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ABSTRACT. In this paper we study homogenization of nonlinear hyperbolic
equations. The weak limit of the solutions is investigated by approximating
the flux functions with piecewise linear functions. We study mostly Riemann
problems for layered velocity fields as well as for the heterogeneous divergence
free velocity fields.

1. Introduction. The homogenization of transport phenomena plays an impor-
tant role in many applications such as flow in porous media, turbulent diffusion
[9, 20]. In many practical applications, the velocity field that transports the sub-
stance varies over a wide range of length scales, and, numerical flow models cannot
in general resolve all of the scales of variations. Therefore, upscaling (numerical
homogenization) approaches are needed for representing the effects of small scale
variations on larger scale.

The homogenization of hyperbolic equations with periodic velocity field has been
studied previously [21, 12] by considering the limit of the solutions as the period size
approaches to zero. In [6] the homogenization of nonlinear hyperbolic equation using
the two-scale convergence concept is studied, where strong two-scale convergence
of the solutions was investigated. The homogenized equation is obtained at the
expense of the velocity “averaging” along the trajectories. For example, for the
layered velocity field this approach yields the same homogenized equation as the
underlying fine-scale equation.

In this work our objective is to derive the homogenized equation for “the av-
erages” of the solutions. A motivation for our paper stems from porous media
applications, where the upscaled models for the solution on the coarse grid are
needed. In a recent work [7], a coarse scale model, generalized convection-diffusion
method is proposed. The starting point of this approach is the description of the
homogenized equations. Once this description is postulated the calculations of the
coarse scale quantities can be carried out. Our present paper helps to understand
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the form of the macroscopic equations which is important in designing numerical
coarse models.

In this paper we consider two cases, layered flow and the flow driven by a
divergence-free velocity field. The main idea in deriving a homogenized equation is
to approximate the nonlinear flux function with piecewise linear functions. Similar
ideas have used in investigating nonlinear hyperbolic equations with stochastic flux
function [11]. In the case of the Riemann problem if the flux function is piecewise
linear then the solution along each layer can be represented as a linear combina-
tion of linear waves [3]. We have extended the analysis to Cauchy problems for
the layered media. For the homogenization in layered media we first obtain the
homogenized solution. Then we propose a homogenized equation that has similar
form as the one corresponding to the linear problem with unknown parameters (see
[21]). These unknown parameters are found by substituting the homogenized solu-
tion. Properties of the effective parameters involved in homogenized equation are
discussed in the paper. In the case of the Riemann problem the effective parameters
depend only on one point statistics of the velocity field and the derivative of the
flux function, and the effects of nonlinearities and heterogeneities can be separated.
For the Cauchy problem we discretize the initial condition with piecewise constant
function. In this case the effective parameters have more complex form and it is
not possible in general to separate the heterogeneities from nonlinearities.

Using the flux discretization idea we also study the homogenization of nonlinear
transport in a divergence free field. We consider the Riemann problem that is
often used in applications of water flooding of the reservoir. By separating the
nonlinearities from heterogeneities and using the homogenization results for linear
transport we derive the average equation.

The paper is organized as follows. In the next section we present homogeniza-
tion results for layered media. Section 3 is devoted to the homogenization in a
divergence-free field.

2. Homogenization in Layered Media. For simplicity we assume that the strat-
ification is along the horizontal direction, and consider the following governing equa-
tion for a convected substance,

Si+ v () (5. =0, (2.1)

where S¢ is the mass concentration of the transported substance and e designates
the small scale of the problem. Throughout the paper we will consider the two-
dimensional case, though the results can be extended to higher dimensions. We
assume that the domain for (2.1) is an infinite slab Q = [—o0, 0] x [0, L, ], and
S¢(x,y,0) = H(x), where H does not depend on €. In the section 2.2.2. we will
also discuss the case S¢(x,y,0) = H(x,y). For the Riemann problem it is assumed
that H(z) = {SL,if x <0; Sg, otherwise}.

