

(
)

(;3(33,0) = (;50(3j € [07¢Iran]7 YIS (_LvL)v 16
S(—L,t) = r(t) € 0, e, £ € (0,T), (1.6)
(L, t) = 5(t) € [0, pmax), F(t) € f(s(t)) te (0,T).

with a jump in V' (¢) or equivalently, in the flux f(¢), see [28,29], where f denotes the
multivalued version of f and F(t) € f(s(t)) represents the non-standard boundary
condition of the flux discontinuity, see [28].

It is the purpose of the present contribution to introduce a numerical scheme
for the MCLWR model with discontinuous flux (1.1)—(1.3) that is based on the
available treatment [28] of the scalar model (1.6). The scalar version of the scheme
slightly differs from that of [28] but we prove that it produces approximations that
also converge to a weak solution. Numerical experiments provide evidence that
it approximates the same solutions as the scheme of [28]. In the multiclass case
we prove satisfaction of an invariant region principle, that is, numerical solutions
assume values in

D= {(¢17"'7¢N)T6RN:¢1>Oa~"a¢N>Oa¢:¢1+"'+¢N<¢max}-

under corresponding assumptions on the initial and boundary data.

1.2. Related work. The MCLWR model (1.1) has been studied intensively in re-
cent years. The system (1.1), (1.2) has some interesting properties and in particular
admits a separable entropy function for an arbitrary number of driver classes. We
refer to [1,2,5,7,9-11, 19,20, 30-36] for numerical and analytical treatments and
emphasize that to our knowledge a velocity function discontinuous in the unknowns
has not been considered so far.

Conservation laws with discontinuous flux function arise in many physical ap-
plications including flow in orous media [22], sedimentation [8, 18], and the LWR
traffic model [25,29]. Here we limit the discussion to treatments where the flux is
a discontinuous function of the unknown (as opposed to the more widely studied
discontinous dependence on spatial position). This property implies that standard
numerical methods cannot be applied directly due to the presence of waves that
travel at infinite speed, namely so-called zero waves. These waves carry informa-
tion about the flux but this value is transported instantaneously, which excludes
applying explicit schemes due to the lack of regularity of the flux. Gimse [21] was
the first to present a solution to this problem. He studied a conservation law where
the flux function has a single jump. He discussed the existence of the zero wave, gen-
eralized the method of convex hull construction, and solved the Riemann problem
using a front tracking algorithm.

Carrillo [12] studied conservation laws with a discontinuous flux function where
the flux is allowed to have discontinuities on a finite subset of real numbers. The
proof of existence of solutions is based on the comparison principle and an entropy
inequality involving a version of semi-Kruzkov entropies. Dias and Figueira [15]
studied a related problem by using a ollification technique to smooth out disconti-
nuities. They showed that solutions to a suitably regularized problem converge to
solutions of the original problem in the limit. They also defined the notions of weak
solution and weak entropy solution. The mollification technique was implemented
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in [16,17]. Moreover, Dias and Figueira [16]proposed a numerical scheme for Rie-
mann problem. Specifically, they introduced a procedure to obtain a new Lipschitz
continuous flux function with the same lower convex envelope of the original flux,
and then a standard Lax-Friedrichs method is employed.

Martin and Vovelle [26] considered the problem of numerical approximation in
the Cauchy-Dirichlet problem for a scalar conservation law with a flux function
having finitely many discontinuities. The well-posedness of this problem had been
proved by Carrillo. An implicit finite volume scheme is constructed in [26] and
Newton’s method is employed to solve the resulting system of nonlinear equations.
Furthermore, convergence to the unique entropy solution is shown.

Lu et al. [25] explicitly constructed the entropy solutions for the LWR traffic
flow model with a piecewise quadratic flow-density relationship. Their approach is
based on constructions of entropy solutions to a sequence of approximate problems
in which the flow-density relationship is continuous but tends to the discontinuous
flux when a small parameter in this sequence tends to zero.

Bulicek et al. [3] introduced new concepts of entropy weak and measure-valued
solutions that are consistent with the standard ones if the flux is continuous. First,
they identified a given discontinuous flux function with a continuous curve that
consists of the graph of this flux and abscissae that fill the jumps. Consequently,
instead of a discontinuous flux function of the unknown, they deal with an implicit
relation that represents a curve. One has one degree of freedom to set up the
“optimal” unknown (independent variable). These ideas are combined in [4], where
the authors treat the case of a flux function discontinuous in spatial position and
the unknown. Through appropriate estimates for entropy measure-valued solutions
well-posedness is shown.

Wiens et al. [29] applied Dias and Figueira’s mollification approach to solving
a conservation law with a piecewise linear flux function in which there is a single
discontinuity at critical point. They introduced a mollified function and then the
analytical solution to the corresponding Riemann problem is derived in the limit.
Furthermore they constructed a Riemann solver that forms the basis for a high
resolution finite volume scheme of Godunov type and used an alternate approach
that eliminates the severe CFL constraint by incorporating the effect of zero waves
directly into the local Riemann solver.

Towers [28] presented a finite difference scheme that implement a splitting con-
sistent with the decomposition the flux f(u) = p(u) + g(u). The scheme has the
form (see [28, Eq. (3.11)])

j+1
n+1/2 n+1/2 n+l/2 j
9j+/ :(Ujﬂ/ —U;L-I—)\gj:l/)//\’ J=MM—1,....1, (17)

n+l _ prn+1/2 ~ n+1/2 n+1/2 .
urtt =U; - MU - U] ), j=1,...,M,

{U;z+1/2_é1(U;L_)\gn+1/2)’ j:M,M—l’...,l,

which can be written in conservation form as follows:

n+1/2 _ n+1/2 n+1/2
Ui =00 = Mo =g ),

n4+1 _ pm+l/2 ~rm+1/2 pnt1/2
unt =U; —)\A,p(UjJrl U; )

The first part of the scheme is consistent with u; + g(u), = 0 and is implicit, but
the resulting equations can be solved by evaluation of a piecewise linear function
hence an iterative solver like Newton’s method is not required. The second part of
the scheme is consistent with u; + p(u), = 0 and is explicit, and can be solved by
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FIGURE 1. (a) Piecewise continuous velocity function V(¢) with
discontinuity at ¢ = ¢*, (b) continuous and discontinuous portions
pyv () (solid line) and gy (¢) (dashed line).

any of the many schemes that have been devised for a scalar conservation law with
Lipschitz continuous flux. Towers [28] focused on the Godunov flux for the explicit
part but also presented a simple flux-limited Lax-Wendroff-type modification to the
Godunov scheme.

1.3. Outline of the paper. The remainder of the paper is organized as follows.
In Section 2 we present a numerical scheme for the LWR traffic flow model. We
first introduce some assumptions and the notion of weak solution in Section 2.1.
Next, Section 2.2 is devoted to the presentation of our scheme for the scalar case
(N =1) and we imposed the appropriate CFL condition. Then, in Section 2.3, we
prove that under the CFL condition it satisfies uniform L°° and TVD properties.
Moreover we prove some kind time continuity estimates and to the end this section
we prove the convergence of our numerical solution converge to weak solution in
sense of Definition 2.1. In Section 3 we extend the algorithm to the multiclass case
(N > 1) and prove that the scheme preserves the invariant region D. In Section 4
we present several numerical examples to confirm all the results mentioned before.
Section 5 collects some conclusions of this study.

2. Construction of the numerical scheme in the scalar case. Before to in-
troducing the numerical scheme we require some assumptions and introduce the
definition of weak solutions proposed in [16], which we employ in this paper.

2.1. Preliminaries. To outline the basic idea, and to make the comparison with
[28] transparent, we define the functions

gv(9) :==avH(¢" —¢), pv(¢):=V(p)—gv(9), (2.1)

where py is a continuous, piecewise smooth and decreasing function, while gy (¢) is
a non-negative and decreasing function, see Figure 1. Furthermore, as in [28], we
can equivalently specify

G(t) € gv (s(t)), (2.2)
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where gy denotes the multivalued version of gy. With respect to the initial and
boundary data we assume that the initial density function ¢q satisfies

¢o(x) € [0, pmax] for x € (-L,L), ¢o € BV([-L,L]), gv(¢o) € BV([-L,L]).
The boundary functions 7 and s are assumed to satisfy

r(t), s(t) € [0, pmax] fort €[0,T), r,s€ BV([0,T]).
We also assume that G(¢) € [0, ay] for all ¢ € [0,T], and G € BV ([0, T7).

