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TRANSPORT-EQUILIBRIUM SCHEMES FOR COMPUTING
CONTACT DISCONTINUITIES IN TRAFFIC FLOW MODELING*

CHRISTOPHE CHALONS! AND PAOLA GOATIN?

Abstract. We present a very efficient numerical strategy for computing contact discontinuities
in traffic flow modeling. We consider the Aw-Rascle model, and the objective is to remove spurious
oscillations generated for instance by the Godunov method near contact discontinuities. The method
is mixed and based on both a random sampling strategy and the Godunov method. To prove the
validity of the method, we show that it enjoys important stability properties and propose numerical
tests. The convergence of the algorithm is demonstrated numerically.
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1. Introduction

Mathematical and numerical models for traffic dynamics can be developed under
different approaches. We can distinguish between microscopic (particle-based), meso-
scopic (gas-kinetic) and macroscopic (fluid-dynamic) models. Here, we are interested
in continuum models, which are based on conservation (or balance) equations. First-
order models consist of one equation, describing the conservation of mass (i.e. the
number of cars). The prototype of these models is due to Lighthill-Whitham [17] and
Richards [20] (LWR). If another conservation equation is added, we obtain a so-called
second-order model. A first prototype was proposed by Payne [19] and Whitham [24].
This kind of models mimics the isentropic Euler equations of fluid mechanics, requir-
ing conservation of mass and momentum. However, traffic flow does not behave as
usual fluids, and the Payne-Whitham model shows some absurdities, as pointed out
by Daganzo [12]. In order to correct these drawbacks, Aw and Rascle [3] proposed
another model, in which they replace the space derivative of the “pressure” in the mo-
mentum equation by the convective derivative d; +v0,, where v stands for the (mean)
car velocity. More precisely, the model consists of a 2 x 2 system of conservation laws
for the car density p and the “momentum” y which reads as follows:

Op+ 0y (pv) =0,
{@yﬂ%(yv):()’ z€R, t>0. (1.1)

The conservative variable y is defined by

y=pw, w=v+p(p). (1.2)

Here p is a “pressure” term (as in gas dynamics) which takes into account drivers’
reactions to the state of traffic in front of them. In this way, if we suitably choose
the domain in the phase space, the model satisfies the following basic properties: no
information travels faster than cars, and density and velocity remain non-negative

and bounded.
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The velocity v is linked to the conservative unknown u=(p,y) by (1.2) and a
closure relation for p. Following [3], the function p has to be chosen as a smooth and
strictly increasing function such that pp(p) is strictly convex. For instance, we will
take (without any restriction) the following definition for the numerical experiments
of this paper:

p(p) =VresIn (%), (1.3)

where R is the maximal car density allowed by the road, and v,..¢ is a given reference
velocity. Introducing now three parameters vy, and w,,,wys for the thresholds of v
and w respectively, we define the following invariant region for (1.1):

Q={(p,y) eR?withpe [0,R], ve[0,vn], wE [wm,wn]}. (1.4)
We observe that (1.1) can also be written in condensed form as
Opu+ 0,f(u) =0, uel, (1.5)

where the flux function f finds a clear definition from previous developments.

As detailed in Section 2, the system under consideration is strictly hyperbolic for
p>0, with a genuinely nonlinear and a linearly degenerate characteristic field. The
latter is associated with the faster eigenvalue which is equal to v and then develops
discontinuous waves, the so-called contact discontinuities, for which the speed of prop-
agation is continuous and given by v. In this paper, we will focus on the numerical
approximation of these contact discontinuities.

In the past decade, the numerical approximation of contact discontinuities re-
ceived much attention in the context of compressible multicomponent (or multifluid)
flows. Indeed, when the flow is made of several species, it is observed that classical
conservative schemes (like Godunov’s scheme) generate important nonphysical oscil-
lations near the material fronts, eventually leading to numerical solutions that are not
precise (at least for realistic meshes). The same pathologies also exist for single fluid
computations, and they appear for system (1.1). Several cures have been proposed
in the literature, see for instance [15, 16, 1, 21, 13, 2, 4] and the references therein.
Roughly speaking, the common idea is to retain a classical conservative scheme far
from the material interfaces and to introduce a non-conservative modification in the
regions where the problem occurs, in order to preserve constant pressure and veloc-
ity. Note however that the threshold technique often attached to the local treatment
prevents the methods from strictly preserving isolated contact discontinuities. The
resulting non-conservative schemes give good results and seem to be numerically con-
vergent. Note also that these strategies are usually designed for models involving at
least two fluids and two pressure laws. As a consequence, it seems difficult to apply
them to our “single fluid” system (1.1). We mention, however, that in [7], the au-
thors will propose a mixed Lagrangian/Eulerian approach that applies also for closure
relations involving a single pressure law.

Based on a recent work [5] (see also [6]) by the first author, we present in this
paper an algorithm whose objective is to remove the spurious oscillations generated
by the Godunov scheme (for instance) near the contact discontinuities seperately of
system (1.1). The method proposes to treat contact discontinuities using a random
sampling strategy, and to retain the Godunov scheme for the other waves. As ex-
pected, the whole algorithm is non-conservative but numerical experiments give very
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good numerical solutions with sharp (without numerical diffusion) contact discontinu-
ities and very small conservation errors, and show numerical convergence. Moreover,
we are able to prove that the method enjoys important stability properties like strong
consistency and a maximum principle on the two Riemann invariants of system (1.1),
see theorems 3.1 and 3.2 in Section 3.3. Note also that our algorithm is free of thresh-
old techniques. As a consequence of all these properties, contact discontinuities are
always computed without oscillations.