In the analysis of the layered flow we consider the velocity field to be discrete.
In particular, we assume that the velocity field has n distinct values v; with the
volume fraction m;, i.e., v(z) = {v;} and m; = meas{v(z) = v;}. We assume that
the layering has periodic structure with period size e. The homogenized field in this
case S = lim._ S€ is the average of S¢ across the layers in y direction, i.e.,

Ly
S(x,t) = S(x,y,t)dy, (2.2)
0
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and S¢ — S as € — 0 weakly in L7(R) (y > 1, see e.g. [13]) for any ¢. Note that the
periodicity of layers is not necessary for our analysis. We will derive an equation for
S that is the average solution of interest. The homogenization equation is derived
based on solutions S (see [21]).

2.1. Riemann problem. To study the numerical homogenization of nonlinear hy-
perbolic equation we will use a piecewise linear approximation of the flux functions
f£(S). It is known that [3] if fi(w) is a piecewise linear approximation to f(w) such
that fr — f in Lipschitz norm then the solution of

% + fr (wk) =0
converges to the solution of
wg + f(w)y =0
in Ly norm, provided wg(t = 0) converges to w(t = 0) in L; norm. One can also
estimate the convergence rate (see [18])

[wi () = w2, ) < wi(t = 0) —w(t = 0)l[L,®)
+t[|.fx = fllip min(jwi(t = 0)|sv, [w(t = 0)[zv), (2.3)
where the norm on the left hand side is taken with respect to the spatial variable.
Here |g|gv = limsup,~q 7 [ [9(z 4+ t) — g(x)|dz. Taking into account that || f —
fllzip < %”f””Loo(R) if f is piecewise C? (see [18]) and assuming accurate initial
approximation (2.3) becomes

Ct
lw(t) = wt)llz, ) < -~ lw(t = 0)|sv. (2.4)
Our study of numerical homogenization will focus on piecewise linear flux func-
tions,
oS}, v, 0fi(S5)
—= S)——= =0.
a o
We recall that the velocity is assumed to be a discrete value function, v(z) = v;,
m; = meas(v(z) =v;), i =1,...,n. Using (2.4) we have

Ly Ly Ct
| [ siwpn- [ s@onn] < Sis@i=olm, @)
0 0

Li(R)
where C' also depends on max of the velocity field. Denoting the homogenized field
for S¢ by Sy = fOL” S (x,y,t)dy we have

— — Ct
15(8) = Sz r) < 15 = 0)|Bv.

In the rest of this section our focus is on the derivation of the equation for S.
First we restrict ourselves to the Riemann problem, i.e., S°(t = 0) = S;(t =0) =
{SL, if v < O;SR, if x> 0}

Next we present the result from [3] where the solution of the Riemann problem
for piecewise linear flux is computed. Consider

0
% + fr(wi)z =0,

wi(t = 0) = {wy, if z < 0;wg,if x > 0}. Without loss of generality we assume that
wr, > wpg. Assume that the boundary of the convex hull {(w,v)|lwr <w <wr,v <
f(U))} is discretized at pOiIltS (’LUR, f(wR))a (wk—la f(wk—l))7 Ty (wla f(wl))a (U)L, f(wL))7
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WR < Wi—1 < +-- < w; < wy,. Then the admissible weak solution of the Riemann
problem
6wk
— z =0,
o + fr(wg)

wi(t =0) = {wy, if x <0;wg, if x > 0} is given by

z _ f(w) = f(wr)

wg(x,t) =wp, for —oo< 7 <

w1 — Wy,
we(a,t) = wi, for f(w) — f(wr) <z < f(ws) — f(wl)’
w1, — wy, t W2 — W1
(2.6)
wila,t) = we_1, for fwg—1) — f(wr—2) P f(wr) — f(wk71)7
Wg—1 — Wk—2 t WR — Wk—1
wg(x,t) = wg, for f(wr) = f(we1) <? <.
WR — Wi _1 t
For our analysis we write the solution wy(x,t) in the following form,
k
w(x,t) = Z h(z — uit)A; + wg, (2.7)
i=0
where
= ) = fwin)
Wi — Wi—1

wo = wr, wy, = wg, and h(z) = {1, if  <0; 0if > 0}. Here A; are the strength
of shock waves, and u; can be regarded as f’'(w}), where w;—; < w} < w;. Note
that f’ from now on will refer to the derivative of the modified flux.