Definition 2.1 (Weak solution [16]). A function ¢ € L°°(Ily) is said to be a
weak solution to the initial-boundary value problem (1.6) if there exists a function
q € L®(Ily) satisfying ¢(z,t) € f(é(x,t)) a.e. such that for all test functions
¢ e Cy([-L, L] x [0,T)),

T L L
/ / (o + qipy) dz dt + / ¢o(z)Y(x,0)dz = 0.
0o J-L _r

2.2. Numerical scheme. The domain Il is discretized as follows. We choose a
partition {Ij}jj\il of [~L, L] composed of uniform cells I; = [x;_1/2,7;41/2), Where
Tjy172 = ¥j + Ax/2, that are centered in x; and have length |I;| = Ax = 2L/M.
Then, for At > 0, we let t" = nAt for n = 0,..., N, where N is an integer such
that T' € [tN N -+ At). The unknowns ¢} approximate the cell average of the exact
solution ¢(-,t") in the cell I;. The initial condition is discretized by

1
0_ .
¢; = I/Ij ¢o(x)dx, j=1,..., M,

and the boundary conditions with F(t) € f(s) are discretized as follows:

1/2 1/2
o =g = () =7, e = o = s(t") = 87,

€ [0, pmax)y 5" € [0, bman)s  ghrel” € [0,av],

+1/2
g = ghp = G(s™)

ay if s < ¢,
ay if s” = ¢* and traffic ahead of x = L is free-flowing,
0 if s™ = ¢* and traffic ahead of x = L is congested,
0 if s™ > ¢*.
Before proposing our scheme we recall that the basic idea of a splitting scheme
consists in solving within each time step, first the PDE

O + 0z (V" pgv (9)) = 0, (2.4)
followed by the solution of the conservation law with continuous flux
B¢ + 0, (v dpy (9)) = 0. (2.5)

Note that in the scalar case the constant v™2* is immaterial. For the remainder of

the analysis of the scalar case we assume that ¢ or x are rescaled so that v™®* = 1.
Based on the form of the flux function of equations (2.4) and (2.5) and the
properties of the functions gy and py, we may write a numerical scheme for (1.6)
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FIGURE 2. (a) function z — G(z; ¢) given by (2.9a) with ™ =
1/2, ay = 0.3, and ¢ = 0.8, (b) its inverse z — G~1(z; $) given by
(2.9b).

that is motivated by Scheme 4 of [6] in the following form:
¢@+1/2 _ (bn _ )\(¢n n+1/2 (bn n+1/2)
J )

j 3 9v.i+1 i—19v,j
n n+1/2 n+1/2 n+1/2 n+1/2 n+1/2
¢j+1 = 9; /2 >‘(¢j / pV(¢j+1/ ) _¢j71/ pV(¢j / ))7 (2.6)
j=1,...,M.

The first half-step in (2.6) is semi-implicit and is consistent with (2.4) whereas the
second half-step is explicit and consistent with (2.5).

In order to evaluate the first line in (2.6), we start by computing the values
9331/2 from j = M 4+ 1 to j = 1 (in decreasing order). This is motived by the

following argument, where we start from the semi-implicit equation

+1/2 n n +1/2 n +1/2
O = 6] —Mov (67") — daav (¢]71)) (2.7
along with a known value G 5 T]\ijlm) arising from the boundary condition. Next,
n+1/2 n+1

we write gv(é,,;" ") as gy ;}; and then rearrange (2.7) as
ot ngt gy (07 TY?) = o — Aepgl . (2.8)
Let us now define the function
GV(Z; ¢) =2 )\QSQV(Z), Z, ¢ S [07 (bmax]

along with its multivalued version (with respect to z) Gy (-;¢). Then Gy is strictly
increasing and has a unique inverse z — G‘_/l(z; @), see Figure 2. Explicitly, we get

Z — )\OZV¢ fOI‘ S [07¢*)a

Gy (29) = {[¢" = dave,¢"] for ¢ = ¢, (2.92)
2 for z € [¢*, Pmax],
z+day¢ for z € [-Aay e, ¢* — Aav ),

Gy'(2:9) == 0" for = € [¢* — Aav e, ¢"], (2.9b)

z for z € [¢*, Pmax-
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Consequently, we may express (2.8) as

~ n+1/2 n _ n n n+1/2

GV(¢]‘ 7¢j—1) - (b ¢] Vg+1 )

which allows us to obtain ¢?+1/2 by applying éf (2; ¢) to both sides, that is

n+1/2 A n n+1/2 n
¢j+ /2= Gy (¢ — A9 VJ;+/1 a¢j_1)- (2.10)
Now that gb?H/ is available, we solve for gv 172 the equation
n+tl/2 _ n n n+1/2 n n41/2
?; =95 — (¢J Iv,j+1 — Pi-19v,; ), (2.11)

provided that ¢7_; > 0. If ¢7_; = 0, we define directly

93—;1/2 g (¢n+1/2)

The numerical scheme can be summarized in Algorithm 2.1:

Algorithm 2.1 (BCOV scheme, scalar case).

Input: approrimate solution vector {¢" 1, fort=1t"
n+1/2 n+1/2
gV,Mil — Q((/)MH/ ) (using (2.3))
doj=MM-1,...,1
+1/2 51/ m W nt1/2
¢;L %GV (¢J - ¢J \7;]4-1»(15 )
if ¢;‘l_1 75 0 then

¢n+1/2 ¢n A n+1/2¢?

n+1/2 7 Vj+1
. —
V.j /\¢;¢71
else U o
+ +
g e gu(el )
endif

enddo
doj=1,2,....M
n n+1/2 n+1/2 n+1/2 n+1/2 n+1/2
¢j+1 «— ¢j 2 )‘(Qﬁj / pv(¢>j+1/ ) - ¢j71/ pV(¢j / ))
enddo
Output: approximate solution vector {(b”"'1 M fort =t =" + At

Next, we demonstrate that the numerical scheme (2.11) is consistent with (2.4).

Lemma 2.1. Assume that ¢?+1/2 € 0, pmax| for all j. Then g?H/Q € §(¢?+1/2)

for all j. In particular g;lH/Q € [0, ay] for all 5.

Proof. To prove the above equation, first assume that ¢;_; = 0. Then the result

¢@+1/2 )\QS;I 9 3—}]—1/2 GG (¢n+1/2,¢ )

J

Therefore, by a stralghtforward case-by-case study (of the cases arising in (2.9)) we

conclude that gnH/ € §(¢?+1/2). O
Now, to derive CFL conditions, we write the scheme (2.6) in incremental form
n+1/2 n n+1/2 n+1/2 n+1/2 n
o1 = g OB ALY - DI A g, (2.12a)
n+1 __ n+1/2 n+1/2 n+1/2 n+1/2 n+1/2
Gl = g o AL DR A g, (2.12b)
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where we define the spatial difference operators ALV, := V11 —V; and A_V; :=
V; — Vj_1 and the incremental coefficients
n+1/2 n+1/2
A\ n9v (¢ / ) — gV(¢j+1/ ) n+1/2 n+1/2
n+1/2 ¢ n+1/2 n+1/2 J+1 # ¢’
g:3+1/2 " i’ — 95
0 otherwise,
n+1/2 n+1/2
Dg}jfl/g T )\gV((bj )a
+1/2 +1/2
A n+1/2PV(¢n / )—p (¢?+1/ ) . n+1/2 n+1/2
n+1/2 o ¢ n+1/2 n+1/2 ¢j+1 # (b] ’
pj+1/2 " ¢j+1 B ¢j
0 otherwise,
n+1/2 n+1/2
D, e = Apv(d; 7).