To conclude this section, we recall that another second-order model has been
proposed by Colombo [10]. This model has a genuinely nonlinear and a linearly
degenerate field. Thus, the same difficulties related to the numerical contact disconti-
nuities are expected to occur. Moreover, both models [10, 3] have been coupled with
the LWR equation, giving rise to traffic flow models with phase transitions [11, 14].
The techniques presented in this paper can easily be adapted and used in these cases.
In particular, for models with phase transitions, an efficient numerical scheme has
been proposed by the authors in [8]. It can be combined with the present scheme in
order to better approximate contact discontinuities.

2. Basic properties of the Aw-Rascle model

In this section, we briefly recall the basic features of the model under considera-
tion and we refer the reader to [3] (see also [14]) for more details, knowing that the
properties here stated follow from usual considerations. The basic information on the
Aw-Rascle system is collected in the following table:

e =| i) ()= g

Ai(p,v)=v—pp'(p), A2(p,v) =0, (2.1)
VA-r1==2p(p) = pp"(p), Vg-r2=0 '
L1(p;posvo) =vo+p(po) —=p(p),  L2(pipo,vo) =0,

w1 =v+p(p), we =10,

where r; is the i-th right eigenvector, A\; the corresponding eigenvalue and L£; is the
i-th Lax curve. We note that shock and rarefaction curves coincide, hence the sys-
tem belongs to the Temple class [23]. The Riemann invariants associated with each
eigenvalue Ay and Ay are w; =v+p(p) and wy = v respectively. In addition, it is easily
seen that the first characteristic field is genuinely nonlinear, and the second is linearly
degenerate. Therefore, depending on the initial data, the self-similar solution to the
general Riemann problem

ou+9,f(u) =0,

u! if 2 <0, (2.2)
u(z,0)= { u” if x>0,

will consist of one Lax wave (shock or rarefaction) moving with negative and/or
positive speeds, and a contact discontinuity always moving with positive speed v. For
a more detailed description of the Riemann solver see again [3]. Using the Riemann
coordinates and the property that wy (respectively ws) is constant across the waves of
the first (respectively second) family, the intermediate state u*(u’,u”) in the Riemann
solution is easily computed:

vl—o”
wi=wi=v'+p(p), p*=pleXp< )
[ G Uref
Wy Wy v, *

y*=p"(v"+p(p")).
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Of course, we note that v* :=v(u*(u’,u”))=v". We will use the above cheap compu-
tation in our algorithm. In contrast, we will not compute directly rarefaction waves.

It is also important for the forthcoming developments to notice that the solution
to (2.2) obeys a maximum principle for the two Riemann invariants. In other words,
if (x,t) —>ur(%;ul,u’>) denotes the self-similar solution of (2.2), we have

inf{v' +p(p'),0" +p(p")} < (v+p) (ur (%;ul,ur)) <sup{v' +p(p"),v" +p(p")},

inf{v!,0"} <w (ur (%;ul,uT)) <sup{v!,v"}.

3. Numerical approximation

We first briefly recall the Godunov scheme applied to system (1.1), showing that
it introduces nonphysical oscillations near contact discontinuities, which can signif-
icantly affect the whole approximate solution. To overcome this problem, we will
introduce a new method in which we evolve separately the contact discontinuities and
the shock or rarefaction waves.

Let Ax and At be two constant increments for space and time discretizations, and
let v=At/Axz. We then define the mesh interfaces ;o =jAx and the cell centers
xj=(j+1/2)Ax for j € Z, the intermediate times t" =nAt for n €N, and at each time
t" we denote uj an approximate mean value of the solution of (1.5) on the interval
Cij=[rj_1/2,Tj41/2), j €Z. In other words, a piecewise constant approximation x —
u, (z,t™) of the solution u is given by

u, (z,t")=uj for allz€C;, j€Z, n€N.

When n=0, we set

o_ 1 /WW (¢)dz, for all j €7 (3.1)
u;=-— ug(x)dz, for all j € Z, 1
7 Az %41/

where up € is a given initial data.
Assuming as given a sequence (u?)jez at time t", we concentrate now on the
computation of an approximate solution at the next time level t*+1.

3.1. The Godunov scheme. As is well-known, the Godunov scheme writes
as follows
u]+1:uj 7E(fj+1/27fj_1/2) for 3,11] €Z7 (32)

where the numerical fluxes are such that
£ 1o =1F(ur(07;uf,u},,)) for all j € Z. (3.3)
Let v be the solution for times ¢ € [0,At] of (1.1) with piecewise constant initial

data ug(z) =u,(z,t"). Under the usual CFL restriction

At 1
) P <z )
Axml?x{\/\z(uﬂ,z 1,2} < 5 (3.4)

for all the u under consideration, v is obtained by gluing together the solutions of the
Riemann problems set at each interface. More precisely

v(z,t)=uy (W;U?’U?—H) for all (z,t) € [x;,2;11] x [0,At]. (3.5)
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See Fig. 3.1 for an illustration. Green’s formula tells us that (3.2) is equivalent to
averaging the function x — v(z,At) on the interval [z;_1 /2,211 /2]:

T}+1:L Tjt1/2

J Az

Tj—1/2

u v(z,At)dz, j€Z. (3.6)

An equivalent way to recover (3.2) consists in setting

1
=t ratt ), (3.7)

Y, o\Wjr1/20 TWi-1/2.R

where

2 [Tt T—x; 2A¢
+1 o ]""1/2 LaaM n _n n n
i, = Ex/ Ur (At ey ,uj+1> dr=uj — Ax (7172 — (7))

Tj

and

2 Ti+1 T—1: 2AL
+1 _ Jj+1/2, _
Wl g = Ix/ Uy <At’“?v“?+1> dr=ujy, — ——(f(uj)) — £ )
Tit1/2
(3.9)

denote the averages of the Riemann solution z — u, (x_azirl/z;u?,u? +1> on the half-
cells [xj,7;41/2] and [7;41/2,2;41]. This point of view will be useful in the following.

3.2. Failure of Godunov scheme in properly capturing contact discon-
tinuities. Let us consider the Riemann problem (2.2) with u!=(p’,3') and
u" = (p",y") such that p' >0, p" >0, p'#p" but v' =v". In this case, the solution
simply consists in a contact discontinuity propagating at speed vg:=v'=v":

l.
u' if z <wot,

t)= .
u(@,) {ur if x > wvpt.

From now on, we assume vg > 0.
What happens in the first time step?
From (3.1) we have that

_ [ dlifj <o,
W= urif j>o0.

Due to the CFL restriction (3.4) and the property vp >0, only the cell C; may be
affected by update formula (3.6) in the first time step. In other words,

u} :u(; for all j#1.
For j=1, (3.6) is equivalent to

pi=p and y{=7,
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We observe that

1

Az Ax
T 1
y_Fx/) y(x,At)dx—A—x/o (pv+pp(p))(z, At)dz.

Since the velocity remains constant across a contact discontinuity, we have

1

B 1 [Ae A =
U=voxs /0 plz,At)dz+ = /0 (pp(p)) (z, At)dz =vop+ pp(p).

On the contrary, if we calculate v} from p and 7, we get

p(P)=vo+ ppp) —pp(P).

vl =
D

<

We observe that the function p— pp(p) is convex. By Jensen’s inequality, we deduce
pp(p) 2 pp(p) and then

U}EU(N

with strict inequality generally speaking. Thus, after the first time iteration, the
velocity no longer equals vy everywhere. We conclude that the Godunov method is
not able to both keep the velocity profile constant and to capture properly contact
discontinuities. In Section 4, we will show that the non-physical values created by
the Godunov method around contact discontinuities may significantly damage the
numerical solution. Our goal is to design a suitable algorithm to remove these spurious
values.

REMARK 3.1.

(i) The failure we have just underscored is due to the fact that the Godunov
method does not obey a maximum principle property for the velocity v. The algo-
rithm we propose in the next section verifies the maximum principle on the Riemann
invariants v and v+p(p), see Theorem 3.2.

(ii) It is important to notice that if we now consider an isolated 1-wave between u'

and u”, the Godunov method actually keeps constant the Riemann invariant v+ p(p).
If we set Cp:=v'+p(p')=v"+p(p"), we have indeed

p

1P P

y\' _y_plotp P
I O R e
This property is very interesting and means in particular that all the points in a
numerical 1-wave profile associated with Godunov’s method belong to the same 1-
wave curve for all the possible choices of p(p). This property is also satisfied by our
new method (see Theorem 3.1 (iii) and Theorem 3.2).

3.3. A transport-equilibrium scheme. We propose now an algorithm that
allows to avoid the spurious oscillations generated near the contact discontinuities by
the classical Godunov method. The basic idea is to treat in a different way contact
discontinuities on one side and other waves (shock and rarefaction waves) on the other
side. We will keep on using the Godunov method for shocks and rarefactions (since it
works well and is conservative), and we will propose a particular treatment for contact
discontinuities which make use of a (Glimm) random sampling strategy.
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u(uf_guj ,) ut(uj_,,uy ) uwi(uiuf) ui(ui,uy,) ut(uj,uf,)

n n
Vj—2 Vj-1 U5t Uj+2
n n n
v o W \/ Wjit2
| ‘ ! ‘ \ ‘ |
Tj—2 Tj—1 i+2
Tj—5/2 / Tj—3/2 ! Tj_1/2 333+1/2 Lj+3/2 ! Ljt+5/2

Fic. 3.1. Illustration of the notations used in the paper.

* n n
u (uj_l,uj) u (u u]+1)
n n

V] vy

n n n
uj_; uj uj
L { L { J

Tj—1 4 T , Tj41
Lj—1/2 Lj+1/2

FIG. 3.2. Restriction on the interval (x;_1,%j41).

We set
g(u',u") =f(u (07;u',u")),

so that the numerical flux of the Godunov method writes £, /2:g(u ,uj, ) for

all j €Z. Recall that u*(u’,u”) is the intermediate state in the Riemann solution

u,(;ul,u”) (between the 1-wave and the 2-contact discontinuity), so that u' and

u*(u!,u”) are connected by a l-wave and u*(u’,u”) and u” are connected by a 2-

contact discontinuity. Of course, we have u*(u!,u”) =u" (respectively u*(u’,u”) =u')
if u! and u” are connected by a I-wave (respectively a 2-contact discontinuity), and
we set u*(u,u)=u for all u. See Fig. 3.1.

