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ABSTRACT. In this paper we study a number of algebraic conditions connected with
the stability of strictly hyperbolic n X n systems of conservation laws in one space
dimension

us + f (u)x =0.
Such conditions yield existence and continuity of the flow of solutions in the vicinity
of the reference solution. Our main concern is a single rarefaction wave having
arbitrarily large strength.

1. INTRODUCTION

In this paper we study a number of algebraic conditions connected with the
stability of strictly hyperbolic n x n systems of conservation laws in one space
dimension:

(1.1) us + f(u), = 0.

The well-posedness of (1.1) has been the subject of vast research in recent years; for
an overview see [B, D, HR]. While most of the analysis ([BLY] and more recently
[BiB]) has been carried out in the setting of initial data

(1.2) u(0,2) = a(z)

having small total variation, at the same time examples in [BC, J] point out that
for the stability of patterns containing large waves, extra assumptions are required,
also when the large reference waves do not interact among themselves [BC, Scho,
Lel, Le3]. These BV and L' stability conditions, in essence, aim at providing an
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estimate on the distance between a reference solution ug and another solution to
(1.1) which is viewed as an infinitesimal perturbation of ug. They refer to the
existence of weights with respect to which the flow of the first order perturbation
v generated by the linearized system

v + Df (uo)ve + [D? f(uo) - v] - (ug)z = 0

becomes a contraction with respect to the BV or the L' norm, respectively. at states
attained by ug. Under these assumptions the existence of global solutions and their
continuous dependence on initial data has been proven in the vicinity of patterns
containing only noninteracting shocks [Lel] or being a single rarefaction wave [Le3].
The BV stability of general patterns containing shocks, contact discontinuities and
rarefaction waves was established in [Scho].

The objective of this paper is a more detailed study of the stability conditions
arising when wug contains rarefactions. With respect to the case with only shocks
present [BC, Le2], the main difficulty here stems from the change of weights along
rarefaction curves. This accounts for the change of location of perturbation waves
of different characteristic families as they pass through each rarefaction fan. Hence
we mainly focus on the case when ug is a single rarefaction wave of arbitrarily large
strength. The stability conditions related to patterns with multiple (noninteracting)
shocks and rarefaction waves are presented in section 8

We now introduce the main hypothesis and set the notation.

The system (1.1) is strictly hyperbolic in a domain  C R™ to be spec-

(H1) ified later. More precisely, for each u € Q the Jacobian matrix Df(u)
of the smooth flux f : Q@ — R"™ has n distinct and real eigenvalues:
A(u) < ..o < Ap(u).

Let {r;(u)};—, be the basis of right eigenvectors of Df having unit length:
Df(u)ri(u) = Ai(w)ri(u), |[[ri(uw)]| = 1.

Call {l;(u)};—; the dual basis of left eigenvectors so that (r;(u),l;(u)) = d;; for all
i,7:1...n and all u € (.

Fix k:1...n and consider an integral curve Ry of the vector field r:

13) 9 Ru(6) = re(Re(6).

u; = Rk(O), Uy = Rk(G), O > 0.

Ry is called the rarefaction curve joining the left and right states u;, u, € Q. For a
small € > 0 we define the domain:

(1.4) Q=0 ={ueR": |lu—Rk(9)| <e for somed € [0,0]}.

We further assume that:

In Q, each characteristic field ¢ : 1...n is either linearly degenerate:
(H2) | (DA;,r;) =0, or it is genuinely nonlinear which means that (D;, r;) > 0.
The k-th characteristic field is assumed to be genuinely nonlinear.
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The piecewise smooth, self-similar function, called the centered rarefaction wave
is given by:

ug if z < t/\k(ul)
(1.5) up(t,z) = ¢ Rp(f) if x =t (Ri(6)), 6€]0,0]
Uy if x > tAg(u,)

and provides an entropy admissible solution of (1.1) [Sm, D].

The paper is constructed as follows. In section 2 we present the BV stability
condition conditions (BV) and the L' stability condition (L1). We also introduce
a weaker condition which is sufficient for the solvability of Riemann problems in
Q. In section 3 we prove that our conditions are one stronger than the other, while
sections 4, 5 and 6 gather their various properties. In particular, in section 5 we
display an interesting connection between the weighted stability conditions and the
Riccati equation in case n = 3. Section 7 contains examples complementing our
work. In section 8 we restate some results of sections 2 and 3, in the context of a
general pattern ug containing several strong shocks and rarefaction waves.

To appreciate the role of the studied conditions, we end this section by recalling
the precise statements of the stability recults.

Theorem 1.1. [Le3] Assume that (H1), (H2) and the BV stability condition (BV)
hold. For c,§ >0 let £ 5 denote the set of all continuous functions u satisfying:
(i) a(z) € Q¢ for all x € R,
(i) limg— oo t(x) = w; and  limg,_, o u(x) = u,,
(i) TV (@) — |Rk|| < 6, where |Ry| is the arc-length of the rarefaction curve
Ri(6), 0 €]0,0].
There exists c,§ > 0 such that for every u € cl £, where cl denotes the closure
in L}, the Cauchy problem (1.1) (1.2) has a global entropy admissible solution

loc?

u(t, x).

Theorem 1.2. [Le3] Assume that (H1), (H2) and the L' stability condition (L1)
are satisfied. Then there exists a closed domain D C L}, .(R,Q), containing all
continuous functions u satisfyling (i), (ii), (iii) in Theorem 1.1, for some ¢,d > 0,
and there exists a semigroup S : D x [0,00) — D such that:
(i) ||S(a,t) — S(©,9)||pr < L- (|t — s|+ || — 0||z1) for all w,v € D, all t,s >0
and a uniform constant L, depending only on the system (1.1),
(ii) for all u € D, the trajectory t — S(u,t) is the solution to (1.1) (1.2) given in
Theorem 1.1.
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2. STABILITY CONDITIONS FOR STRONG RAREFACTIONS

Define the square (n — 1)-dimensional production matrix function:

P®) = [pi(@)]ij1.n, for 6€]0,0],
oy~ YK [ ) (Re(0))] if i j,
(2.1) pi;(0) {sgn(k — i) (Ui [re ) (Re(0))  if i =7,

where [r;,r;] = Dr; - 7, — Dry - r; stands for the Lie bracket of the vector fields r;
and r,. We have the following:

[ BV STABILITY CONDITION: There exist positive smooth functions
WY .. W1, W41 - - - Wy, : [0,0] — Ry such that
[ wi(8) ] wy(6)
~1(9) w4 (0)
BV po). | W0 ] ko1 for every 0 € (0,0).
BV O 1w 0) | < | ~uha(6) y8€(0.€)
wa(0) | L —wi(6)
Here w} = dw;/df and the above vector inequality holds component-
L wise.