To have an L™ estimate (Lemma 2.2 below) and the Total Variation Decreasing
(TVD) property (Lemma 2.3 below ) sufficient conditions are

0< D2 nt1/2 1 n/2 S0 g prti2 o

pj—1/2) “pj+1/2 S o0 g,j+1/2 = 9:3—1/2 =

<1 forall j.
First, we observe the following fact about g. If 21, 23 € [0, pmax] and z; # 2o, then

g2 — g1
22 — 21

g1 € §(21), g2 € G(22) = <0. (2.13)

This property and Lemma 2.1 imply that

n+1/2 n+1/2 .
Dg,j—l/Q’ Cg,j+1/2 >0 forall j.

Next, the properties of the function py ensure that

n+1/2 n+1/2 )
Cp,j+1/2’ D, =0 for all j.

Finally, to enforce the inequalities

n+1/2 1 n+1/2
Dp’jfl/Q,CMH/Qg— and D .75, <1 for all j,

[\

we impose the CFL conditions

Aay < 1. (2.14)

l\JM—\

(¢max lglzgwlpv o;)| + X pv(%))
2.3. Convergence of the scalar scheme. The goal is to prove convergence of
approximate solution to a weak solution of (1.6). The discrete solutions {qﬁ"H/ )
constructed via the scheme (2.6) are extended to the whole domain IIr by deﬁnlng
the piecewise constant function

N M
= Z Z o t? (2.15)

where A = (Az, At) and x,(x) and X"(t) are the characteristic functions of cell I,
and the time interval [t",t™ + At), respectively. The ratio A = At/Ax is always
kept constant, so the limits At — 0, Az — 0, and A — 0 are equivalent.

We start by proving an L> estimate on ¢*. In the remainder of this section it
is always assumed that the CFL condition (2.14) is in effect.
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Lemma 2.2. If QSQ € [0, dmax| for j=1,..., M, then

m I € [0, fmax] forallj=1,...,Mandn=1,...,N. (2.16)
Proof. Taking n =0 and j = M in (2.10) yields
1/2 ~N— 1/2
ou” =GB — AoV a1 D) (2.17)

The boundary condition g‘l/{iﬂ_l = G(t°) C [0, ay] together with the assumption
implies that
Aoy dfy < 6 = ABhg/ s < P

Since G~1(-;¢) is a nondecreasmg function and maps [—Aay ¢, ng ax] onto [0, Pmax],
(2.17) implies that (bM € [0, pmax]. It follows from (2 1) that gVM € [o, av] Rea-
soning 1n thls Way forj=M-1,M-2,...,1yields (b e[o ¢max] forj=1,..., M.
Since qbo ,¢M+1 € [0, pmax] by (2.3), and takmg mto account (2.12), we ﬁnd that
cz); is a convex combination of ¢; 21, ¢ and ¢J+1 Thus, ng € [0, dmax| for
7 =1,...,M. Repeating this argument mductlvely for n = 1,..., N we obtain
(2.16). O

Lemma 2.3. The discrete approximate solutions generated by the scheme (2.12)
satisfy the following spatial variation bounds:

M

> |é% — ¢ < TV(¢o) + TV(r) + TV(s),
Lo (2.18)
Solein? = 67T < TV (o) + TV (r) + TV (s).

§=0
Proof. Applying the operator Ay to (2.12a) and rearranging yields

n+1/2 n+1/2
(L+Cg 51 Asd)

B n+1/2 n+1/2 ntl/2 | prtl/2 n
=(1- Dg7j+1/2)A+qb RO PVANEF IR o Dy PVANR R

Taking absolute values, summing over j =1,..., M — 1 and using (2.14) we get

-1
o+t Acer
j=1

M- 1 M-

S AURINEIRS SYch IS
j:]. =1
1

M—
n+1/2
+ gj71/2}A+¢;L—1|'
Jj=1

Cancelling telescoping terms we obtain

M—1
PN ARS B RV
j=1

= n n+1/2 n n+1/2 n+1/2 (219)
< Z|A+¢j| 7Dg,M71/2|A+¢M—1|+Cg M+1/2|A+¢ |

j=1

DL



11

The boundary condition implies

Mgyt = (1= DR ALy + Oy Aol

(1+ Gy ) Avon 2 = Aygir + DI LA o2,

After taking absolute values in the two previous equations, we get

|A+¢n+1/2| (1 o Dn+1/2)|A+¢g{ + Cm+1/2|A+¢n+1/2

9,1/2 9,3/2 ’ (2 20)
n+1/2 +1/2 n +1/2 n+1/2 :
(1 + Cg,M+1/2) |A+¢n | |A+¢M| + D;L,M—l/z{AJr‘ls |
From (2.19) and (2.20)
M M
PRI LN BT (2.21)
j=0 §=0
Reasoning in the same way as the proof of Lemma 5.2 in [28] we find that
M M
D NALT T < DAL + I = | s,
j=0 j=0
It follows by induction that
Z|¢] 1 — 07| < TV(go) + TV(r) + TV(s). (2.22)
From (2.21) and (2.22) we get (2.18). O

Now, we prove some time continuity estimates. The proof of the first of them is
very similar to that of [28, Lemma 5.5, so we omit the details.

Lemma 2.4. The following discrete L' time continuity estimate holds for n > 0:
MA+1
Z 67— T2 <y, Q= TV(G0) + TV(r) + TV(s) + 20max.

Lemma 2.5. The following estimate holds:
M M
Z’(ﬁ;m - <, Qy:= Z’gv (0311) = 9v (63)]| + TV($0) + Pmax- (2:23)
Jj=1 j=1

Proof. We define g?,’ ;= gv(¢?). The first equation in (2.6) with n = 0 implies
6% — ¢}
-\ 1/2 0 2\ 1/2 0 2O (A L O ~ 2% (AL
= ¢] 1(9\/3 gv,j) ¢ (9V3+1 gV,j—H) ¢j( +9V,j) gv,j( +¢j—1)-
Thus
1/2 1/2
67/ =0 =201 (v — 9¥))
1/2
= M09/ 1 = 9i1) = ASSAgY, + 9V, A4 67 1),
Taking absolute values in (2.24) and using (2.13) we find that
037 = 0] + 200 |9/ — oV
<A/ ar = V| + MG A gl |+ Agh | A e) .

(2.24)
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Summing over j = 1,..., M and cancelling telescoping terms yields

Z|¢1/2 - ¢O| + )\¢0|91/2 - 9?/,1’

j=1

M M
< /\¢g/[|9\1/{§4+1 - g?/,M+1| + /\2¢9|A+90V,j| + AZg?/7j|A+¢?_1|.
j=1 j=1

(2.25)

Applying the boundary condition in (2.25), Lemmas 2.1, 2.2, and the CFL condition
(2.14) we get (2.23). O

Lemma 2.6. There exists a constant Q3 that is independent of A such that the
following time continuity estimate holds:
M+1

Z |¢;?+1/2 - (b?il/z‘ <Q3 forn>1.

Proof. For n > 2 and subtracting from the first half-step of (2.6) the corresponding
formula for ¢ y n-1/2 and rearranging terms we get

¢;}+1/2 _(bn 1/2 )\(b ( n+1/2 3;1/2)

n+1/2 n n— n+1 2 n— n— n+1/2 n—1/2
=(1- VJ+/1 )(¢] — ¢; 1) + Agy / (@71 = jfll) — APj 1(9v,j+/1 _gv,j+/1 )-
Taking absolute values and applying the CFL condition (2.14) yields

|¢;L+1/2 _¢n 1/2 >\¢ ( n+1/2 ‘71/;1/2)’

<0 AN~ 5| A e o)
-
From (2.13) we get

6172 = 7+ g 5 - gcf”)»

< (1 "r;ti/f |¢ n 1‘ +)\gn+1/2|¢] .- n 1 (226)
+ |>‘¢? 1(9\7;—5-11-/12 - g%i/fﬂ

Summing over j and cancelling telescoping terms we obtain
M
n+1/2 n—1/2
Z|¢j —e;

M
1/2 — _ 1/2 —1/2
<ST108 = oY+ AgE 2108 — on T+ A M gn i — vl
Jj=1
+1/2 _
—Agviriloh - it

The last inequality implies

M
ZW““ e 1 e e R e A R (GO B G}

j=1



13

We observe that
n n—1 n—1 n—1 1/2 —-3/2
¢j — ¢j ( Bj+1/2 A] 1/2) (¢n 7¢? )