For further convenience assume S = 0. Using the representation (2.7) for each
layer we can write Sy as

k n
Sk(z,t) = >3 h(z — vjuit) Am;, (2.8)
i=1 j=1
where
o = 1058 = f(Si-1)
’ Si—Si1
For further convenience, we denote u; by f'(Sy), where S} € [S;, Si—1]. Next we

will find the homogenized equation Sy (see (2.8)). For this purpose we need the
following lemma whose proof is in Appendix A.

Ay =851 5;.

LEmMmA 2.1. If
S(a,t) =Y miH(x — vit), (2.9)
i=1
then S satisfies

95 95 [t -
at—H}@:v_i_Zl/o ﬂin(l‘—ui(t—T),T)dT, (2.10)
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where B; and u; (i=1,...,n—1) satisfy

n

0,:=1,....,n—1 (2.11)
uz—vk
k=1
n—1 ﬁ
L =W—wy), k=1,...,n. (2.12)
i1 YT Uk

and v = Z?:l myv;. Moreover, (3; and u; exist are unique, depend only on one
point statistics of the media, M; = ", mlvl, and have the following properties:
P)vr Sup Swvp <o Supg Sp
ii) Z?;ll B; = var(v), where var(v) denotes the variance of the velocity field and
. 2
given by var(v) =Y i myvi — (O miv;)
Applying the Lemma 2.1 we find the homogenized equation:

5 as ot s
8—; =2k Z / Bi—— k —a;(t —7),7)dr. (2.13)
Note that in this case there are nk layers with velocities v; f'(S}) and volume frac-
tions m;A;, where i =1,...,n,j=1,... k.
The relationship that determines 8; and «; follows from Lemma 2.1,
nk—1 5
U—uvf (S5 = S — 2.14
Uf(]) ;al_vif/(s;) ( )

n k 1
sziAjm =0. (2.15)

i=1 j=1

Note that (2.14) holds for each 4,5, where ¢ = 1,...,n, j = 1,...,k, and (2.15)
holds for each I, = 1,...,nk —1. Applying Z” to (2.14), and taking into account
(2.15) we obtain

U= uif(S)mid; = mivi »_ f'(S))A;. (2.16)
2,7 % 7

It follows from Lemma 2.1 that «y, are between the values of v; f/(S;). Further as
in the linear case the following identity holds:

-1
g
(Zml vf’(S*)> _Z+U:;szak’ for all z € C. (2.17)

Expanding (2.17) around z = co

m; A ] S* s am
(S maTIEN "oy

m=0 4,j m=0 k

we see that §; and «; depend on one point statistics of the velocity field, M; =
S myvk as well as one point statistics of f/, Q= 25 Aif(SF)L.
Moreover, from Lemma 2.1 it follows that

Zﬁkum ”22 )24, —<Zm vzz J))AJ-)Z. (2.19)

j=1
Fmahzmg the above results we have the following theorem.
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THEOREM 2.1. Assume S€ is the solution of
S +v( )f(5%) =

where S(t = 0) = {SL, if £ <0; Sg, if x > 0}, the velocity is a periodic discrete
value function, v(z) = v;, m; = meas(v(z) = v;), i =1,...,n, and f(S) is Lipschitz
continuous and piecewise C? function. Then S(z,t) can be approzimated in Ly norm
on finite time interval by Si(x,t) that is the solution of

aS. 35 028
8tk =k Z/ By (x — ai(t — 7), 7)dr, (2.20)

where U, «; and B; are defined by (2.16), (2.14), and (2.15). Moreover,

_ —_ Ct
[Sk(z,t) = S(z, )L, () < 7
where k defines piecewise linear approximation of f and can be chosen an arbitrarily
large, and C only depends on |S¢(t = 0)|pv and maxv;. Moreover, 3; and o; depend

on one point statistics of the velocity field, M; = >, mvl as well as one point

statistics of f', Q; = ZZ LA (Sp).