The method is composed of two steps. On each interval [x;,z,+1], j € Z, the
first step takes into account only the contact discontinuity in the Riemann solution
ur (. uy,u’ 1), while the second step focuses on the 1-wave. Our procedure may be
Viewed as a waves-splitting strategy, performed locally around each interface x; 1o
where a Riemann problem is set.

Assuming as given uj_;, uj and uj,;, we show now how to define u;”'l. Note
that, under the CFL condition (3.4), it is sufficient to focus on the interval [z;_1,24+1],
since the Riemann problems set at other interfaces are not expected to influence the
definition of u;”l. See below Fig. 3.2.

Step 1: Propagation of contact discontinuities (t"™ —t"+t1/2),

In this step, we focus on the dynamics of contact discontinuities. We proceed as
follows. The Riemann problems at interfaces x;_;/ and x4/, generally develop a
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* n n * n n
u (ujfl,uj) u (uj ,ujH)
n n
Y; Yi+1
n n n
U1 u; Uj+1
L { L { J
Tj—1 Zj Tj+1
Tj_1/2 Tjt1/2

FiG. 3.3. Function v.

l-wave and a 2-contact discontinuity, the latter propagating at speed v and v,
respectively (see again Fig. 3.2). These velocities being nonnegative, the contact
discontinuities only affect [z;_;/o,2;) and [2;41/2,2;41], but not [z;_1,2;_1/2) and
noa”

[2j,2j11/2). This means that the Riemann solutions u,(.;u}_;,u?) and u,(.;uj,u?, )

could be replaced in this step with the following function

11?71 ifxe [:L'j_l,xj_l/g)
ur(u}_y,uy) if v €l _q/0,25 172 +07 (E—1"))
v(z,t)= ul ifx€fz;_1p+07 (t—1"),2541/2)
u*(u?,u}’+1) ifxe [Ij+1/27$]‘+1/2 +’U;1+1(t—tn))
u;-L+1 ifxe [Z‘j+1/2 +’U§L+1(t —tn),l‘j+1]

on the whole interval (z;_1,z;41), see Fig. 3.3. Of course, this function has to be
considered as a substitute of function v in (3.5), where only contact discontinuities
have been kept.

In order to properly capture contact discontinuities, we propose to de-
fine v(z,t"T1/2) as a piecewise constant function on each interval [z;_1,z;_1/2),
[Tj—1/2,%41/2) and [2j11/2,2j41] (as V(x,t") is) by means of Glimm’s random sam-
pling strategy. More precisely, we pick randomly on the cell [z;_1,2;41] a value
between u?_;, u*(uj_;,u}), uj, u*(u},u} ;) and u},, in agreement with their de-
gree of presence in the corresponding interval, or equivalently in agreement with the
definition of the function x — v(x,t™ + At). Given a well distributed random sequence
(an) within interval (0,1), this amounts to setting:

11;»7'71 1fas€ [Ij_l,xj_l/g),
{I(I,tn+1/2): u@+1/2 ifxe [xj_1/2,$j+1/2),
1/2 .
u?:17/L if o€ [xj41/2,7541],
with
SV ur(ul_,ul) if ang € (0,807, (3.10)
J n if any1€[RL07,1) '
u] 1 n+1 Az Vi)
and
nt1/2 ut(u?,u?, ) if angq € (0,287
e = g0 S Tl = Ae B ) (3.11)
J+LL u? if ani1 €[, 0],1).
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n n+1/2 n+1/2
-1 Y, Y10
L % I % J
Tj—1 X Tj41

J
Tj_1/2 Ljt1/2

Fic. 3.4. Function O(x,t"*l/Q).

See Fig. 3.4. In practice, we will consider the well-known van der Corput random
sequence (a,,) defined by

m
Ay = ZikQ_(k+1),
k=0

where n=3"," i;2¥, iy €{0,1} denotes the binary expansion of the integers n=
1,2,... (see for instance Collela [9]).

REMARK 3.2. It is worth noticing that from now on if both u} ; and u} on
one hand and uj, and uf,; on the other hand can be connected by a 1l-wave,
then u*(u?_;,u?)=u? and u*(u?,u?,;)=u’,; and as an immediate consequence
of (3.10)-(3.11), v(x,t"*Y/2)=%(x,t"). Thus, the first step is transparent when no
contact discontinuity is present.

Step 2: Account for the dynamics of shock and rarefaction waves (t”+1/2 — T,
Let us now concentrate on the parts of the solution located on the left and on the
right of the contact discontinuities.