Define the mass production matrix function:

M) = [mij(ﬁ)]i,g;k..n, for 6 €[0,0],
(2:2) mi(0) = pia(0) - 5 R0 i i

DA; -1 e
ii(0) + ——— 0 fi=7.
pJ()+|)\z_)\k|(Rk( )) 7 J

Then, we have:

L' StABILITY CONDITION: There exist positive smooth functions
(L1) Wy . W1, W1 - - - Wy, ¢ [0, 0] = Ry such that the inequality in (BV)
is satisfied with M(0) replacing the matrix P(6).

A version of (L1), where all weights w; are linear functions of the parameter 6, was
introduced in [BM]. Condition (L1) is more general, as can be seen from Example
7.3, compare also Remark 7.4. On the other hand, (L1) holds if and only if it
is satisfied with constant and equal weights, for some rescaling of the coordinate
system {r;}_; (see Corollary 4.2).

In section 3 we will prove that (L1) is stronger than the condition (BV). Below
we introduce a third stability condition, guaranteing the existence result of the type
of Theorem 1.1, in the context of the Riemann initial data.
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Define the nxn transport matrix function T(#) to be the solution of the following
ODE system:

(2.3) %T@:Dwmuﬁwﬂﬁ,eem@L
T(0) = Id,.

Also, for any 61,605 € [0,0] with 6; < s, let F(01,602) be the n x n matrix whose
columns ¢;(01,02) € R™, i:1...n are given by:

(2 4) ci(91,92)=T(6‘2)-T(91)_1 -ri(Rk(ﬁl)) for i : 1...k—1,

' ci(91, 6‘2) = m(Rk(ﬁg)) fori:k...n.

We may now set:

(F) FINITENESS CONDITION: For every 61,60, € [0,0] with 6; < 6o, the
matrix F(61,602) is invertible.

Theorem 2.1. Assume (H1), (H2) and let the Finiteness Condition (F) hold.
There exist €,0 > 0 such that for every u™,u™ € Q. with A\g(u™) — A\p(u™) > =4,
the Riemann problem (1.1) (1.2) with:

(2.5) uszﬂz{

has the unique self-similar solution, attaining states insinde Q. The solution is
composed of n—1 weak waves of families 1...k—1,k+1...n, and a k-th rarefaction
wave or a weak k-th shock.

u” oz <0,
ut x>0,

Proof. By a standard argument the assumptions (H1) and (H2) imply the assertion
for u=,ut € Q. such that |A\g(u™) — A\p(u™)| < 4, if only ¢ and € are small [L, B].
We will prove that the invertibility of F(0,0) is sufficient for the solvability of
(1.1) (2.5) whenever ||u™ — || < § and |[ut — u,|| < § with a small § > 0. By a
compactness argument, the proof will be then complete.

For each i : 1...n and u € Q, call 0 — S;(u,0) and 0 — R;(u,o) the i-th
shock and the i-th rarefaction curves through the point « [L, Sm]. In particular,
by (1.3), we have Ry (u;,0) = Ri(0). Both curves are defined at least locally, that
is for 0 € (—¢,€) and have second order contact at ¢ = 0. The i-th wave curve
o — W;(u, o) is obtained by taking the positive part of R; (¢ > 0) and the negative
part of S; (o < 0).

Define an auxiliary C? function G(u=,u", 0 ...0,) € R™, whose arguments stay
close to u;, u,,0; = 0 for i # k and o = O, respectively:
Gu ,uo1...00) = Wy(opn) ... o Wii1(oks1) o Ri(ok)

oWr_1(ok_1)...oWi(u",01) —ut.

Notice that by (1.3) the function R (u, o) is defined on Q¢ x (—¢,© +¢€) for a small

€ > 0. We clearly have:
oG

Oo1...00)

as d/doW;(u,0) = r;(u) and d/doR(u,0) = ri(u) for every u € Q. Since F(0,O)
is invertible, by implicit function theorem we conclude the result. |

(ug, ur,0; =0 for i # k and o, = ©) = F(0,0),
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Remark 2.2. We have used the following property of the matrix T(6):
R (ul +eri(u),0) — Ry (9)

€
For ¢ < k, the left hand side of (2.6) is equal to ¢;(0,0). Thus the first k — 1
columns of the finiteness matrix F(61,62) are equal to the eigenvectors at Ry (61)
corresponding to characteristic families ¢ < k (slow modes), transported by the
flow of the ODE (1.3) to the point Ry(f2). The condition (F) simply says that
this set of vectors can be completed by the remaining right eigenvectors at Ry (62)
(that is, the eigenvectors corresponding to the fast modes i > k) to form a basis
of R™. Obviously, the k-th column ¢ in (2.4) can be computed by any of the two
formulae because the flow of (1.3) preserves the k-th eigenvector: T(62) - T(61)*-
ri(Ri(01)) = re(Ri(62))-

We have shown that the invertibility of F(0,®) implies the solvability of any
Riemann problem (1.1) (2.5) close to the initial data (v~ = w;,u™ = w,). This
condition is strictly weaker than (F), as shown by the Example 7.1. Also, it follows
from Example 7.1 that (F) is a nontrivial condition.

(2.6) T(0) - ri(w) = lim

3. A proOF OF (L1) = (BV) = (F)

In this section we prove the basic relation among the three stability conditions
from section 2. We first establish an abstract lemma on matrix analysis.

Lemma 3.1. Let f’(@) = [pij(0))ij1..n be a continuous n x n matric function,
defined on an interval [0,0)]. Fiz k:1...n and define an associated matriz function

P(8) = [9ij (0)]iji1...n by:
R [Pi; (6)] if i F 7,
pij(0) =4 77 _ o
(sgn (i —k))-pu(0) if i=j.
Assume that there exist positive smooth functions wy . ..w, : [0,0] — Ry such that
the following vector inequality is satisfied componentwise:

wi (0)
w1 (9) , :
(3.1) P(0) - : < | Yrp ©) for every 6 € (0,0).
w (9) —wj,(0)
[ —wi(6) |

Then we have:
(i) Let b:[0,0] — R™, b(0) = (b1(0) ... b,(0)) satisfy:
(3.2) %b(ﬁ) —b(0)'-P(8) for 6 € 0,0,

n

(3.3) > [bi(0)] > 0.

i=1
The above implies that:

(34) Y (10:4O)wil®) = i0)wi(0)) > > (1b:(O)ws(©) — [bs(0) i (0) ).

i<k i>k
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(ii) Calling B the solution of the matriz differential equation:

d )
(3.5) B0 =P(0)-BO), 0¢<[0,0],
B(O) = Id,,

the (k — 1) x (k — 1) principal minor of B(©) is invertible.
Proof. (). Using (3.2), (3.3) and (3.1) we obtain:

> (sgn bi) - (b wi) =Y (sgn by) - (b - w;)’

i<k i>k

>Z (sgn b;) - (sgn ( Cwg Zb]p_]z +Z |bi| - ijpw

(3.6) = | D Ibilw;pis + (sgn b;)(sgn (k — 5)) - biw; i
i#j

Z |bilwipsi + (sgn (k — 1)) - |bi|wil~7ii‘|

> 1) Ibiw;pig| — [biw;pis]

Z |b |wz pu Sgn (k )) ﬁu)] .

i#]
Since p; = —(sgn (k — 1))pi; for every ¢ : 1...n, and |p;;| = |pi;| for i # j, we
conclude that the right hand side of (3.6) is nonnegative, and thus:
(3.7) V0e]0,0] Z(sgn b;)(0) - (b; - w;) () > Z (sgn b;) (b; - w;) (6).

i<k i>k

Applying f0@ dé to both sides of (3.7) we now arrive at (3.4).

(13). We fix k > 1 and argue by contradiction. If the (k — 1) x (k — 1) principal
minor of B(O) was singular, then there would exist b : [0,0] — R™ satisfying
(3.2), (3.3) together with:

(3.8) Vi>k b(0)=0 and Vi<k bi(O)=0.
In view of (3.4), the condition (3.8) now implies
= b (0)wi(0) > > [bi(©)]wi(©
i<k >k

which is clearly a contradiction, as the weights {w;} are all positive functions. W

Theorem 3.2. (BV) = (F).

Proof. Tt suffices to show that the existence of positive weights in (BV) implies the
invertibility of the matrix F'(0, ©).

For 6 € [0,0], let R() denote the n x n matrix whose columns are the right
eigenvectors of the matrix D f(Ry(6)). Obviously R(#) is non-singular and the rows
of its inverse R(6)~! provide the basis of left eigenvectors {l;(Rx(0))}. It is easily
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seen that the invertibility of F'(0, ©) is equivalent to the invertibility of the product
R(©)~!. F(0,0), which is in turn equivalent to the following condition:

(3.9)  The (k—1)x (k—1) principal minor of R(©)~1-T(0)-R(0) is invertible.
Recall that the transport matrix function T is defined in (2.3).

Let f’(6‘) = [Dij(0)]i,j:1...n, be the n x n matrix function, with its coefficients given
by:

5i5(0) = Iy, [reo i) (Re(0)), 0 € [0,0).
Let
(3.10) B(0) = R(6)"* - T(8) - R(0).
We will show that B satisfies (3.5) on [0, ©]. Indeed, one has:
B(0) = R(0)"*-T(0) - R(0) = R(0)~"- R(0) = Id,.
Using (3.10) and (2.3) we calculate:

50 = { R0 10+ RO 10} RO)
d

>

(3.11) = {—R(9)1 ' [R(O)] - RO)™"-T(O)+RO)" - Dry(6) - T(e)} - R(0)
- {_R<9>—1 L [R©)] + RO - Dry(6) R<9>} CR(6)" - T(0) - R(O).

>

Since clearly :
d
B(0) = R(0) - |Dru(0) - R(O) — 5570
we conclude in view of (3.11) and (3.10) that B satisfies the differential equation
in (3.5).
On account of (3.9), it remains thus to prove that the condition (BV) implies:
(3.12) The (k—1) x (k — 1) principal minor of B(©) is invertible.

Let P(0) = [pij(0)]ij.1..n be given by the formula in (2.1), for every 6 € [0,0)].
Note that the k-th row of f’(6‘) contains only zero elements. It is then easy to see
that the condition (BV) is equivalent to the existence of positive smooth weights
wy ... wy : [0,0] — R4 such that (3.1) holds. Indeed, one implication is trivial,
and the converse one is obtained by taking

wi(f) =€ (©+1-10),

with € > 0 small enough. Now (3.1) implies (3.12) by Lemma 3.1 and our proof is
complete. |

Remark 3.3. The implication (F) = (BV) is not true, as shown by Example 7.5.

We end this section by an easy observation.

Theorem 3.4. (L1) = (BV).
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Proof. Assume that (L1) holds. For i # k define
(3.13) Wi (0) = |Ni(0) — M (0)] - wi(6), 6 €][0,0].

We claim that (BV) is satisfied with weights {; },; asin (3.13). Indeed, for every
1 # k we have:

Zpijﬁ)j — (sgn (k — Z)) . U~};

J#k

= Zpij'|)\j—/\k|'@j +pii - [Ai — Ak| Wi

ik
- ((D)\k, ri)w; — (DA, r)w; + (A — )\i)wi)
(3.14) = el (DA >
:)\i_)\ . Zu@ +iiwi+i'wi
| k| j;ézikp] |AZ_)\k| J p |)\1_)\k|
— <D)\k,rk)wi
= |\ — gl - Z mgw; | +miw; — (sgn (k — 1)) - w;
ik
— (DAg, 71 )wy,

the last equality being a consequence of (2.2). The right hand side of (3.14) is clearly
negative, in view of (L.1) and the genuine nonlinearity of the k-th characteristic field.
This proves the theorem. |

4. MISCELLANEOUS PROPERTIES OF (BV) anD (L1)

In this section we gather several useful properties of the BV and L' stability
conditions. We mainly focus on (BV) because (L1) has the same structure, and
consequently results on (BV) can be easily translated for (L1) (see Theorem 4.6).

The next theorem states that the condition (BV) is independent of the scaling
of eigenvectors {r;}; in Q.

Theorem 4.1. For everyi:1...n and u € Q, define
Fi(u) = a;(u) - ri(u),

where each rescaling function o; : @ — Ry is positive and smooth. Call {ii}?:l
the dual basis to {F;}7q and let Ry, be the corresponding reparametrisation of Ry:

S Ru(s) = (Rals),

w =Ry(0), u=Ri(S), S5>0.

Then (BV) holds if and only there exists smooth positive weights {w;(s) }ixx, defined
along the reparametrised rarefaction; s € [0,S], such that the appropriate vector
inequality as in (BV) holds.
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Proof. Fix s € [0,5] and let 6 € [0,0] be such that Ri(0) = Ri(s). For every
1,7 # k we have:

- . 1
G, 74, 7)) (Ri(s)) = <Elj’ a;ag - Dry - 4+ o - (Day, rg) - 14
J

(4.1) — a;ap - Drg -1 — a; - (Do, 1) 'W>(Rk(9))
= { S G lrri + 552 Dot} (a0

Define

(4.2) Wi (s) = a;(Ri(8)) - wi ().