REMARK 2.1. The above results can be extended to the continuous case. Assume
that the velocity field is given by v = (v°(y),0). We write (2.17) in the following

form:
(//dyn Jdpui () ——; > - z—i—Uz/%, (2.21)

where dv,(A\) = >, (5()\—Ul)m“ dur(n) = Zle 6(n—f'(S7))A;, and dBn(u) =

Z?ﬁ;l d(u — ;)B;. In the continuum limit, as n — oo, dv, converges to the
Young measure, dv, associated with v¢(y) and, in the limit as k — oo, duk(n)
converges to du(n) weakly. Moreover, it is easy to check that ug(n) is given by
1 — wg(n), where wg(n) is the self-similar solution of Riemann problem given by
(2.6). Consequently, the limiting measure will be du(n) = 1 — w(n), where w(n) is
the self-similar solution of Riemann problem. Taking the continuum limit of the

right hand side (2.21) (n — oo, k — 00) we have

( / / A (N)du(n) - = ; >_1 4T (2.22)

Here A changes from vpmin t0 Umax, and 1 changes from fl, to fl ... Further, it
can be shown that there exists a measure 5(u) defined outside [(vf")min, (Vf")max)s

such that (2.22) is equal to

<//d1/()x)dp(77)z _1/\77> z+U = / " (2.23)

This can be proved following [21] by using the following representation theorem. If
1) F(z) is an analytic function outside the interval I of the real axis, 2) Im F(z) >
0 for Im z > 0, and 3) limy_,o yF(iy) < oo, then the function F(z) admits a

representation
F(z) = / ﬂ(“).
uU—=z
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y
Giz)=U-2z+ </°°/ 1>\ad77(a)duy()\))

It is easy to show that G(z) is analytic outside the interval [f) . v_, f/. wv.], and
Im G(z) > 0if Im z > 0. Moreover, expanding the r.h.s. around z = co it can be
readily checked that lim, ., yG(iy) < oo. Thus, the representation theorem holds.
Consequently, the homogenized equation has the form

35 / / (z — u(t — 1), 7)dB(w)dr

Expanding (2.23) at z — oo we see that G(u) depends on one point correlations
JAdv(N) and [ n'dp(n)

Denote G(z) b
-1

2.2. Remark on Cauchy problem. Next we attempt to generalize the results to
Cauchy problem. First we discuss the form of the solution for

Sy 4+ Af(S)g = 0.

With this example we will try to separate the heterogeneities from nonlinearities
as much as possible. For general Cauchy problem the time discretization is also
needed. Following [3] we discretize both the initial condition and the flux function by
piecewise constant and piecewise linear functions respectively. In particular, assume
that the initial condition S(t = 0, ) is discretized at discrete points x; and the flux
function is discretized in between the points S(¢t = 0,2;) and S(t = 0,x;41) with a
number of points S;; (e.g. S; = S(z;,t =0) = 51 < ... = Sit1 = S(zi41,t =0)
if S; < Si41). For further convenience one index will be used describing locations
and the values of S. When we have a finite number of S at the point x; we assume
that z;; = ;. It is known that [3] the solution will be a J-valued function, where
J = {S;}. Further, we discretize the time interval [0,7] by 0 < ¢; < ...ty =
T, where t; are time instants when shock collisions occur. Note that each shock
interaction lowers the number of shocks or the number of oscillations (see [4, 1] for
details). The discrete approximation of the solution in this case for ¢ € [tg, tx11] is
given by

Sk(x,t) Z h(z —zF(\) — MpE () ARN). (2.24)