(2.27)
n—1/2 n—3/2 n—1 n—1/2 n—3/2
+A+1/2(¢j+1 —din ") + B;- 1/2(%‘71 —6;57),

where
An— 1 (9 9 n 1/2 006" 3/2 9 n 1/2 0™ 3/2
j+1/2 = 190 ¢J+1 +(1-10) ¢J+1 ¢]+1 +(1-90) ¢J+1 )

n ~1/2 —3/2 ~1/2 3/2
BT, 7)\/0 32<,0(9¢;L+1/ +(1—0)0¢7 0%, 0071 + (1 0)0¢7 %) db.
Herein ¢(¢j41,¢;) = ¢;jpv(¢j1+1) and d;¢ denotes the partial derivative of ¢ with
respect to the i-th argument (¢ = 1,2). Since ¢,py(¢) > 0 and p}, (¢) < 0, the
function ¢(¢;+1,¢;) is nonincreasing with respect to ¢;41 and nondecreasing with
respect to ¢;. This implies (together with the CFL condition)

An 1 B 1 1

J+1/20 Fj+1/2 < 9° (2.28)

The remainder of the proof is similar to the proof of Lemma 5.6 in [28]. Details are
omitted. O

Now, we are ready to prove the convergence of ¢ as A — 0.

Lemma 2.7. The functions ¢ defined by (2.15) converge in L' (Il7) and boundedly
a.e. a along subsequence to a limit function ¢ € C([0,T], LY (=L, L)) N L>(Il7)).

Proof. The proof is a standard argument using the L> estimate (Lemma 2.2), the
uniform spatial variation bound (Lemma 2.3), and the L' Lipschitz continuity in
time estimate (Lemma 2.6). O

In order to show that the limit function ¢ identified in Lemma 2.7 is a weak
solution in the sense of Definition 2.1, we must also prove the conver ence of the
flux approximations. Instead of showing that the approximations {gy, gv } converge
we show that the approximations {hn+1 2} converge, where we deﬁne

h;”rl/z = ¢?+1/2g7‘7;1/2 forallj=1,.... M andn=0,...,N,

and extend these quantities to functions defined on II; by
N M

Z ZXJ n+1/2

n=0 j=1

Now, we require additional time continuity estimates, which is the contents of the
following lemma. Its proof is very simular to that of Lemmas 5.8 and 5.9 in [28],
and is therefore omitted.

Lemma 2.8. The following uniform estimates hold for n > 1, where the constant
Q4 is independent of A:

Dolopt =i <Qu Qui= 0+ TV(s) + TV(0), (2.29)

M
STer - o <+ Qu (2.30)

j=1
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The following lemma is needed to establish a spatial variation bound on the
approximations h"+1/ 2

Lemma 2.9. There exists a constant Q25 that is independent of A such that
n+1/2
Z(b ‘A+9V,J ’

Proof. From the first half—step of the scheme we get

¢;+1/2 _ d)n — _)\(¢ A+gn+1/2 +gn+1/2A+¢?_1)7

which can be rerranged as
ASTALGUEE = (677 = 07) — gy AL

Taking absolute values and summmg over j =1,..., M we get

)‘Z¢ ’A+ n+1/2 Z‘(anrl/Q ¢'n,| +/\Zgn+1/2‘A+¢?_1’~

From Lemma 2.1 and the CFL condltlon (2.14) we have

Z<¢>“|A+ w2 < AZ|¢"+”Z ¢"|+Z\A+¢

Jj=1
The result is obtalned from (2.30) in Lemma 2.8 and Lemma 2.3. O

We are now ready to bound the spatial variation of the approximations hn+1/ 2

Lemma 2.10. There exists a constant Qg that is independent of A such that

Z [ VAR R 7 (2.31)

Proof. The first part of scheme (2.6) can be written as

¢?+1/2 _ (Zs;n . )\((bng;—;i/f + 3—}]—1/2((25?—1-1/2 N )) +)\¢n+1/2 3—}]—1/2

Applying the spatial difference operator to the above equatlon we get
n+1/2 n+1/2 n n+1/2 n+1/2
AL g; / =(1- /\ng+/1 JALOT + AALR; / /\¢3+1A+9Vj+/1
n+1/2 n+1/2 n n+1/2 n+1/2 n+1 2
—AALgr (@R = o)+ Ag P A Lot = gyt P e
Thus
)\A+h?+1/2 = A+¢T'L+1/2 - (1 - )\g(}f;i/f)AJqu + )\¢§L+1 A+93,J;r/12
+AALg n+1/2(¢;}+1/2 —gn ) L n+1/2A+¢?71 n Ag%f&ﬁ“”-
After taking absolute values and using |A gn+1/2| < ay, Lemma 2.1 and the CFL
condition (2.14) we get

A A ny
<2087+ 18]+ AR [A gy SIT] + |67 = 07|+ Ay |
Summing over j =1,..., M we get

M
d|Aant

j=1
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AZMW%W\ +3 Z‘AW |+ AZWH/Q ; ’+Z¢J+1|A+93§i/12-

j=1

Finally, the result follows from Lemma 2.3, (2.30) in Lemma 2.8, and Lemma 2.9.
O

The following lemma is required to prove the L' Lipschitz continuity in time and
spatial variation bounds on {hnH/ 1

Lemma 2.11. There exists a constant 27 that is independent of A such that

n— n+1/2 n—1/2
AmZZ‘b Novsie = av; P < o (2.32)

j=1ln=1

Proof. From (2.26) we get

n—1| n+1/2 n—1/2 n+1/2 n 1 n+1/2| n n—1
/\¢j | Iv,i+1 ~ 9v,j+1 (1_ V]+2)|¢]+1 ]+1|+)\ng+1 |¢j _¢j |

n+1/2 n—1/2 n+1/2 n—1/2
= [ofn " = o T A 9vie — vy |-
By induction we obtain

—1| n+1/2 n—1/2 -1 n+1/2 n—1/2
AP} |9V,j+1 —9vjs1| S Z |¢’k o |+ |gV,M+1 9v,M+1
k=j+1

" (2.33)
A R
k=j+1 !
Recalling (2.27) we have
M
> 1ok — o]
k=j+1
M
n n— n—1/2 n—3/2
< D (=B = AT ) |6 =0
k—j+1
M
D e e R D M e e
k=j+1 k=j+1

Cancelling telescoping terms and applying (2.28) yields

M
> lok— o7
k=j+1
M
< Z |¢Zfl/2_ n— 3/2‘+ ’¢7]\z/[—:1/2 T[\LJ_Sl/2|+7‘¢n 1/2 ¢?73/2’.
k=j+1

Then (2.33) becomes
A¢n_1|gn+1/2 n—1/2

Viji+1 T 9vi+1

Z ’¢n /2 n— 3/2 Z ’¢n+1/2 n— 1/2’+*‘¢T]€4j{2_¢7ﬂf{2‘
k=j+1 k=j+1
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1 _
+*W'L Vg 3/2}+|¢ ?_1’+‘93j\/11f1 931\%31

Summing over n > 2 and j = 1,..., M, cancelling telescoping terms and multiplying
the result by Az we get

szz¢n 1| ‘rgi/lz_ ‘r;j1+/12 <S4S,

j=1n=2

where we define

2L LY
Sy = = 2‘¢3/2 q§;/2 Sy = < z;‘sn_uz . 571,—3/2”
M N N
5= 52 DICECEIEE 2l aaAl
j=1n=2
Ar LY gr2 s/
5= 55 Z Z =45
In view of the bounds established so far, there holds
Sy < %93, So < ;Tv(s), S3 < T, Si< %TV(g), S5 < %”’T
These bounds in conjunction with | g?/ f — g‘l// ]2| < ay imply that there exists a con-
stant ()7 such that (2.32) is valid. O

Lemma 2.12. The following estimate holds for some constant Qg which is inde-
pendent of A:

N M
MY Y A Y <0y )

n=0 j=1 n=1 j=1
Proof. In light of the spatial variation bound (2.31) we find that

AS ST 1 <

n=0 j=1
The first part of (2.6) implies

¢";L+1/2 - ¢??,71/2

= (1= Mgy i) (0F — o7 7) + ARG = T %) =gy 52 (67 )