Since df/ds = ag(Ri(s)), by (4.1), (4.2) and (2.1) it follows for every i # k:

( > a(s) - [(1;, [fi,m]>(7ik(s))l)

J#ik
+awi(s) - (sgn (k —14)) - {la, [7, 7)) (R (s)) — (sgn (k — 1)) - @i(s)

= (Z ’LUJ(H) : |Oéiak ’ <lja [Tlvrk]>|(Rk(9)))
(4.3) Lk
+w;i(0) - (sgn (k — 1)) - (ioully, [ri, 7x])) (Ri(0))

+w;(0) - (sgn (k1)) - (ax(Da, 7)) (Ri(6))
— (sgn (k=) - {wl(0) - (@icw) (Ra(6)) + wi(0) - (e (Daxi, 7)) (R (6)) }

= (aiar)(R(9)) - { (Zpij(9)wj (9)) — (sgn (k — 1)) 'Ué(@)} :
J#k

Recalling that all the rescalings «; are positive, we obtain that the negativity of

the left hand side in (4.3) is equivalent to the inequality in (BV). This finishes the

proof. |

7

) -
) -

Corollary 4.2. The condition (BV) is equivalent to the following one. There exist
smooth rescaling of eigenvectors {r;}i+p along Ry, given by functions ~; : [0,0] —
R such that calling

7i(Ri(0)) =vi(0) - r;(Rp(8)) fori#k and 7 =rg,
one has for every i # k and every 6 € [0,0]:
(4.4) (Z 1415, [fika(Rk(@))l) + (sgn (k —4)) - (@i, [Fi, 7]) (Ri (6)) < 0.
J#ksi
Above, the vectors {I;(Ry(0))}1, are the dual basis to {7;(Ri(0))}7,.
Proof. If (BV) holds, then one may take
~i(0) = for i # k, 0 €10,0].
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On the other hand, if the functions v; are given, take «; : & — R to be any
smooth positive reparametrisation such that

al(Rk(H)) = ’71'(6‘), 0 e [O,@]

Since the eigenvectors 7y are not to be rescaled, both implications follow now from
Theorem 4.1. |

Theorem 4.3. The stability condition (BV) is satisfied in either of the following
cases.

(i) k = 1 or n, that is when the wave in (1.5) is of the extreme characteristic
field.
(i) © is sufficiently small, that is when the wave in (1.5) is weak.

Proof. (i). To fix the ideas, assume that k = n. Let Z is any constant (n—1) x (n—1)
matrix whose components are strictly bigger than those of the matrix P(6), for all
6 €10,0]. Take w = (w1 ... Wk—1,Wkt1 - - - Wy ) to be the solution of:

(4.5) w =7 w, w;(0) =1 for i # k,

Since the fundamental solution of (4.5) has all its components positive, each w;
must be a positive function and consequently the inequality in (BV) holds.

(). Define Z(0) = P(0) + Id,,_1, for 0 € [0, ©]. The initial-value problem:

- - - ’ -

w1 wy
;
2() Zi: 0) = _wj;:l 0),  wi(0)=1foralli # k,
L Wn | | —wl, ]

has a local solution, remaining positive on some interval [0, €], and therefore satis-
fying (BV). |

Recall that the system (1.1) is said to have a coordinate system of Riemann
invariants [D, Sm, S] if there exist smooth functions v; ... v, : @ — R such that:

o —0 ifi]
(4.6) (Dv;, 75) (w) { 20 e for every u € Q.
Using the Frobenius theorem, one can prove (see [D]) that (4.6) implies

[ri,7;](w) € span {r;,r;} forallz,5:1...n, ueq.

Hence the matrix P(0) is diagonal for every 6 € [0, ©] and the inequality in (BV)
becomes decoupled. Notice now that for any continuous function a : [0,0] —
R, the differential inequality w'(0) < a(f)w(f) admits a positive solution w(f) =
exp er a(s)ds F 9]

We have thus proved:

Theorem 4.4. If (1.1) admits a system of Riemann invariants then (BV) is sat-
isfied, for every k:1...n.
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Remark 4.5. It is well known that every 2 x 2 hyperbolic system of conservation
laws has a coordinate system of Riemann invariants. Therefore any rarefaction wave
in such systems satisfies (BV), which is obviously also a consequence of Theorem
4.3 (i).

We now restate the results of this section in the context of condition (L1), the
detailed verification is left to the reader.
Theorem 4.6. The following assertions are true.

(i) The L' stability condition is independent of the scaling of the eigenvectors
{r:}q in Q. In particular, it is equivalent to the condition formulated as in
Corollary 4.2 with the inequality (4.4) replaced by:

S5 = A - s )| (R(0))
J#k,i

(O =20+ (s i 7D) (Ru(0)) + (DA, i) (R (6) < 0.

(ii) Any extreme field (k = 1 or n) rarefation, or a weak (© small) rarefaction
satisfies (L1).

(iii) If (1.1) has a coordinate system of Riemann invariants then (L1) holds for
every k:1...n.

In [Le3], the proof of Theorem 1.2 used the form of the mass production coeffi-
cients as in (2.2). They may be simplified as follows:

Lemma 4.7. For all § € [0,0] and all i # j distinct from k there holds:
(4.7) mij(0) = [(Ij,Dri-r)(Ri(0))],
(4.8) mi(0) = sen (k—1)- (l;,Dr; - r5)(Ri(0)).
Proof. Recall the following useful identity ([D], pg 126):
(4.9)
Vi, k (DXj,rg) -7 — (DX, i) -re =Df - [rj,m6] — A\;jDrj - i + M Dry - 75
Multiplying (4.9) by a left eigenvector I; we obtain:
(4.10) Vi {j,k} (Ni—XNj)- (i, Drj-rg) = (N — i) - (s, Drg - 75),
(4.11) Vi#k (DXN,rE) =M —Nj) - (l;,Drg - 1)),
Now (4.7) follows directly from (4.10) and (4.8) is a consequence of (4.11). |

5. DISCUSSION OF THE CASE n =3, k =2

In view of Theorem 4.3 (i) every rarefaction wave (1.3) in a solution to a 2 X 2
system (1.1) as well as both the slowest and the fastest waves in any n X n system,
is BV (and L') stable. In this section we focus on intermediate field rarefactions
in 3 x 3 systems. In particular, we show the natural correspondence between the
conditions in section 2 and the solvability of certain associated Riccati equations.
Using this approach we derive several sufficient conditions for (BV) (or (L1)).