Here p¥(\) are shock speeds, A¥()) are shock strengths and z¥()\) are used to define
shock locations. The scaling factor of the velocity (A) affects the collision times,
consequently the shock speeds and locations. Note that here we assume that the
initial condition is a function of bounded variation. The latter allows us to state that
there exists a finite number of points z; such that S (¢t = 0,x) can be approximated

with
Z hz —x;)A

For our analysis we need a slightly different formulation of (2.24). In particular,
we will put all A\ dependence to AF()\). For this reason we define a large finite set
(see [4, 1]) of z; and v; that contains all z¥()\) and v¥()\). This set can be defined
independent of A and is the same for all A, consequently for A = 1 (this follows from
the fact that entropy solutions for different A’s can be obtained from the entropy
solution for A = 1 by rescaling (see also [1])). Then the solution can be written as

Sk(z,t) Z h(x — x; — Apit) AF (V). (2.25)
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REMARK 2.2. The independence of the set of x; and p; of A can be easily illustrated
when no new shocks arise. Assume that two shocks with velocities u; and us and
with strengths A; and As and initial locations x; and x5 collide, i.e., h(z — z1 —
u1t)A1 + h(x — 9 — ust)As. Then after collision new shock will be formed that
has form h(x — x¢ — ut)A, where A = A + Ag, u = (1141 + v2A2) /(A1 + Ay),
zo = (141 + 2202) /(A1 + As).

Using the representation (2.25) for the solution in each layer we can obtain the
homogenized solution for the multi-layered system averaged across the layers. De-
noting by v; the velocities of the layers and my; their relative weights the homogenized
solution in each time interval [tg,tx41] is given by

Sk(z,t) Zh T —x; — Up; )A Ly (2.26)

Later on we present an example to illustrate the nature of (2.26). The above
formulation assumes that the initial condition is independent of the vertical variable
y and has bounded variation. (2.26) holds also when the initial condition slowly
changes with respect to y. In this case the finite set of x; and p; are the union of
the sets of z; and p; for each layer.

Using the discussion from previous sections we can look for the homogenized
equation for each ¢ and k in the following form:

as as 9°5
aTk 2k Z/ 5 Rz — ay(t —T),7)dr. (2.27)

REMARK 2.3. 3, and a4 depend on i and k. Note that z; and time intervals do
not depend on heterogeneities and they are determined from the nonlinear Cauchy
problem for A = 1.

The relationship that determines 3, and o, for each k and ¢ follows from Lemma
2.1

9

U—wvpi =Y L, Vi, (2.28)
q

g — i
1
> mAl——— =0, ¥q. (2.29)
l g — Vi

Here ¢ changes from 1 to n — 1, where n is the total number of layers as in the
previous discussions. Multiplying first equation (2.28) by m;A¥ and summing over
all [ and taking into account (2.29) we can easily obtain that

U= Z 'UlpiAflml-
l

Using our previous results, equations (2.28) and (2.29) can be written for each 4

and k as .
! By
_ k . 2.
(E miA z—vlp> 2+ Uj; Eq P (2.30)

Expanding (2.30) around z = oo we see that 5, and u, depends on M,y =
S vipd Akm, for each i and I. This indicates that nonlinearities and heterogeneities
interact on the coarse level. This is in contrast to the Riemann problem. The reason
for this is that in the case of the Riemann problem we convexify the flux and the
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latter gets rid of wave interaction. If the separation of variables is possible for A
then nonlinearities and heterogeneities can be separated. Next we present a simple
example, where this does not hold.

Next we illustrate the nature of (2.26) on a simple example with two layers where
each layer initially contains two shock waves that will collide. Assume the velocities
of the layers to be v; and vy. Further, we assume the solution in a layer i (i=1,2)
at time ¢ = 0 is given by

h(I — X1 — viplt)él + h(I — X9 — 'Uint)(SQ. (231)
From here assuming for simplicity m; = my = 1 the averaged solution S before the

first shock interaction is given by

2
§1($,t) = Z h(l’ — .’Ej — vipjt)éj.

ij=1
Assuming vs > v; we have that first shock interaction will occur in the second layer.
The solution then will have the form (2.31) in the first layer, but in the second layer
the solution will have the form h(xz — x3 — vapst)(A1 + Az). Consequently, the
average solution has the form