+ gy P8R = on Ty = aet T (gv i - b D)
= (L= Agu i) (o7 — on ) AR < BITVR) g2 (g0 )
=gy AL Ay A e+ AT (0T - 0y
-0 i =)
Consequently,
)\(h;;+1/2 _ h?71/2)
=g - (1 Ag@?i/f) I A )

+)\gn+l/2A+¢§L_1_ n— 1/2A+ )\gn 1/2(¢n 1/2 ¢n 1)
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1/ n+1/2 1/2
+ 207 (g — 94 )-

Taking absolute values and using the CFL condition (2.14) we get
n+1/2 n—1/2
ARG = By
< I 16 A+ A
n+1/2 n—1/2 n—1 n—1| n+1/2 n—1/2
R ] R e e P T A i
Multiplying this inequality by Az and summing over j and n we get
N M
szz|h?+1/2 B 1/2‘ Ui+ +Us,

n=1 j=1

where we define

Ax NU n+1/2 n 1/2 LI n n 1
U= > |4 ZZ|¢ -
n=1 j=1 n=1 j=1
N M N M
Us ::m%zzym] | v ::mezg o~ g,
n=1j=1 n=1 j=1

N M
o 1|, n+1/2 1/2
Us := Az ZZ‘i’n |9 Vit1 — 9V |-
n=1 1

j=

29), (2.18), (2.30) and (2.32) we have

Q3T, U <UT, Us <2(TV(do)+TV(s)+TV(r))T
U, < 2(91 + Q4)T, Us < Q7.

Combining these bounds we see that there exists a constant (2g that is independent
of A such that (2.34) is valid. O

From (2.30), (2.

Lemma 2.13. The functions h™ converge in L'(Il7) and boundedly a.e. along
subsequence to some limit function w € L'(—L,L) N L>(—L,L). Moreover, by
a suitable choice of a subsequence, we have w(x,t) € Q(¢(z, )) a.e. in Iy, where
¢(x,t) is the limit of Lemma 2.7.

Proof. We observe that |hn+1/ ’| < dmaxay. Then by Helly’s theorem [23] there
exists a function w € Ll(HT) such that h® — w along a subsequence in L!(IIr) and
boundedly a.e. in II7. To prove the second assertion, we define Q(¢) := ¢gy (¢) and
Q denote the multivalued version of Q. Assume (by extracting further subsequences
if necessary) that ¢® — ¢, h® — w in L'(II7) and fix a point (z,t) € II7 where
™ (x,t) — ¢(x,t) and h®(z,t) — w(z,t) as A — 0. First, we consider the case
é(x,t) = ¢*. Lemma 2.1 implies that 0 < h®(z,t) < ay¢™(z,t). Then passing to
the limit in the above inequality we obtain

w(z,t) € [0,ave] = Q7).

In case ¢(x,t) # ¢* first we consider ¢(z,t) < ¢*, then Q(¢(x,t )) = ay Pz, t).
For bufﬁClently small A the inequality ¢ (z,t) < ¢* implies that ng T2 - ¢* and

!}V(QZS;L—H/Q) = {« V} Then, by Lemma 2.1 we get

ZZXJ T = ay ZZM 06; " = ave® (. 1),

n=0j=1 n=0j=1
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Thus w(z,t) = lim h®(z,t) = ay lim ¢> (2, t) = ay ¢(z,t) = Q(o(x,1)).
In the case ¢(z,t) > ¢* there holds Q(¢(x,t)) = 0. In this case it is necessary
extend {g;LH/ *} to functions defined on Il by

N M
+1/2
=2 > n@x gy,
n=0 j=1

and we need to utilize the following consequence of Lemma 2.1:

g‘%(x,t) € gV(qu(x’t))v (CC,t) € Ilr.

For A sufficiently small, ¢*(x,t) > ¢* implies that gv(qﬁA(x t)) = {0}. Thus
g2 (z,t) = 0. Finally observe that 0 < h%(z,t) < ¢2(x,t) - gb(z,t) = 0 for A
sufficiently small. Hence w(z,t) = Q(¢(x,t)) = 0. O

Theorem 2.14 (Main result). The functions ™ converge in L'(Il1) and boundedly
a.e. along subsequence to some ¢ € C([0,T),L*(—L,L)) N L>®(Ir). The limit
function ¢(z,t) is a weak solution in sense of Definition 2.1.

Proof. The convergence is ensured by Lemma 2.7. It remains to prove that the
limit ¢ is a weak solution. Let us fix a point (z,t) € IIp, then Lemma 2.13 implies
that w(z,t) € Q(¢(x,t)) ae. in Ip. If ¢(x,t) # ¢*, then Q(o(x,t)) = Q(H(x,1)).
Thus w(x, t) = Q(¢($, t))? then we define q(x, t) = ¢pV(¢)+Q(¢('Ta t)) = f((b(l‘, t))
In the case where ¢(x,t) = ¢* we take w(z,t) € [0, ay¢*] and define

q(x,t) = ¢"py (¢*) + w(x,t) € [0"pv (07), 6" pv (6") + av 6] = f(¢").
In either case g(z,t) € f(¢(x,1)).
We note that the two steps of (2.6) imply

qZS;H_l or +A(¢lg n+1/2 _ n n+1/2+¢n+1/2 n+1/2 ¢n+1/2p7l+1/2) 0. (2.35)

i 9v,i+1 — Pj-19v,; Py,jt+1 j—1 Vi

We now choose a test function ¢ € Cj((—L, L) x [0,T)) and define 47 := ¢ (x;,t").
Multiplying (2.35) by Azy? and summing the result over j and n yields

¢n+1 n n n+1/2_ n gnfl/Z
AxAtZZ an+A Atzz ] Vj+1 i—19V,j5 '¢?
n=0 j=1 n=0 j=1
N M n+1/2pn+1/2 . ¢n+1/2pn+1/2
V,j+1 j—1 V.j n __
—I—AxAtZZ - PP = 0.

n=0 j=1

A summation by parts yields

w"“ Y7
AJ;AtZZqS”“ + Az Zqﬁ]wo
n=0 j=1
—I—A:cAtZZ ”1 v orgui/? (2.36)
n=0 j=1
+AxAtZZ e =0,

n=0 j=1
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An application of (2.12) yields, as Az, At — 0,

n+1 wn

A e wn-ﬁ-l ,(/)n n+1/2 w
xAtZZ¢ = Az AtZZ¢ +0(Ax).

n=0 j=1 n=0j=1

This equation and Lemma 2.3 imply that the two first sums in (2.36) converge to

//¢¢fdx+/ bo(x)0(x,0) dz dt

Concerning the last term in (2.36), we get

N M n y y
AmAtZZ ]Jrl n+1 2 n+1 2
Py j+1
n= 0] 1
n
*Al'AtZZ ]+1 n+1/2 'r‘;+1/2
»J
n= Og 1
n
J-‘rl j n+1/2 n+1/2 n+1/2 n+4+1/2
—I—AJ)AtZZ pvj+1 ¢J ij )
n=0 j=1

By properties of the function py we get the estimate

n+1/2 n+1/2 n+1/2 n+1/2 n+1/2/ n+1/2 n+1/2
¢ Pyl — 9 vy =0 v —pvy )

Thus

< ¢max||p/\/||ooAm-
n
+1 ) +1/2 n+4+1/2 +1/2 n+1/2
AMZZ e l (S LG R L
n=0 j=1

< 2MT¢maxAxHath00leV||OO7

which goes to zero as Az — 0. Therefore the last term in (2.36) converges to

/OT /_LL opv (9), du dt

as Az — 0. The second term in (2.36) can be written as

n+1 n n+1/2
A”JAtZZ : J‘ba 9v,j+1

n= O] 1
—AxAtZZ ;LJrl n+1/2 n+1/2+A$AtZZ ;1+1 ] (bnAJr n+1/2
n= O] 1 n=0j=1
+ AzAt ;1+1 (s n+1/2(¢n7¢n+1/2).