Our study relies on a number of abstract matrix analysis results.
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Lemma 5.1. Let a,b,c,d : [0,0] — R be continuous functions, b and ¢ nonneg-
ative. Then the vector inequality:

a(@) bO) | [ wi(0) w(6)
U B 0 o R e
has a positive solution wy,ws : [0,0] — Ry iff the Riccati equation:
(5.2) v'(0) = b(0) + [a(6) + d(0)] - v(0) + c(0) - v(6)?, 6 € (0,0)

has a positive solution v : [0,0] — Ry.

], 6 e (0,0)

Proof. 1. 1f (5.1) holds, then the positive function v can be defined as wj /ws.
Hence:

wh wh a-wi+b-w c-wy+d-w
V=" _—v. 2> ! 2 4w ! 2 =b+a+d-v+c-v>
Wo wWa w2 w2

2. On the other hand, if (5.2) is satisfied for some positive function v, then the
inequality

w'(0) > €+ b(0) + [a(0) + d(0)] - w(B) + () - w(f)?

also has a positive solution w : [0,0] — R if € > 0 is small enough. Define:

o ¢
exp <—/0 o) +d(s) + c(s)w(s)ds) ,

wi(0) = w(d) - w(6).
It follows that:
wi — awy — bws = w'wy + wwh — awwy — bws

S
V)
—~
s
=

I

=wy - (W +w- (Inwy) —aw —b)
=wy - (W —w- (e¢/w+d+ cw) —aw —b)
=wy (W —e—b—(a+d) w—cw?) >0
and
wh + cwy + dws = wy - (Inws) + cw +d) = —ws - €/w < 0.
Therefore, (5.1) holds. |

Remark 5.2. In the setting of Lemma 5.1, one can see that v : [0,0] — R
satisfies (5.2) iff the function w : [0, ©] — R defined by:

0
w(f) = v(0) - exp <—/ (a + d)(s)ds)
0
is a solution of the Riccati equation:

0
w’(0) =b(0) - exp (—/ (a+ d)(s)ds)
(5.3) ’

0
+ ¢(0) - exp (/0 (a + d)(s)ds) -w(6)%.

Thus conditions in Lemma 5.1 are both equivalent to the following one: The initial
value problem (5.3) with w(0) = 0 has the solution defined on [0, ©].
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Lemma 5.3. Letb,c:[0,0] — R be continuous nonnegative functions. Assume
that

(S] 0
(5.4) /0 0(9)/0 b(s)dsdf < 1.
Then the initial value problem.:
w'(0) = b(9) + c(0) - w(0)?,
(5.5) { w(0) = 0

has the solution w defined on the entire interval [0, ©)].

Proof. As in the proof of Lemma 5.1, it is easy to see that the solvability of (5.5)
is equivalent to the existence of positive solutions wy,ws : [0,0] — Ry of the
following system of two ODEs:

!
(5.6) { wy = bws,

wh = —cwy.

Indeed, take z to be a positive solution of the equation in (5.5) and define wy(0) =
foe c(8)z(s)ds, wi(0) = z(#)wz(#). On the other hand, given w; and ws, the function
z = wy /wy clearly satisfies the ODE in (5.5).

We will prove that assuming (5.4), the solution to (5.6) with initial data:

(5.7) wi(0)=1,  w(0)=C,

satisfies wa(#) > 0 for all 6 € [0, 0] if only C' > 0 is large enough. Since consequently
wi > 0, the proof will be complete. We have:

wa(0) = C — /O " sy (s)ds = C /0 " (o) [1 + /0 b(r)ws (T)dT} ds

6 6 s
=C- / c(s)ds — / c(s)/ b(T)ws(7)d7ds.
0 0 0
Take € € (0,1) and C > 0 such that

(5.8)

e 0 e
/ 0(9)/ b(s)dsdd <e and C —/ c(0)do > eC.
0 0 0
To obtain a contradiction, suppose that

5.9 in wy < 0.
(5.9) minw, <

Then, by (5.8):

Omaz
= emaz < C - d
I[R%)]( wy = wa( ) /0 c(s)ds

(5.10) _ (%gw2) ./OGW o(s) /O b(r)drds

< C — e - minws,
[0,0]
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Gmin
i = emin >C — d
f&g} wy = wa( ) /0 c(s)ds

(5.11) _ (%1,%’wa> /Oen o(s) /Osb(T)des

> eC — € - maxws.
[0,©]

Combining (5.10) and (5.11) we arrive at:
maxws < C' — € - (eC— e-maxw2> ,
[0,6] [0,6]
which is equivalent to:

maxws < C.
[0,8]
This contradicts (5.7) and thus we see that (5.9) cannot hold. The proof is done.
|

By Lemma 5.1, Remark 5.2 and Lemma 5.3, we obtain:
Theorem 5.4. Whenn =3 and k = 2, then:

(i) The stability condition (BV) is equivalent to the existence of a positive solution
v :[0,0] — Ry of the Riccati equation:

(5.12) v'(60) = p13(0) + (p11(0) + p3a(6)) - v(6) + p31(6) - v(h)*.
(ii) In particular, (BV) is satisfied, if:

e o
(5.13) / / el ptess -p13(s) - pa1(6)dsdf < 1.
o Jo

Remark 5.5. Condition (5.13) is certainly satisfied if p13 or ps; are equal to 0.
We also see that in this case (5.12) becomes the Bernoulli or the linear equation,
respectively. On the other hand, in general (5.13) is strictly weaker than the condi-
tion postulated in Theorem 5.4 (i). Indeed, when p1; = p33 = 0 and p13(f) = b > 0,
p31(0) = ¢ > 0 are constant functions, then the solution to (5.12) takes the form:

v(0) = \/b/c-tg (\/%6‘ + arctg (U(O)/\/b/_c)) .

Therefore the condition in (i) is here equivalent to: ©+vbc < /2, while (5.13)
reduces to: ©2 - bc/2 < 1. The former inequality is obviously less restrictive than
the latter one.

In view of the above analysis, determining the BV stability of intermediate
rarefactions in 3 x 3 systems of conservation laws reduces to evaluating the position
of the blow-up time of the solution to (5.5). In particular the inequality (5.4)
provides a sufficient condition for the blow-up to occur after the time ©. Another
proof of this result has been communicated to me by professor Ray Redheffer [R2].

Using the analysis in [R1] one can find other interesting sufficient and necessary
conditions in this line. For example [R2], if ¢/(0) = 0 then

1/ 1/d\® =2
(514) bC—f—i (z) —Z<z) <Z on [0,1]



16 MARTA LEWICKA

implies that the corresponding solution exists on [0, 1]. On the other hand, if (5.14)
holds with a converse inequality then the blow-up occurs at some point § < © = 1.
It can be checked that the conditions (5.14) and (5.13) are independent.