2

Sa(x,t) = Z h(@ — @1 — vipit)d; + h(z — w3 — vapst) (01 + b2),
=1

where ps = (p101 + p2d2) /(61 + d2) and x5 = (2101 + 2202)/(01 + J2). In the next
time step the average solution will have the form

gg(%‘,t) = h(l‘ — T3 — ’Ulpgt)((sl + 62) + h(l‘ — T3 — ’nggt)((sl + 52)

Above we presented the solution that has different form in each time interval. This
solution has the form (2.26)

§k(xvt) = Zh(.’b —ZTj = vipjt)Afja

where
1 [61 8 0
A=ls 6 o)
(6, & 0

2 |01 02
A__O 0 51+(52]’
Agi'o 0 61+ 09
00 846

We would like to note that using estimate (2.3) one can obtain that Sy (z,t) given
by (2.27) approximates the homogenized solution on a finite time interval when time
and space intervals are sufficiently small.

3. Homogenization in a Divergence-free Field. In this section we study the
homogenization of the Riemann problem for general divergence free velocity fields,
05°¢
ot

+vE(x) - V(S =0, (3.1)

where V - v¢ = 0.
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The main idea is the following. First, we reduce the problem into the Riemann
problems along each streamline, defined by dx¢/dt = v¢. Second, along each stream-
line we reduce the problem into the superposition of linear Riemann problems by
discretizing the flux with piecewise linear functions. This renders linear problems
for “fixed value” of S¢. Next, we consider the average motion of the linear problems
under the assumptions that the velocity possesses strong mixing properties. Using
known results for the homogenization of linear transport equation we derive weak
limit of S*.

As in the previous section, we assume f(.S) to be a piecewise linear functions that
approximates the boundary of the convex hull {(w,v)|lwg < w < wr,v < f(w)}
in Lipschitz norm. In this section we consider the Riemann problem. The results
of this section hold in general if the transport along each streamline is a Riemann
problem.

Next we discuss the decomposition of the solution along each streamlines. For
these purposes, we omit the index e. Along each streamline dx/dt = v we have

oS

kv YV (Sk) = 0. (3.2)

ot
For further simplicity we assume that
Then each streamline is defined by y(z
for the streamline and y(z) solves

Vg, Uy) and vy is positive at all times.

v = (v,
= y(z,yo), where yg is the starting point

d7y _ ,Uy(xvy)

dr — ve(z,y)

Along a streamline we introduce a new variable (known as a travel time, [2]) by

dr 1
_— = 3.3
dr — ve(z,y) (33)
The equation (3.2) along each streamline then becomes
98k | 0f(Sk)
—_— =0. 3.4
ot or (34)
Indeed, it can be easily checked that
0
V= —.
M or

For the equation (3.4) Si(z,t) is constant between the points moving according

dr _ f(Si) — f(Si—1)
dt S; — Si_1 ’

Denoting f/(S}) = Lé(s‘l), one can find that Si(z,t) is constant between the

i Pi—1
points that travel according
dXZ‘ /
= f'(S))v
s

on a fixed streamline. Note that f’ from now on will refer to the derivative of the
modified flux. Thus, the solution of the equation (3.2) along each streamline of
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dx/dt = v can be written as
Sg(z,t) =S, for —oo < x <x1(t),
Sk(z,t) =51, for x1(t) < x < xa(t),

Sk(z,t) = Sp—1, for xp_1(t) < x < xgr(t),
Sk(x,t) = Sk, for xgr(t) < x < 0.