Let us first consider the Riemann problem set at the interface x;;,,, for which
only the part of the solution located on the left of the contact discontinuity may

enter the cell C; = [a:j,l/Q,xjH/g). See Fig. 3.2. We propose to take it into account

by simply averaging ur(.;unH/Q,u?:ll’/i) on (zj,7j11/2) as in (3.8). Note that the

j
.. 3 Lon+1/2  n41/2 Lont1/2 g
restrictions to [z,7,41/2) of uy(.;u; ,uj+LL) and u,(.;u; ,u?, ;) are the same

J J
n+1/2

since u 1L and uf,, are either equal or separated by a contact discontinuity. Then

we set

-
a' - 2 9+1/2u T—Tjp1/2 .un+1/2 o P
J+1/2,.L " Ag r At yWjpy | G

a2 2At

=y T (g T ) — (0T, (3.12)

J J

Let us now focus on the Riemann problem set at the interface x;_; /o for which
both parts of the solution located on the left and on the right of the contact disconti-
nuity may enter the cell C; depending on the sense of propagation of the 1-wave (see
again Fig. 3.2). There are two possibilities:

o u"t1/? =uj. This corresponds to the situation where the random sampling
“decided” that the (possibly present) contact discontinuity of ur(.;u?_;,u?)
has not yet entered the cell C;. Then we only have to account for:

— the right part of the contact discontinuity in ur(.;uj_;,uj) (i.e. uj=

J J
n+1/2

u; ) if a contact discontinuity is actually present in ur(;u’_;,u?),
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that is if u*(uj_;,u})#uj. This is simply done by replacing uj_; and
w? with u" /2 =u? in ue(;uf g, uf);

J J J
— the part of the solution u,(.;u u’?) entering C; if no contact discon-
n

n
Y15

tinuity is present in uy(.;uj_q,u?), that is if u*(uj_;,u})=nuj.
n+1/2

°u; =u*(u}_;,u})#u?. This corresponds to the situation where the ran-

dom sampling dec1ded to make the contact discontinuity of u,(.;uj_;,u?)

enter the cell C;. Then we also have to account for the part of the solution

.71’ ]17

up(;uf_g,uf) located on the left of the contact discontinuity and entering
the cell Cj, equivalently the part of the solution u,(.;uj_ 1,u?+1/ ) entering
the cell C;.

Thus, since the condition u*(uj_;,u})#uj is equivalent to u*(uf_ 1,u"'~_1/2) +
u?+1/2 when uyﬂ/Q u}, and by averaging on [€;_1/2,7;) as in (3.9), we are led to
set

2 [T T—Ti 4
+1 j—1/2 n+1/2
u;’ 1/2.R = A:c/ ur (At ,u;‘717uj )dac
Tj_1/2
+1/2 24t 112 112
=)o (g ) gl )
, +1/2 +1/2
if u*(u?fl,u? / ):u? 2,
2 [T T—Ti_q
+1 j—1/2 _ n+1/2 n+1/2 _..n+1/2
Wi j2.R = AI/ Ur (Atﬂ‘j U, )dm—“j
1/2
otherwise. (3.13)

By (3.7), we get the following update formula:

1 At
+1_ +1 +1 _ n+l/2 n+1/2,L n+1/2,R .
wit =S (W uiT s, p) =] Ay 8irije ~8jo1yp ) forallj ez,
(3.14)
where the left and right numerical flux functions g"rll //22 L and g?jll //22 T are defined
according to
n+1/2,L n+1/2
12 T (u; Suj),
and (3.15)
n n+1/2 . n n+1/2 n+1 2
n+1/2R g(uj—17uj / ) if u*(u] 17u] / ) J / )
J=1/2 f(u}”“l/Q) otherwise.

The description of the method is now completed. Stability properties enjoyed by this
algorithm are proposed below.

REMARK 3.3. Putting the first and the second step together, we note that the
definition of u;H'l only depends on uj_;, uj and uj,,.

P =u ] i (3.15) s
| <e, with for instance e=1.e712.

REMARK 3.4. For numerical reasons, the test u*(u},u

: n+1/2 n+1/2
replaced with [u*(u},u; ") —u;}y

THEOREM 3.1. (Consistency). Under the CFL restriction (3.4), the scheme defined
by (3.10)-(3.14)-(3.15) is consistent with (1.5) in the following sense:
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(i) Constant state: Assume that u:=u}_;=uj=uj . Then ugH'l =u.

(ii) Isolated contact discontinuity: Let u' and u” be two distinct constant states
l

that can be connected by a contact discontinuity. We set v:=v'=v". Assume that
ug?:ul if <0 and u?:u” if >0. Then the scheme (3.10)-(3.14)-(3.15) is equiva-
lent to Glimm’s random choice scheme and converges to the solution of (2.2) given by
u(z,t)=u' if <ot and u(x,t)=u" otherwise. In particular, we have u} € {u',u"}
Vj €Z and Vn €N so that the velocity profile remains constant: vi =v Vj €Z and
Vn eN.

(ii1) Isolated 1-wave: Let us assume that uj_, and ul} can be connected by a
l-wave (u*(u}_j,uj})=u?). Then the definition u?“ of our scheme (3.10)-(3.14)-
(8.15) coincides with the definition of the Godunov scheme, that is, u?“ s given by

(3.2).

Proof.
(i) Let us assume that u =u for [=j—1,5,j+1. Then, u*(u}_;,u})=u*(u,u)=
u and, by formula (3.10), we necessarily have u?H/ ?=u. Recall now the consistency

property g(u,u)=f(u) of the Godunov flux function. Invoking definition (3.15), we
thus have

n+1/2,L

n+1/2,R
8jt1/2

=g(u,u)=f(u) and 8ji1/0 =g(u,u)==£f(u).

Then, formula (3.14) proves that u?“ =u.