As remerked in section 4, the respective results concerning the L' stability con-
dition can be easily recovered. In particular, we have:

Theorem 5.6. When n = 3 and k = 2, both assertions of Theorem 5.4 remain
valid also for the condition (L1), if we replace the coefficients p;; in (5.12) and
(5.13) by the mass production matriz coefficients m;; given in (2.2).

6. A REMARK FOR THE CASE n > 3

When n = 3, the numbers p11, p33, p13 and ps1(6) playing role in various condi-
tions derived in the previous section, can be seen (in view of (2.1) and standard
Taylor estimates [Sm]) as transmission and reflection coefficients, in the interac-
tions of small perturbation of families 1 and 3 with parts of the rarefaction wave
Ry (located at #). In this section we present a generalisation of Theorem 5.4 (ii)
to a particular case of n x n systems (1.1) in which both transmission matrices are
zZero.

Lemma 6.1. Let k,n be natural numbers and 1 < k < n. Let B() and C(0) be
two continuous matrixz functions defined on [0, O], with all its entries nonnegative,
and of dimensions (n—k) x (k—1) and (k—1) x (n— k), respectively. Assume that

/0 ° /0 ' B'(s) - C'(0)dsdf

where the norm of a m x m matriz X = [xi;]; ji1...m is defined by

<1,
1

61 |

m
| X [lh= .¥?3§n2|wij|-
gile.m

Then there exist positive functions wi ... Wg—1,Wkt1 ... Wy : [0,0] — Ry such
that

[ wpyr w)
(6.2) Boy-| = |0 < | : |
L Wn | (-
[ w ] w;c-l-l
(6.3) c(o) - : 0 < - : (6),
Wh_1 wl,

componentwise, for all 0 € (0,0).

Proof. We will prove that under the condition (6.1), the system of ODEs obtained
by replacing the inequalities signs in (6.2) (6.3) by equalities has a positive solution
W1 .. Wh—1, Wit 1 - - - Wy, on [0,0]. This will clearly complete the proof, since the
inequality in (6.1) is strict.

Let w;(0) = 1 for all i < k, and w;(0) = C for all ¢ > k and some constant
C > 0. Notice that the positivity of w; ...wg_1 is now implied by the positivity of
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Wkt1 - - - Wy. We have, for every 0 € [0, ©]:

W41 [ wryr ] 0 w1
o= : |O-[cw| |
Wn, L Wn | 0 Wr—1
Wk+1 i 0 w1
(6.4 - s o=@ o
L Wnp, ] Wi—1
0 s Wk+1
—/0 C(s)/o B(7) - w (r)drds.

To prove that wgy1 . .. w, remain positive we argue by contradiction. Assume there
exists 0y € [0, O] such that:

6.5)  VOe[0,00) Vi>k wi()>0 and 3s>k ws(fo)=0.
Then, for every 6 € [0,6p) and every ¢ < k there holds w;(6) > 0. Hence:
Vo e [O, 6‘0] Vi >k wl(9) < w; (O) =C.

Consequently by (6.4):

e k-1 0o sk—1
0—ws(90)20—/0 ZC’ij(s)ds—C’~/O /OZ(O(S).B(T))UdeS
(6.6) (j):l . ;:1
>C - /0 Ct(s)ds|| —C- /0 /0 B'(s) - C*(#)dsdf

The right hand side of (6.6) is strictly positive for a large constant C, by (6.1). This
contradiction proves that 6y in (6.5) does not exist and the lemma follows. |

Recall now the definition (2.1) and take

A = [pijlij. k-1, B = [pijlin.. -1,
J:k+1..n

C = pijlisk+1..m, D = [pijlijik+1..n-
Jil ko1

We see that if A and D are zero matrices then the condition (6.1) clearly implies
(BV). Both this condition and (5.13) were postulated in [Scho] to be sufficient for
the existence result as in Theorem 1.1. Using Lemma 6.1 to appropriate blocks
of the mass production matrix M, it is also not difficult to find the respective
condition implying the L' stability,

In the general case, when A and D are not necessarily zero, one expects the
following condition to be sufficient for (BV) to hold:

(6.

0
[S] 6 t
| [ xre-co) (o) x4 ) (x0() | dsag

<1,
1
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where X =4 and XP are the fundamental solutions of the ODEs:
(X4 =—x-4.4, (XP) = xP. D,
X=A4(0) = Idj_4 XP0) =1d,,—.
By a change of variables, (6.7) becomes (6.1) (now with different matrices C' and

B) and Lemma 6.1 can be used to recover (BV) under additional assumptions.
Namely, the integrand matrix in (6.7) should have nonnegative components and

the fundamental matrix (X b (9)) ~! should have positive diagonal and non-negative
off-diagonal components, for each 6. This is the case when, for example, the trans-
mission matrices A and D are diagonal.

7. EXAMPLES

In this section we present a number of examples complementing the analysis in
sections 2-6. We will usually define a strictly hyperbolic matrix A(u), for v in a
neighbourhood of Ry, given by the equation (1.3). We set © = 1. The right and
left eigenvetors {r;}?_,, {l;}?, of A(u) will be used to compute the coeflicients in
P(#) or T(6). We will not necessarily have A(u) = D f(u) for some smooth flux f.

Example 7.1. F(0,0) is invertible but F (61, 02) is not, for some 0 < 01 < 03 < ©.
Thus, in particular, the condition (F) is not satisfied.

Let n = 3,k = 2. Set A to be any strictly hyperbolic 3 x 3 matrix with the
eigenvectors given by:
r3(x,y,z) = [_ Sinya 07 Cosy]t'
Take R2(0) = (0,1 — 6,0). Obviously T = Ids. Therefore the matrix F'(0,1)
[r1(0,1,0),72,73(0,0,0)] is invertible, but F(1 — 7/4,1) is not as r1(0,7/4,0)
r3(0,0,0) = [0,0, 1]*.

Remark 7.2. In Example 7.1 take m2(x,y, z) = [0, 1,0]*. Consider the rarefaction
R2(0) = (0,0,0) defined on [0, 1] and joining the same states as before, but in the
reverse order. Using the analysis in section 5 one can prove that the condition (BV)
is now equivalent to the existence of the non-negative solution to the problem:

1

v(y)®,  yelo1],

The author used Maple to check that the solution exists on the whole interval
[0,1]. Thus, in particular, (F) is satisfied along the “inverse rarefaction curve”
(with respect to Example 7.1) R2(6).

Example 7.3. The condition (BV) is satisfied but the weights {w;}_; cannot be
taken to be linear.