Using Lemmas 2.9, 2.1, and 2.8 we get

‘AmAtZZ S N

n=0 j=1

< Az 029l 25T,

AxAtZZ ;1+1 ".L n+1/2(¢n_¢n+1/2)

n=0 j=1

< ay Az|| 0, ]|oo (2 + Q)T
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Consequently, as Az — 0,

N M n
AzAtY N J“ i) g AL gu T 0,
n=0 j=1
N M _n 7}
Azatd > J“ Lgpt 2 (o — o1 7%) - 0.

n=0 j=1

Then substituting gi; (x] ) = gy' /2 and applying the dominated convergence the-

orem we obtain that the second term in (2.36) converges to

/0 LL wip, da dt.

Collecting the previous results we get

T L L
/ / (¢t + qip.) dedt + / bo(z)h(x,0) dz = 0.
0 —L —L

That is ¢(z,t) is a weak solution in sense of Definition 2.1. O

3. Extension to the MCLWR model. Algorithm 2.1 cannot be applied directly
in a component-wise manner for each class ¢ in the multiclass case (1.1)—(1.4), but
we can first solve for the total density ¢ and then update the densities ¢1,...,dn
for each class. The multiclass version of the scalar scheme (1.6) can be written as

01 = 01y = P (0v (95177) = 01w (7 777)),

orit = <z>"“/ e (i Py (67 1P — ol ey (05 T7)), (B
t=1,...,N,

where the following quantity is an approximate value of the total density ¢:

¢;’L+1/2 _¢n+1/2 +¢n+1/2.

In order to solve (3.1), we need to impose the non-standard boundary condition
(1.4b). Recalling that V(¢) = gv(¢) + pv(¢) we can equivalently specify for the
multiclass case the condition (2.2). The correspondence when s(t) = ¢* is

F(t) = (™) s()V(¢*~) & G(t) = av,

F(t) = (™) s()V(¢*+) = G(t) =
Coming back to (3.1), we define ®7 := (¢} ;, ..., ¢% ;)". Summingoveri =1,..., N,
assuming that gy is evaluated at the new time step, and replacing gv(qﬁnj__l / 2) by

n+1/2 J
9y 41, We get
n+1/2 n max n+1/2 xn n+1/2 n
¢j+ /2= ¢7 — Av )t (QVJ;+/1 @ _QV(¢j+ / )(I)j—l)' (3-3)

This can be rearranged as

¢;}+1/2 _ /\(Umax)T(bn 9V (¢n+1/2) =¢7 — /\(vmaX)Tq)? "fgi/f (3.4)

Let us now define the function
Gy (2;®) := 2z — Av™) T dgy (2)
and denote by Gy (-;®) its multivalued version (with respect to z). Then G is

strictly increasing and has a unique inverse z — C;'*l( ; ®). Expressing (3.4) as

Gy (0755 07,) = o — A Taygity (3.5)

(3.2)
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which allows us to obtain ¢;L+1/2 by applying Gy (z; ®) to both sides, that is
n+1/2 N—1(.n max\Tgxn , nt+1/2 zn
(rb‘ :G (d)i)‘( ) (I)j V].i,_/la(b )

+/2

Now that ¢"+1/ is available, we solve for g, the equation

+1/2 _ n max +1/2 n n+1/2 zn
¢§L =97 — A(v )(gsﬁl‘b - ‘;J ®71)

(cf. (3.3)). This yields

+1/2 +1/2
nt1/2 ¢§l / _ ¢§L + Agg,th/l (,Umax)T(I);z

Vg - )\(,vmax)T(I)n ?

provided that ®7_; # 0. If ®7 | = 0 then we set g"Jr - gv(gb?+1/2). The nume-

rical scheme for the multlclass model can be summarlzed in the following algorithm.

Algorithm 3.1 (BCOV scheme, multiclass case)
Input: approximate solution vector {¢ ] 1
n+1/2 n+1/2
GUA  GON ) (using (2.3) and (32)
doj=MM-1,...,1
+1/2 ~— n +1/2 /. max n. en
07T G (07 — Mgy (o) T )
if &7 , # 0 then
¢"+1/2 ¢n_’_)\gn+1/2( max)T(I);z

i=1,...,N fort=1t"

n+.1/2 7 V,j+1
V. /\(vmax)Tq);Zl
else o o
g gl
endif
enddo
doj=1,...,.M
doi=1,...,N
n+1/2 max ( in . n+1/2 n n+1/2
U (T Ak IR Ay
enddo
enddo

doj=1,....,.M
doi=1,...,N
¢n+1 - ¢n+1/2 B Avflax(¢"+1/2pv(¢n+l/2) i ¢n+1/2 V(¢n+1/2))

() 4, ,J Jj+1 5,j—1 J
enddo
enddo
Output: approzimate solution vectors {¢"+1 ;‘/[ Li=1,...,N fort=t"! =
"+ At

Remark 3.1. We recall that the boundary condition 93—;\;121 = (ﬁb?v}t:]fg that

appears in Algorithm 3.1 is defined using (2. 3) for the total density ¢M+1 . We
illustrate this boundary condition in Section 4.5

The problem of interest to us is to show that the scheme preserves invariant region
D. To this end we first consider the evolution of the total density ¢. Summing over
i =1,..., N the second equation in (3.1) yields

e (e R ey R I (AR LY

J Jj+1 J J
The above equation can be written in incremental form as
+1 _ n+1/2 n+1/2 n+1/2 n+1/2 n+1/2
(b? - ¢ +C; j+1/2 A+¢j j 1/2 A ¢ (36)
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where we define

n+1/2 n—+1/2
)\( nmax)rI‘(I)nJrl/Qpv((’zS ) pv(¢j+1 ) if ¢n+1/2 7é¢)71+1/2
C’,’jll/; = v G g/ i+1 i
J Jj+1 J
0 if ¢;.le1/2 — ¢;%+1/2,

(’Umax)T (®n+1/2 N (pn+1/2)

n+1/2 1 n+1/2 n+1/2

D7L+11//22 = Apv(¢] ) ¢n+1/J2 _ ¢n+1/]2 f ¢ 7é ¢ I
j—

. n+1/2 n+1/2

0 it g0 = gn 12,

Since py (¢) is a non-increasing positive function we have C’njll//;, D;L+11//22 0. To

ensure that |Cn+1/2| < 1/2 and |D"+1/2| < 1/2 we impose the CFL condition

j+1/2 1/2
1 1
ny| . max o max o — .
Mmax e [Py (97)] - max o™ < 50 X max, p(6) - max o7 <5 (B7)
Lemma 3.1. Assume that
®)eD forj=1,...,M. (3.8)

Then ®7,87"* € D for j=1,..., M.
Proof. We claim that

o' eD forallj=1,....M
w1z - (3.9)
=g, €0,ay] forallj=1,..., M.

To prove the above equation we consider first the case ®;_; = 0. Then the result
follows from the definition of the function g(z) and (2.1). Let ®;_; # 0. Summing
over i =1,..., N the first equation in (3.1) yields

n+1/2 ~N— n max n, ntl/2 xn
¢j+/ :le(¢j = A(v )T(I)] VJ;+/1v(I) )

Using (3.5) and (3.3) we find that

¢§L+1/2 _)\(vmdx)T@? 9 3-}]—1/2 c G (¢n+1/2 @n )

Thus, a straightforward case-by-case study and (3.5) prove that (3.9) is valid. The
remainder of the proof is similar to the proof of Lemma 2.2. O

4. Numerical examples. We now present some numerical simulations to illus-
trate the behaviour of solutions to system (1.1) by using Algorithms 2.1 and 3.1
for the scalar and multiclass case, respectively. In the scalar cases, we compare
numerical approximations with those generated by the scheme (1.7) proposed by
Towers in [28]. To this end we choose the discontinuous velocity function

1= ¢/ Gmax for 0 < ¢ < ¢,
V(¢) - {wf(l - ¢max/¢) for (b* < ¢ g ¢max7

where ¢* = 0.5, wr = 0.2, Pnmax = 1, and ay = 0.3.