(ii) Let us set ujQ =u'if <0 and u? =u" if 7 >0. Since u’ and u” are assumed to
be connected by a contact discontinuity, we have in particular u*(u!,u”)=u' (while
of course u*(u',u!) =u' and u*(u”,u”) =u") so that the definition of u;l“/z in (3.10)
coincides with the definition provided by the Glimm scheme. To prove our result,
we thus have to show that u?“ :u;H'l/ ®. The two situations of interest are first
uzﬂ/z =u' for k<j and uZH/Q =u" otherwise, and second uZH/2 =u for k< j and
uzﬂ/z =u" otherwise.

In the first situation, we necessarily have u?_; = u! (respectively ul = u”), since

. 1/2 .

otherwise we would have uj_; =uj=u" and then u;.”L 2 —ur (respectively u} =
1/2 1/23,L

u},; =u' and then u?_tl/ =u'). Then we have g;il//Q’ =g(u',u")=f(u'), because

the contact discontinuity propagates to the right-hand side. Moreover, g;."jll //22 R _

g(u',u')=f(u'), so that u} ™ :u?“/2 by (3.14).
In the second situation, we note that uj,; =u", since otherwise we would have

uj=u}, = u! and then u;-LH/Q =u'. Hence g;irll//;’L =g(u",u")=f(u"). As far as
;lel //22 ' is concerned, either
o uj} =u' and then u*(u?_l,u;-lﬂ/z) =u*(u,u")=u'#u", which means
gt T =f(u") by (3.15), or
e uj_;=u" and then u*(u}il,uyﬂ/z) =u*(u",u”)=u", which means again
g =f(u") by (3.15).
The two fluxes g?j:ll//; L and g?fll//j R then coincide and equality u}”l :u?H/ 2

follows.
We have thus proved that the second step of the algorithm is transparent, which
means that the method reduces to the first step and it is equivalent to Glimm’s
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random choice scheme. It is proved in [18] (see also [22]) that the solution u(z,t) =u!
for  <wvt and u(z,t)=u" for x> vt converges as soon as the random sequence (a,)
is well distributed.

(iii) If u}_; and u} can be connected by a 1-wave, we have u*(uj_;,u})=u} and

then u;?+1/2 =uj}. Hence, by definition (3.15), we have g;fbill//;.,L =g(u},uj, ) =1£7, ,

and g?fll//;’R =g(u}_,,u})= £ | /5. Then the definition of u}’“ given by our scheme

(3.10)-(3.14)-(3.15) coincides with the one of the Godunov scheme, that is, u?“ is

given by (3.2). This completes the proof of the theorem. O
THEOREM 3.2. (Maximum principle). Under the CFL restriction (8.4), the scheme
defined by (3.10)-(3.14)-(5.15) satisfies the following mazimum principle property for
all j €Z and all n €N:

inf 0¥ <o <supo?,

jen 3= _jeIZ J

inf (v +p(p})) < v +p(p}) <sup(vj +p(p})).
JEZ JEZ

Proof. The maximum principle property is not affected by the first step since for
all jeZ, ugH_l/ ? is defined by picking up randomly a value between u* (u?fl,u;’) and
uj. Since in each Riemann solution one has v+p(p) =const and v=const along the
first wave and the second wave respectively, we obtain

. n n n n +1/2 +1/2 n n n n
inf{v}_; +p(pj_1),v; +P(Pj)}§1)? / "‘p(ﬂ;b / ) <sup{vj_; +p(pi_1), v} +p(p})}

and
n+1/2 __ n
v; =vj.
Concerning the second step, new values are introduced in cells C; by taking averages
of (parts of) Riemann solutions which contain only waves of the first family, namely,
n+1/2 n n+1/2 n+1/2 | nt1/2

u(uy uf ) on [25,7541/2), and up(;uf_,u; ) or up(.;uy u; ) on

[;_1/2,7;). Since again v+p(p)=const=C along these waves, and therefore y=
pC, we get y;zﬂ :p?+1cjv_z+1/2:pn+1(vn+1/2 +p(p;_z+1/2))’ so that v;‘“—s—p(p’-‘ﬂ):

j j j
C;?H/Q = v;”rl/z +p(p}l+1/2). The maximum principle property thus holds for v +p(p).

We now calculate the velocity v}”‘l using formula
+1
n+l __ y;ﬂ n+1 7C'Vl+1/2 n+1
vy = pm‘l *p(l)j )= j *p(Pj )-

J

Let us denote by p~ (respectively p™) the minimum (respectively maximum) value
of p among all the states involved in the averaging procedure of the second step and
by v~ (respectively v™) the corresponding velocity. Since the function p is monotone
(increasing), we get

. n n+l/2 _ n n + n+1 - n n+1/2 _ . n n
mf{vj_l,vj =vj, v} <v <vi" <v Ssup{vj_l,vj =v;, v},
so the maximum principle property also holds for v. 0

REMARK 3.5. The present algorithm is consistent with (1.5) in the sense of Theorem
3.1 and obeys a maximum principle property for both Riemann invariants v+ p(p) and
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v. By the latter property, contact discontinuities are properly computed (without
oscillations), as is clearly shown in the next section. The counterpart is that our
method is no longer conserves the density and the momentum, even if the conservation
errors are very small (see again the next section). Instead of averaging p and y as
in the usual Godunov method, a way to properly capture the contact discontinuities
while still conserving p would be to average the density p and the velocity v. However,
the difficulty would be to obtain a simple form of the corresponding update formula,
since v is not a conservative variable for general pressure laws, as well as a maximum
principle property on v+p(p).