Indeed, if we requested the weights {w; }; 2 in (BV) to be linear, then the condi-
tion would no longer be invariant under rescalings of the eigenvector basis (compare
Theorem 4.1). Let n = 2,k = 2. Take A(u) to be any smooth strictly hyperbolic
2 x 2 matrix whose right eigenvectors 71, ry satisfy:

r1(0,0) = [v/1 — exp(26 — 4), exp(d — 2)]", r2(6,0) = [1,0]".
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By Theorem 4.3 (i), the condition (BV) must be satisfied for any rarefaction in this
system. Take R2(6) = (6,0) and calculate:
(

p11(9) = Dr1(9,0) . 7’2(9,0),[1(9,0»

_ [d\/m/de, exp(e_z)] , { 0 ) ] .

exp(2 —
If w; > 0 in (BV) could be taken linear, we would then have:
p11 - (w1 (0) + wf - 0) < wi.

This inequality, however, fails to be true on the interval [1 — w;(0)/w},1). |

Remark 7.4. Note that all elements of the production matrix in Example 7.3 are
nonnegative. This shows that the condition (BV) is indeed stronger that the BV
stability version of the L! stability condition (3.44) from [BM], where all the second
order coefficients p;; (including the diagonal elements p;;) are taken in the absolute
value, and the existence of a linear positive solution {w;}? ; to the corresponding
vector inequality is asked. Omn the other hand, the existence of linear weights
satisfying the inequality in (BV) with a matrix P with bigger components clearly
implies our BV stabilty condition, which thus can be seen as a generalization of
the argument in [BM].

Example 7.5. The condition (F) is satisfied but (BV) is not.

Let n =3,k = 2. Take A(u = (z,¥, z)) to be a smooth 3 x 3 strictly hyperbolic
matrix whose eigenvectors are given by:

rl(x,y,z) = [17070]t7 T2($7y72) = [azv 1aax]t7 Tg(l',y,Z) = [0707 1]t7

with some a > 7/2. Consider the rarefaction curve Ry(6) = (0,6,0). It is easy to
calculate that the producion matrix P has the form:

0 a
ro=[0 8]
By Remark 5.5, the condition (BV) is thus equivalent to |a| < 7/2 and so it is not

satisfied.
We will show that (F) is however satisfied. Since

0 0 a
DTQ(RQ(@)) = 0 0 0 y
a 0 0

we have:
cosh(af) 0 sinh(af)
T(6) = exp( - Dry) = 0 1 0
sinh(af) 0 cosh(af)

Fix 0 < 0; < 02 < 1. Using a version of (3.9), we see that the matrix F(61,62)
is invertible iff the first row - first column element of T(6;)~! - T(63) is nonzero.
Noting that det T(6) = 1, this element can be easily computed as:

cosh(ab; ) cosh(afz) — sinh(ab; ) sinh(afz) = cosh(aby — abz) > 0.
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Example 7.6. The study of plane waves in a half space occupied by a hyperelastic
solid leads to the following 6 x 6 system of hyperbolic conservation laws [TT]:

{ Sm_pOV;E:Ou

(7.1) V-G-8, =0.

Here S = (s1, $2,83) and V = (v1, v2,v3) are unknown quantities whose evolution
is governed by a symmetric 3 x 3 matrix G containing appropriate derivatives
of a sufficiently regular constitutive function W(oc = s;, 72 = s3 + s3). The
constant pg is positive. The derivation of the system, its physical relevance and the
related details can be found in [TT]. We are merely interested in verifying the BV
stability condition for the rarefaction waves generated from the four intermediate
characteristic fields of (7.1). Taking
(7.2) Wio,7?) = Lo? + D8 4 222

2 6 4
after a number of calculations [Mu] one arrives at explicit forms of the production
matrices P, corresponding to different rarefaction curves (which may be bounded
or unbounded, depending on the initial data and the parameters of the system).
Although the matrices P are 5 x 5 and in general with nonconstant coefficients, by
their specific structure the inequality in (BV) can be reduced to studying different
Riccati equations of the form:

A
/ _ . 2
(7.3) v'(0) = B1o (a+bv(8) + cv(9)).
By a change of variable (7.3) is equivalent to
(7.4) v'(s) = (a+ bv(s) + cv?(s)).

Since in each case a,c > 0, b < 0 and b? — 4ac > 0, the right hand side of (7.4)
has a positive root. Thus (7.4) has a (trivial) positive solution existing for all s.
Based on this observation one obtains the BV stability of all rarefaction waves in
the model (7.1) with the constitutive function (7.2). Incorporating the term o72 in
W may lead to a more complicated analysis [Mul]. |

8. STABILITY CONDITIONS FOR GENERAL PATTERNS OF NON-INTERACTING
LARGE WAVES

In section 2 we have shown that for a single k-rarefaction the invertibility of
the matrix F'(0,0) implies the assertion of Theorem 2.1 with (u™,u™) close to
the extreme states of the reference pattern wo in (1.5). For a single k-shock the
corresponding property follows from the Majda stability condition [M]. It turns
out that in case of multiple waves an additional finiteness condition, accounting for
the mutual influence of the strong waves in wug ir required. The analysis related to
the case with strong shocks was the contents of [Lel, Le2].

Below we study the similar problem for a general pattern ug of M shock and
rarefaction waves of different characteristic families. We also state the respective

BV stability condition and prove a useful generalization of Theorem 3.2.
Let M +1 (with 2 < M < n) distinct states {uf})., in R™ be given. Assume
that the Riemann problem (uf,ud!) for (1.1) has a self-similar solution composed

of M (large) waves {ugfl,ug}é\il. For each ¢ : 1...M, the ¢g-th wave joining
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states (ug_l,ug) is said to belong to i,-th characteristic family and all families
i1 < i3 < ... < ip are genuinely nonlinear. The waves can be of two types:
(i) Stable rarefaction waves, that is:

d
(8.1) a6 (@) = 1ia (Riy 6))
ud ™' =R, (0), ul=R; (9,), ©4>0,
and the matrix F,(0,0,), defined as in (2.4) (2.3) with the field number i,
replacing k, is invertible.
(#i) Lax compressive, Majda stable shocks [L, M]. That is, calling A9 the speed
of the shock we have:

(8:2) AT (uf —uf ) = f(uf) = f(ug ™),
(83) )\iq_l(ug_l) <A< )\iq (ug_l) and )\iq (ug) <A< )\iq+1(ug),
(8.4

We moreover assume that in a sufficiently small neighbourhood of the set of states in
R™ attained by ug, the system (1.1) is strictly hyperbolic, with each characteristic
family genuinely nonlinear or linearly degenerate.