Using the above decomposition, the solution of (3.1) can be represented as

Sp(x,t) = > h(x —x5(1)A,,
where (d/dt)x$(t) = veé(x)f'(SF) and h(x) = {1 if x < 0, 0 otherwise}. Introducing
dpur () = 31 001 = £(8:))A; we have

Silx,t) = [ hiox = () dpa (). (3.6)

Here the integral is taken over [f].., fr.x]- Note that the measure duy(n) is inde-

pendent of € (heterogeneities) and only depends on the nonlinear flux. Further as
k — oo pr(n) — w(n) in Ly, where p(n) depends on the self-similar solution of the
Riemann problem. Indeed, it is easy to check that ug(n) is given by 1 — wy, where
wy, is defined by (2.6). As k — oo pr(n) — w(n), where u(n) = 1 —w(n) and w(n) is
the self similar solution of 1-D Riemann problem. Taking limit as k — oo of (3.6)
we obtain

5(x, 1) = / h(x — < (£))dp(n)- (3.7)

Note that since u(n) is a BV function, (3.7) is well defined for a.e. (x,1).
Next we note that R¢(x,t) = h(x —nx(t)) is the solution of the linear transport
equation with velocity nve(x),
OR®
ot
Moreover, the information about heterogeneities is in h(x —7x¢(¢)) in the represen-
tation (3.7). The homogenization of the linear equation, for the velocity field that
has strong mixing property has been studied (see e.g. [14, 16, 15, 19] for math-
ematical theory, also see [17, 5, 10, 22]). These results [14, 16, 15] are obtained
using probabilistic framework and involve some additional technical assumptions.
Assuming v¢ = ¥V + eu(x,w) it can be shown that under strong mixing and strict
stationarity condition on the velocity field, R(x — nvt,t) converges weakly (in a
probabilistic sense, see [14, 16, 15, 19]) in a time interval of order O(E%) to a Markov

+nve(x) - VR = 0.

diffusion process with generator L = n? Zij:l bi; %{;j +n? Z?:l Cia%,;’ where b;;
and ¢; are functions of two point correlations of u(x,w) (see [14, 16, 15, 19]). To keep
the presentation more concise we will simply assume that R, (x,t) = E(R(x,t,w))
satisfies o

OR — —

ﬁitn +nv-VR, = VmZaijVjRn, (3.8)
where a;; are determined from two point correlations of eu. We would like to note
that (3.8) can be obtained for deterministic flows using a perturbation argument
(see [8]), where a macrodiffusion term appears as a two-point correlation of the
velocity field.
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It is easy to see that Rn is invariant under the change of variable x — /1), i.e.,

— X
Rn(x7t) :g(;7t)7 (39)
where g is the solution of
0
% +Vv- Vg == Viaijng. (310)

g is subject to the Riemann initial condition, g(x,0) = {Sg,if x < 0; Sk, otherwise}
because of (3.9). From (3.7) we have

Sext) = [ Ryxit)dutn). (3.11)
Using equation (3.8) one can derive the following equation for S,
oS _ = B 2
5 VOV [ Ba(xt)ndu(n) = ViaiV; | Ry (x, 0" dp(n). (3.12)

It is not difficult to see that the terms involving R, can be written in terms of S
and some other functions. Using mean value theorem and assuming that R, (x,t)
is a positive function (e.g., assuming Sz, Sg > 0) we can obtain

[ Bt o) (= 32 Ry s (. D7 (S1)87) = £1(5" )5, 1),

for some function S*(x,t). Similarly,

[ Bttt = /(5725 x.0)

for some function S**(x,t). Note that the functions S*(x,t) and S**(x,t) depend
only g and p, i.e., they depend on both nonlinearities and the averaged proper-
ties of linear transport equations. With these notations the homogenized equation
becomes:
oS
ot

+ v VI (S*(x,1)S = Via;;V; ' (S**(x,1))?S. (3.13)
REMARK 3.1. (3.13) holds in general if the transport along each streamline is a
Riemann problem. In this case R, is subject to the initial condition H(z,y). Using
(3.11) we can readily obtain (3.13) in a same way as we did above.

REMARK 3.2. The interaction of the heterogeneities and nonlinearities in the case
of general Cauchy problem does not allow us to carry out the homogenization for
general heterogeneous velocity fields.

Acknowledgments. The research of Y. E. is partially supported by NSF grants
DMS-0327713 and EIA-0218229. We would like to acknowledge anonymous review-
ers for their helpful comments which helped to improve the quality of the paper.