In all numerical experiments computations are performed on a finite interval
[-1,1] that is subdivided into M subintervals of length Az = 2/M, and the
time step is computed by At = Axz/2 in the scalar case (N = 1) and At =
Az/(2max{vP®, ..., Vi***}) in the multiclass case N > 2. These choices ensure
that the respective CFL conditions (2.14) and (3.7) are satisfied.
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(a) (b)

0.9 0.9 —Exact solution |
¢ 1) o Towers scheme
0.8 1 08F | + BCOV scheme ||
0.7 b 0.7F i
0.6 b 0.6 i
0.5 B 0.5F 4 i
0.4 ——Exact solution 04 i

o Towers scheme
0.3 + BCOV scheme ] 031
-1 —-0.5 0 05 g 1 -1 —0.5 0 05 g 1

FIGURE 3. Example 1: numerical solution of solution with M =
800 and comparison with the exact solution of the Riemann prob-
lem (a) with ¢, = 0.3 and ¢r = 0.9 at simulated time T = 1.8,
(b) with ¢, = 0.9 and ¢r = 0.3 at simulated time T" = 1.5. Here
and in Figures 4 and 5 we label with ‘Towers scheme’ the scheme
(1.7) proposed in [28] and by ‘BCOV scheme’ the scheme of Algo-
rithm 2.1 advanced in the present work.

4.1. Example 1: scalar Riemann problem (N = 1). We consider the Riemann
problem for the scalar equation 9;¢ + 9, (¢V (¢)) = 0 with initial data

~Jor forz <02
do(z) = {¢R for x > 0.2 (41)

(no boundary conditions are involved). For ¢r, = 0.3 and ¢r = 0.9, the solution
corresponds to two shock waves with negative velocities of propagation, a shock
wave connecting ¢r, with ¢* that travels velocity 07 = —0.55 and another shock
wave connecting ¢* with ¢r with velocity oo = —0.2. Figure 3 (a) shows the
numerical approximations to the solution of this problem computed with M = 800
for both schemes at simulated time 7' = 1.8.

For ¢, = 0.9 and ¢r = 0.3, the solution consists of a shock wave connecting ¢y,
with ¢* that travels at velocity o; = —0.575 and a rarefaction wave connecting ¢*
with ¢r. In Figure 3 (b) we display the numerical solutions computed with M = 800
for both schemes at simulated time T = 1.5. In both scenarios, all waves are
approximated correctly by both schemes.

4.2. Example 2: scalar problem (N = 1), smooth initial datum. In this
example we compare numerical approximations for equation (1.1) obtained by both
schemes (the Towers scheme (1.7) and Algorithm 2.1), starting from the initial
function ¢g(z) = exp(—(x+0.2)%/(0.04)) for z € [—1,1]. Numerical approximations
are computed at simulated times T' = 0.1 and 7" = 0.3 with discretizations M =
100 x 2!, 1 =0,1,...,4. Table 1 displays the corresponding approximate L' errors
obtained by utilizing a reference solution computed by the Towers scheme with
M, = 12800, We observe that the approximate L' errors decrease as the grid is
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T=0.1 T=0.3
Towers BCOV  Towers BCOV
M en(¢®) em(6®) em(¢®) enm(9®)
100 1.32e-2 1.76e-2 1.63e-2  2.39e-2
200 6.55e-3  9.22e¢-3  8.59e-3  1.31e-2
400 3.29e-3  4.46e-3  4.25e-3  6.46e-3
800 1.72e-3 2.403-3 2.12e-3 3.31le-3
1600 8.00e-4 1.18e-3 9.29e-4 1.563-3

TABLE 1. Example 2: approximate L! errors ey (u) with Az = 2/M.

(a)

F T T T -
1 —Reference Solution
® o Towers Scheme
0.8k * BCOV Scheme
0.6
0.4r
0.2}

1 —05 0 05 o

(b)

LF I I —Referenlce Solution I
® o Towers Scheme
08k * BCOV Scheme
0.6
0.4
0.2}
() o]
-1 —0.5 0 05 2 1

FIGURE 4. Example 2: numerical solutions for M = 100 at simu-
lated times (a) T'= 0.1, (b) T'=0.3.

refined. In Figure 4 where we display the numerical approximations for M = 100

and compared with the reference solution.

4.3. Example 3: scalar problem (N = 1), non-standard boundary condi-
tion. This example comes from [28, Example 6.2] and is designed to illustrate that
when 5(t") = ¢*, the solutions depend on the boundary condition F(t) € f(¢*). For
this example we consider the Riemann problem with initial data (4.1) with ¢r, = 1/4
and ¢r = 1/2. We compute the solution twice, once using G(t) = ay (equivalently,
F(t) = 1/2), and the second time using G(¢t) = 0 (equivalently, F(¢) = 1/4). As
shown in Figure 5, in the first case the solution corresponds to a shock wave con-
necting ¢r, with ¢r with speed of propagation o = 1, and in the second case the

solution correspond to a stationary shock (¢ = 0) connecting ¢y, with ¢g.

4.4. Example 4: multiclass case (N = 3), preservation of invariant region.
To illustrate the invariant region property of the proposed scheme (Lemma 3.1), we
consider the case N = 3 and the Riemann initial data

(0.4,0.5,0.1)T for z > 0.5,

0.1,0.1,0.1)T for z < 0.5,
ho(@) = {( )
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(a) (b)
0.5r ' ' ; } 05F '
@ ®
0.45 8 0.45 | |
04} 4 04F i
0.35 . 0.35F .
031 ——Exact Solution ] 0.3 ——Exact Solution |
o Towers Scheme o Towers Scheme
0.25 | * BCOV Scheme || 0.251 | * BCOV Scheme
0.5 0.6 0.7 0.8 09 x 1 0 0.2 0.4 z 0.6

FIGURE 5. Example 3: numerical solutions depending on the
boundary conditions F(t) € f(¢*) with M = 1600 at simulated
time T = 0.5, with (a) F(t) € f(¢*—) (free flow), (b) F(t) €

f(¢*+) (congested flow).

FIGURE 6. Example 4: density profiles simulated with M = 1600
at (a) T=0.2, (b) T =04, (c) T=0.6.

with velocities v™* = (1,3,10)T. The solution consists of a stationary shock plus
two shock waves that travel with negative velocities. The numerical simulation at
three simulated times is displayed in Figure 6. The profile for each class and the
total density are displayed in this figure. Furthermore we can see that the profile
of the total density in Figure 6 looks like the profile of Figure 3 (a).

4.5. Example 5: multiclass case (N = 3), non-standard boundary condi-
tion. It is the purpose of this example to illustrate the boundary condition

n+1/2 n+1/2
gV,M{H = g(¢M+1/ )a (4.2)
where G(-) is specified in (2.3), that appears within Algorithm 3.1. To this end
consider N = 3 and the velocities and Riemann initial data

®r, = (0.05,0.08,0.12)T £ 0
,Umax _ (173,6)T, ¢0($) — L ( ) ) )T or x <\,
dr = (0.14,0.16,0.12)"  for = > 0.
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(a) (c)

0.5F T 2 0.5 0.5F

04rF 1 04 04r

0.3F 1 0.3 0.3r
b3

0.2+ jmmm---- b2 0.2 ) 0.2

01E 7 o) 910 0.1F

07 =05 0 0521

0 01 02 2 03

FiGURE 7. Example 5: numerical solution for a free-flow regime
(G(t) = ay): (a) initial condition, (b, c¢) density profiles with M =
1600 at simulated time (b) T'= 0.1, (¢) T' = 0.2.

0.6 0.6
0.5 0.5
0.4 0.4
0.3 0.3
0.2 0.2
0.1 0.1
90,5 —OI.25 (IJ 0.|25 x 0.5 90.5 —OI.25 (IJ 0,|25 x 0.5

FIiGURE 8. Example 5: numerical solution for a congested flow
rtegime (G(t) = 0): density profiles with M = 1600 at simulated
time (a) T = 0.1, (b) T = 0.2. The initial condition is the same as
in Figure 7 (a).

Observe that ¢gr = ¢* = s(t), where ¢g is the total density of the right state ®g.

As for Example 3 we show that the solution depends on the boundary condition
F(t) € (v™>)TSV (s(t)). We start with the initial condition shown in Figure 7 (a)
and compute the solution twice, once using G(t) = ay, and the second time using
G(t) = 0. In Figures 7 (b) and (c) we display the profile for each class and total
density for the first case G(t) = ay at two different simulated times. We can see
that in this case a free-flow regime is produced, which is verified in Figure 9 (a).
In Figure 8 we display the profiles for each class and total density for the first case
G(t) = 0 at two different simulation time. In contrast to the previous cases, a
congested flow regime is produced, as is illustrated in Figure 9 (b).