) det Tl(ugfl)...riq,l(ugfl), ud —ud ™, ig+1(ud) . rn(ud)| #0

For each ¢ : 0... M, let Q9 be an open neighbourhood of the state ul. According
to [Le2], for each shock (ul™' ul) conditions (8.2) (8.3) (8.4) imply (and by the
shock compressibility are essentially equivalent to) the existence of a constitutive
function W7 : Q41 x Q7 — R™ ! whose zero locus is composed of pairs of states
that can be joined by a stable ¢, shock. Moreover the following n — 1 vectors are
linearly independent:

ove IETR R 0L T "
I P R B ) SR o R s)

i=1 i=ig+1

In case (uqfl, ud) is a stable rarefaction wave as in (i), the corresponding function
U? can be defined:
(8.6) W(ud u?) = (07 ...0k—1,0k41---0n),

where {0;}7_; stand for the strengths of the waves in the solution of the Riemann
problem (u9~1, u4); compare Theorem 2.1 and its proof.

For each ¢ : 1... M define a (n — 1) x (n — 1) matrix C; whose negative first
ig — 1 columns, and last n — ¢, columns are the vectors in (8.5). Notice that for
rarefactions Cy = Id,,—1 and thus Cj is invertible for each ¢. Call

) 0w - -
(8.7) Felt = =7t e (™ ) - [, (™) (™)
' T - 8\11(1 -
Fyioht = Ot S g™ ) - [ (uf) i, ()]

By an argument as in the proof of Theorem 2.1 we see that the (n — 1) x 7, matrix
Fy ight expresses strengths of the weak outgoing waves in terms of strengths of
waves perturbing the right state of the Riemann problem (ul ", ul). Analogously,
the (n — 1) x (n — i + 1) matrix F}*/* corresponds to perturbations of ud™" in the
same Riemann problem.
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Define now the square M - (n — 1) dimensional finiteness matrix F:

o]
F2left [@] F2rzght |
(8.8) F = B [e]  Fy ,

By 6]

where [©] stands for the (n—1)x (n—1) zero matrix. The following is a generalisation
of Theorem 2.1.

(8.9) FINITENESS CONDITION: 1 is not an eigenvalue of the matrix F.

Theorem 8.1. In the above setting, let the condition (8.9) hold. Then any Rie-
mann problem (u=,ut) € Q° x QM for (1.1) has a unique self-similar solution
attaining n + 1 states, consequtively connected by (n — M) weak waves and M
strong waves (shocks or rarefactions) joining states in different sets Q4.

Proof. Define an auxiliary function

G: (2 x Q' x...x QM) x

Iilfl % Iigfilfl % Ii37i271 X ... X I’L'Mfi]\/jflfl % I'n«*’iM RM-(’n,fl)

)

G((u_,ul,u2 oM T,
(0'1,0'2 e 0'1'1,1), (O'l'lJrl e O’i2,1) N (UiM+1 .. Un))
= \Ill(Wilfl(Jil,l) oW (uT, o), ul),

o2 (Wig—l(aig—l) o Wi (ut, gy 1), u2)7

\I/M (WiMfl(UiMfl) <. 0 iN171+1(uM71, UiM—l“l’l)? UM)v
where
ut :Wn(Un)"'o iM-‘rl(quUiM-i-l)v

and I denotes a small interval in R, containing 0. Call A the M - (n — 1) di-
mensional square matrix that is the derivative of G with respect to the variables
(u'... M=), (01...0,) at the point ((uf...ud’),(0...0)). We will show that A
is invertible iff the condition (8.9) holds, which by implicit function theorem will
complete the proof.

Note first, that the invertibility of A is equivalent to the invertibility of the
following matrix (which without loss of generality we also call A), of the same
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dimension:
A B
B A, By
1
(8.10) A= B
A Aum
Here
ow!
) (ug, ug) - [ri(ug) ... iy —1(ud)] forg=1
A, =
o _
ST (ud l,uo) [Tiq71+1(u0 1) o1 (ug )] forg:2...M
and
- UM i M T M M
M = uM (UO y Ug ) [TlM-H(uO )'--Tn(uo )}7
o -1

-1 -1
By = Fga=T (o +ug) - [r1(ug ™) o (ud )],
p_ OV ~1 -1
B = Bt (ud™" ud) - [rl(ug )T (ud )]
Introducing (8.7) in (8.10) and permuting the columns of A we observe that A is
invertible iff the following matrix (which we again denote by A) is invertible:

-C, Oy FM

811) A= C- B~y Gy

Cu - Fit —Cy
Multiplying A by the square block matrix:

ot
Ccy!
Oy
we conclude that the invertibility of A in (8.11) is equivalent to the invertibility of
F —Idjs.(n—1) and hence equivalent to (8.9). |

Remark 8.2. Let (ul ™', ul) be a stable i,- rarefaction wave. After neglecting the
ig-th rows of the two matrices:

F(ngq)il : Tq(e)q) : {Tiq (ug_l)vriq+1(ug_l) . "rn(ug_l) )
F(0,0,)7"- [7‘1 (ud) .. rig—1(ud), ri, (ud) |,

they become respectively FJ/* and Foht,

(8.12)

We now formulate the following:

(8.13) BV STABILITY CONDITION FOR THE WAVE PATTERN
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There exist positive continuous weights {w;(u)}?; defined on the set of
states u attained by the reference solution ug (that is, at the isolated
endpoints of shocks and along the rarefaction curves), such that for
every ¢ : 1... M the following holds.

(i) If (ul™", ud) is a shock then

[ wi(ud™) ]
: -1
- wi, (ug™)
| Fleft|. wiag )| o
q q .
wy, 11 (ug) a—1
: wy(ug )
L wn(ug)
[ wi(ud™) ]
ot w1 (ug)
and ‘F”ght’t. wirl(uol]) < ,
! Wi, +1(ug) .
. wiq(uo)
wn(ug) i

where the components of a matrix |A| are ment to be absolute
values of the components of A, and the above vector inequality
is understood componentwise.

(i) Tf (ud™",u) is a rarefaction then the corresponding BV stabil-
ity condition (BV) is satisfied, with the production matrix P,
defined by (2.1) along the rarefaction curve R,.

Based on the results of [BM, Lel, Le3], we conjecture that the condition (8.13)
implies the BV stability of the pattern ug, in the sense of Theorem 1.1. Also, a
similar weighted L' stability condition can be easily formulated and will imply the
existence of a continuous flow of solutions, as in Theorem 1.2. Our final result is:

Theorem 8.3. In the above setting, the condition (8.13) implies the solvability of
any Riemann problem in the vicinity of (uo(1, 1), uo(1,x2)), for any x1 < x2.

Proof. In view of Theorem 8.1, it is enough to show that (8.13) implies (8.9). By
Lemma 3.3 from [Le2] and Remark 8.2, this will be achieved provided we prove
the inequalities in (8.13) (i) for each rarefaction (ud™",ud). But this indeed follows
from Lemma 3.1 (i), applied to the matrix P as in the proof of Theorem 3.2. W
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