ON HOMOGENIZATION OF HYPERBOLIC EQUATIONS 309

Appendix A. Proof of Lemma 2.1. Substituting the expression (2.9) for S into
(2.10) yields

n n n—1
ka(ﬁka) (x —wgt) = szkﬂl/ H(x —ui(t—71)—vpT)dr. (A1)
k=1 k=1 i=1 0
The right hand side (r.h.s.) of (A.1) can be simplified in the following manner
n n—1 d
szkﬁ’/ p— dTH( w;(t —7) — veT)dT
k=1 i=1
n—1 1 n—1 n 1
:Z <kaﬁlw> H (vakT)—Z (kaﬁim_ H (x — wT).
k=1 \i=1 i=1 \k=1
(A.2)
Further, equating the Lh.s. of (A.1) and the r.h.s. of (A.2) we have the following

relations for our unknown parameters T, §;, and w; (i =1,...,n— 1)

n 1
kaﬁi =0,i=1,...,n—1
U; — Vg

Z mkﬂz

Note that there are 2n — 1 equations for 2n — 1 unknowns v, G;, and u; (i =
1,...,n —1). The above expressions are equivalent to (2.11) and (2.12).

It is easy to see that m — 1 equations in (2.11) define the values of u; (i =
1,...,n — 1) and n equations in (2.12) define the values of 5;, (i = 1,...,n — 1),
and . The value of T can be readily calculated by multiplying (2.12) to mj and
summing over k,

=mp(T—v), k=1,...,n.
i — Uk

n n n—1
E mg(T —vg) = E E my,

U; — v
k=1 k=1 i=1 E

The r.h.s of this equality is zero because of (2.11), therefore ,
v = Z MgV .-
k=1
From (2.11) one can find that uw; (i =1,...,n — 1) satisfy

ka H (u; —vp) = 0.

k=1 p#k,p=1

This indicates that u; (i = 1,...,n — 1) are the roots of the following polynomial

of the degree n — 1

n n

z) :ka H (z —vp) =0.

k=1 p#k,p=1
It is easy to check that R(z) changes sign from v; to v;y1, i.e., R(v;)R(vi11) <
0. Consequently, the roots of the polynomial R(z) are between the values of v;.
Therefore,

v Suyp Svr Sug < KU1 S Vg

The latter also proves the existence and uniqueness of u;’s.
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It is more difficult to understand the behavior of individual 8; (i =1,...,n—1),
though their mean properties can be computed. The equations (2.11) and (2.12)
can be combined in the following identity:

n -1 n—1
mi — /81
(ZZ_Uk) —z—l—v—gz_m. (A3)

k=1

This is an identity for all z € R. To prove this identity we note that (A.3) can be
written as a polynomial of the degree less than 2n — 1. The polynomial has degree
2n—1 when all v;’s (i = 1,...,n) are distinct. In the case of distinct v;’s the identity
(A.3) holds since it holds at 2n — 1 distinct points, z = v;, (i = 1,...,n) and z = u;,
(¢=1,...,n—1). Indeed, for the values of z = v; (i =1,...,n) the identity (A.3)
becomes (2.12) and for the values of z = u; (i = 1,...,n — 1) the identity (A.3)
becomes (2.11). In the event that some of the values of v; are coincide the degree
of the polynomial of (A.3) decreases. In a similar manner it can be verified that the
identity (A.3) holds in this case.

The existence and uniqueness of 3; follow from (2.29) noting that the left hand
side has the form

Pn_2(Z)
T (= — i)

where P,_o(z) is a polynomial of degree n — 2. It can be readily checked that
the leading term of P, _»(z) has the form var(v)z"~2, where var(v) refers to the
variance of the v. This implies that Y, 3; = var(v). The coefficient in front of z"~3
is skew(v) = > 1 m;(v; — D).

Expanding (A.3) around z = oo,

oo n Ly —1 oo n—1 m
(Cyml) —seo-3 Yy o (a0

m=0 i=1

)

we see that 3; and w; depend only on M; = > 7

The homogenization results presented in Lemma 2.1 also can be derived from
the results of Tartar, [21].
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