REMARK 3.6. (Computational cost). According to (3.14), the definition of u?*!

j
1/2 .
;H_ /2 and two numerical

The computation of u;H_l/ s generally associated
with the computation of u*(uj_;,u’) by (3.10), while the computation of g;i'll//;L
and gjnfll //22 a corresponds in general to the computation of two Godunov fluxes by

(3.15), namely g(u;-LH/Z,u;LH) and g(u” unﬂ/z). It is clear that the computation

J=1%3
of u*(u?_,,u?) is part of the computation of the Godunov flux g(u?“m,u?“). Hence

relies on the computation of the time-intermediate value u

n+1/2,L n+1/2,R
fluxes 8j11/2 and 8j_1/2

J—1"
the definition of u?“ is eventually associated with the computation of two Godunov
fluxes instead of one as in the usual Godunov method (since it is conservative). This
additional cost is usual when trying to properly compute contact discontinuities, see
[2] for instance. However, the computation of a Godunov flux is not expensive for the
system under consideration in this paper (see Section 2).

4. Numerical experiments

Let us first recall that in this section, p is given definition (1.3). We will take R=1
and v,y =1.4427. In order to test the proposed scheme, we consider three Riemann
problems leading to three solutions of interest: an isolated contact discontinuity (Test
1), a shock wave followed by a contact discontinuity (Test 2) and a sonic rarefaction
wave followed by a contact discontinuity (Test 3). In each case, the method is first
evaluated by means of a qualitative comparison with the exact solution: the p, v
and v+p(p) profiles are shown on figures 5.1, 5.2 and 5.3. For several mesh sizes,
a quantitative evaluation through the L!'-norm (of the difference between the exact
and numerical solutions) is then made, as well as a measure of the conservation errors
on both p and y. They are given on tables 5.1, 5.2, 5.3: Ef ~ and EY . denote the
conservation errors on p and y, and E7, and EY, denote the L'-errors on p and v. The
L'-norm errors are computed in a very classical way. For the sake of completeness,
we now give the precise meaning of Ef . and EY . in our computations (and we
refer the reader to [2, 5, 6],for instance, for more details on these formulas): denoting
by [zo,21]=[—0.25,0.75] the computational domain of our simulations and by T the
corresponding final time, we first set for all n>0

- (545)

x1 x1 t" t"
/uy(x,t")dz—/ u, (z,0)dx + f(uu(xl,s))dsf/ f(u,(zo,s))ds

0 0 0 0

/ u, (z,t")dx

Lo
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where the ratio is to be understood component by component, and then

v Ef, s _ i zN:AﬂEu(tn)‘ WithN:Tf/At.
cons EBY Tf o

cons

Note that since u, is piecewise constant, these quantities are easy to evaluate. Note
also that EZ . corresponds to the sum of the absolute value of the relative con-
servation errors made at each intermediate time t". In other words, the possible
compensation effects are not taken into account here.

Initial states are chosen as follows:
Test 1 Test 2 Test 3

u: p'=09 J=1. ul: p=01 =18 u: p=05 v'=12
u”: pr=01 v =1 u: pr=02 v=16 u": p'=01 v"=16

The qualitative results are presented on a mesh made of 100 points per unit
interval.

We observe as predicted above that the classical Godunov method develops spuri-
ous oscillations near the contact discontinuity that strongly affect the whole numerical
solution. ' In contrast, our algorithm removes them and provides numerical solutions
in full agreement with exact ones, and with sharp contact discontinuities. The con-
servation errors and the L'-errors tend to zero with the mesh size, which proves
numerically the convergence of the method. Moreover, we see that the L!-errors be-
tween the numerical and exact solutions are really lower for our scheme than for the
Godunov method.

5. Conclusion

We have presented an algorithm whose objective is to remove the spurious oscilla-
tions generated by the Godunov scheme near contact discontinuities in the Aw-Rascle
model for traffic flow. The method proposes to treat separately the contact disconti-
nuities using a random sampling strategy, and to retain the Godunov scheme for the
other waves. The whole algorithm is not strictly conservative but numerical experi-
ments give very good numerical solutions with sharp (i.e. without numerical diffusion
nor oscillations) contact discontinuities and small conservation errors, and show the
numerical convergence. Moreover, we are able to prove that the method enjoys im-
portant stability properties like strong consistency and the maximum principle for the
Riemann invariants of the system.

The resulting scheme remains dependent on the Riemann solver being exact.
Even though its use is very cheap in this case, it would be interesting to observe how
our scheme behaves when the exact Riemann solver is replaced by an approximate
Riemann solver.

Another important topic would be the extension of the presented approach to
higher-order schemes.

IWe also observe that the spurious oscillations are mainly located behind the contact discon-
tinuity. The reason which can explain this fact is probably that, in any given Riemann problem,
the wave which propagates with the largest velocity is precisely the contact discontinuity (the other
waves are then located behind the contact discontinuity).
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F1G. 5.2. Test 2: p (Left), v (Right) and v+p(p) (Bottom) at time t=0.2.
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F1G. 5.3. Test 3: p (Left), v (Right) and v+p(p) (Bottom) at time t=0.25.
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# of points  Ef,.. EV.. B, EY,
100 0. 0. 839% 2 8682
500 0. 0. 4262 3.83¢ 2
1000 0. 0. 3.06e 2 2.66c 2
2000 0. 0. 218¢ 2 1.85¢ 2

# of points  E%,,. EY. EY. EY,
100 152% 7.74% 8e 3 0.
500 032% 1.83% 1.6e ° 0.
1000 016% 094% 8e * 0.
2000 0.08% 047% 4e* 0.