4.6. Example 6: multiclass case (N = 5), smooth initial condition. In this
example we consider N = 5, the velocities v™® = (1,2,3,4,5)T, and the initial
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x 0.6

0.8
0.5

0.4
0.4

0
0.3

—0.2
0.2

—0.8
—02 02 04 06 ; 08 0 0.2 04 , 06

FIGURE 9. Example 5: simulated total density computed with
BCOV scheme with N = 3 and M = 1600: (a) free flow (G(t) =
ay), (b) congested flow (G(t) = 0).

T=0.02 T=0.12
M €M(¢A) 6M(¢A)

100 1.39e-2 3.87e-2
200 7.90e-3 2.47e-2
400  4.20e-3 1.55e-2
800  2.00e-3 9.20e-3
1600  1.00e-3 5.10e-3

TABLE 2. Example 6: approximate L! errors ey (u) with Az = 2/M.

condition
®(z,0) = ®o(z) = (0.15,0.2,0.3,0.2,0.15) "p(z), (z) = exp(—50(z + 2)?/3).

We display in Figure 10 numerical approximation computed with M = 1600 at
simulation time T' = 0.02 and T = 0.12. We observe the dynamics of each individ-
ual densities ¢; and the total density ¢, which exhibits a shock wave due to the
discontinuity in the flux. This behaviour is similar to that presented in Figure 4. In
Figure 11 we display the evolution of ¢*(-,t) for t € [0,0.12], and we compare the
solution with the approximation of the continuous problem (where ay = 0). For
the discontinuous case the shock is more clearly observed than in the continuous
case. In Figures 12 and 13 we compare the numerical approximation computed
with M = 100, with a reference solution at simulated times 7" = 0.02 and 7" = 0.12.
In Table 1 we compute the approximate L!-error based on a reference solution ob-
tained by the BCOV scheme with M, = 12800. We observe that the approximate
L' errors decrease as the grid is refined.

4.7. Example 7 multiclass case (N = 5), bimodal smooth initial condition.
In this example we consider N = 5, the velocity vector v™** = (1,1.5,2,6,7)", and
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(a)

1 - T T T T T |
)
—

0.8} @37
- ==

0.6 ?5 |4
—_—0

0.4 B

0.2} .

0 ) I
—0.8 —-0.4 0 04 2

FIGURE 10. Example 6: numerical solutions obtained with BCOV
scheme with N = 5 and M = 1600 at simulated times (a) T' = 0.02,

(b) T =0.12.
(a) (b)
x 1
0.8 0.9
0.8
0.4 0.7
0.6
0 0.5
0.4
—0.2 [ i 0.3
0.2
—-0.8 0.1

0 0.1 0.2 03 4+ 04 0 0.1 0.2 03 ¢ 04

Ficure 11. Example 6: simulated total density obtained with
BCOV scheme with N = 5 and M = 1600: (a) discontinuous
problem, (b) continuous problem.

the initial condition
®(z,0) = ®p(x) = (0.17,0.17,0.16,0,0)T4p1 () + (0,0,0,0.245,0.245) Topy (2),
where we define
Y1 (2) = exp(—10(z — 2)?), tha(z) = exp(—50(z — 1)%/4)
for x € [0,5]. We compute numerical approximation at simulated times 7' = 0.1,
T = 0.2 and T = 0.3 with different discretizations by using M = 100 x 2! and
1 =0,1,...,4. In Table 4.7 we compute the L!-error comparing with respect to a

reference solution computed by the BCOV scheme with M. = 12800. We observe
that the approximate L' errors decrease as the grid is refined. Also observed in
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- 0.15F 0.2 — —
P2
0.15
0.1¢
0.1
0.05
0.05
Okt Obewe?
—-0.8 —0.4 . —-0.8 —-0.4 0 04 «
(f)
0.2 0.15 L T 7
s
0.15
0.1
0.1
1 0.05
0.05 1

0 L 0 bt 0 L
—-0.8 —0.4 0 04 r —-08 —-04 0 04  —-08 —-04 0 0.4 ¢

FIGURE 12. Example 6: comparison of reference solution (M,er =
12800) with approximate solutions computed by the BCOV Scheme
with M = 100 at simulated time 7" = 0.02.

T=01 T=02 T=03

M en(0®) em(¢®) en(¢®)
100  7.42e-2  9.50e-2  1.06e-1
200 4.12e-2  5.50e-2  6.49e-2
400 2.27e-2  3.34e-2  3.88e-2
800 1.24e-2 1.97-2 2.35e-2

1600 6.50e-3  1.10e-2  1.35e-2

TABLE 3. Example 7: Approximate L! errors e (u) with Az = 5/M.

Figure 4. where we display the numerical approximations for M = 100 and com-
pared with respect to reference solution which can be also observed in Figure 14.
Note carefully that the numerical results of Figure 14 show that jumps in the total
density ¢ only occur from smaller to higher values in an increasing z-direction. This
phenomenon occurs because the speeds of the last two classes are greater than the
first three. Furthermore, in Figure 15 we show the history solution computed with
BCOV Scheme with N =5, M = 1600 at time T = 0.5.

5. Conclusions. We have proposed a numerical scheme for a multiclass Lighthill-
Whitham-Richards model with a velocity function that is discontinuous in the so-
lution variable. The treatment is motivated and in part based on the numerical
scheme proposed by Towers [28]. However, in contrast to that approach we have
assume that the discontinuity is present in the velocity function (not in the flux);
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0.4_¢1| T | 04:(/52' o
03l 031 :
0.2F 102
0.1} 0.1
~0.8 0
0.2f 0.16
0.15} 0.12
0.1 0.08
10.05 0.04

0 0 0
—-08 =04 O 04,08 —-08-04 0 04,08 —-08-04 0 04208

FIGURE 13. Example 6: comparison of reference solution (M,er =
12800) with approximate solutions computed by BCOV Scheme
with M = 100 at simulated time 7" = 0.12.

FIGURE 14. Example 7: numerical solution at three different time
computed with BCOV Scheme with M = 12800 and N = 5. (a)
t=0.1.(b)t=02. (c)t=0.3

this observation makes it possible to and construct an alternative scheme based on
Scheme 4 of [6]. Furthermore, we have seen that our scheme can be easily extended
to the multiclass case. We have proved for the scalar case that the numerical ap-
proximations convergence to a weak solution and for the multiclass case that the
scheme preserves an invariant region. Examples 1 to 3 indicate that the scheme
converges to the same weal solution as that of [28], and all numerical examples
indicate that our scheme converges in both the scalar and multiclass cases.
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FiGURE 15. Example 7: simulated total density computed with
BCOV scheme with N =5 and M = 1600 at simulated time T =
0.5.

The present analysis and numerical method can be extended in several directions.
Concerning the model itself, at the moment a certain shortcoming is the limitation
to the initial-boundary value problem on a fixed road segment. This is due to the
particular boundary condition (1.5). It seems desirable to obtain a formulation for
a closed road with periodic boundary conditions (a configuration that is commonly
studied in traffic modeling to analyze, say, the formation of stop-and-go waves; cf.,
e.g., [5,11]). However, it is not obvious whether the way the boundary condition is
posed allows “gluing together” the ends of the computational domain to create a
“seamless” closed circuit. Open issues also include the incorporation of discontinu-
ities in spatial position (akin to the treatment in [9]), and the discussion of the notion
of entropicity. In fact, the issue of convergence to an entropy solution is an open
problem even in the scalar case for both the scheme advanced in [28] as well as the
present approach. Likewise, we recall that for general N the MCLWR model with a
Lipschitz continuous function V' admits a separable entropy function (see [1,2]) that
can be utilized, for instance, to construct entropy stable schemes [10]. It remains to
be explored whether these concepts are meaningful for the MCLWR model with a
discontinuous velocity function V. Finally, it is clear that the numerical method is
formally first-order accurate and can possibly improved by known techniques (e.g.,
weighted essentially non-oscillatory (WENO) reconstructions in combination with
higher-order time integrators).
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