TABLE 5.1. Test 1: Godunov scheme (top) and our scheme (bottom).

# of points EFf = EY . E7, EY,
100 0. 0. 3.2¢=3  6.55e "
500 0. 0. 147¢=3% 2.76e=3
1000 0. 0. 1.03¢=3 1.78¢73
2000 0. 0. 7.3¢=1  1.22¢73

# of points Ef,_.. FEY. . El’.jl EY,
100 0.35% 0.14% 1.02¢=2 2.3e¢73
500 0.07% 0.03% 2.19¢ % 6.47¢ %
1000 0.04% 0.02% 1.09¢ % 3.26e7 1
2000 0.03% 0.01% 9.72¢™> 1.63e~*

TABLE 5.2. Test 2: Godunov scheme (top) and our scheme (bottom).

# of points E° . FEY . E?, E?,
100 0. 0. 2.12¢72 3872
500 0. 0. 9.82¢73 1.68e~2
1000 0. 0. 6.98¢73  1.17e7?
2000 0. 0. 494e3 8.22°

# of points Ef . FEY . E?, E?,
100 0.81% 6.04% 3.82e~2 3.36e >
500 0.17% 1.14% 9.4le=* 1.25¢73

1000 0.08% 0.57% 5.17e”* 7.78¢*
2000 0.04% 0.28% 284" 4.72¢*

TABLE 5.3. Test 3: Godunov scheme (top) and our scheme (bottom).



C. CHALONS AND P. GOATIN 551

REFERENCES

. Abgrall, How to prevent pressure oscillations in multicomponent flow calculations: a quasi-
conservative approach, J. Comput. Phys., 125, 150-160, 1996.

. Abgrall and S. Karni, Computations of compressible multifluids, J. Comput. Phys., 169,
594-623, 2001.

. Aw and M. Rascle, Resurrection of “second order” models of traffic flow, SIAM J. Appl.
Math., 60, 916-938, 2000.

T. Barberon, P. Helluy and S. Rouy, Practical computation of axisymmetrical multifluid flows,
International Journal of Finite Volumes, 1, 1-34, 2003.

C. Chalons, Transport-equilibrium schemes for computing nonclassical shocks. scalar conser-
vation laws, preprint, available at http://www.math.ntnu.no/conservation/2006/051.html,
2006.

C. Chalons, Numerical approximation of a macroscopic model of pedestrian flows, STAM J.
Sci. Comput., 2007.

C. Chalons and F. Coquel, Numerical contact discontinuities in single fluid and multifluid
computations, preprint.

C. Chalons and P. Goatin, Godunov scheme and sampling technique for computing phase
transitions in traffic flow modeling, preprint, available at http://www.math.ntnu.no/ con-
servation/2006/052.html, 2006.

P. Collela, Glimm’s method for gas dynamics, STAM J. Sci. Stat. Comput., 3, 76-110, 1982.

R.M. Colombo, A 2 X2 hyperbolic traffic flow model, Math. Comput. Modeling, 35(5-6), 683-
688, 2002.

R.M. Colombo, Hyperbolic phase transitions in traffic flow, SIAM J. Appl. Math., 63(2), 708-
721, 2002.

C.F. Daganzo, Requiem for high-order fluid approzimations of traffic flow, Trans. Res., 29B(4),
277-287, 1995.

R.P. Fedkiw, T. Aslam, B. Merriman and S. Osher, A non-oscillatory Fulerian approach to
interfaces in multimaterial flows (the ghost fluid method), J. Comput. Phys., 152, 457-492,
1999.

P. Goatin, The Aw-Rascle traffic flow model with phase transition, Math. Comput. Modeling,
44, 287-303, 2006.

S. Karni, Multicomponent flow calculations by a consistent primitive algorithm, J. Comput.
Phys., 47, 1115-1145, 1994.

S. Karni, Hybrid multifluid algorithms, STAM J. Sci. Comput., 17, 1019-1039, 1996.

M.J. Lighthill and G.B. Whitham, On kinematic waves. II. a theory of traffic flow on long
crowded roads, Proc. Roy. Soc. London. Ser. A., 229, 317-345, 1955.

T.P. Liu, The deterministic version of the Glimm scheme, Comm. Math. Phys., 57, 135-148,
1977.

H.J. Payne, Models of freeway traffic and control, in Simulation Council Proc. 28, Math. Models

Publ. Sys., 51-61, 1971.

> & F

| P.I. Richards, Shock waves on the highway, Operations Res., 4, 42-51, 1956.

R. Saurel and R. Abgrall, A simple method for compressible multifluid flows, STAM J. Sci.
Comput., 21, 1115-1145, 1999.

D. Serre, Systémes de lois de conservation, Diderot éditeur, Arts et Sciences, 304, 1996.

B. Temple, Systems of conservation laws with coinciding shock and rarefaction curves, Con-
temp. Math., 17, 143-151, 1983.

G.B. Whitham, Linear and Nonlinear Waves, John Wiley and Sons, New York, 1999.



