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ABSTRACT. We consider a state estimation problem for gas pipeline flow modeled by the one-
dimensional barotropic Euler equations. In order to reconstruct the system state, we construct
an observer system of Luenberger type based on distributed measurements of one state variable.
First, we show the existence of Lipschitz-continuous semi-global solutions of the observer system
and of the original system for initial and boundary data satisfying smallness and compatibility
conditions for a single pipe and for general networks. Second, based on an extension of the
relative energy method we prove that the state of the observer system converges exponentially
in the long time limit towards the original system state. We show this for a single pipe and for
star-shaped networks.
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1. INTRODUCTION

The goal of data assimilation is to estimate the current state of some system by combining
available measurement data with a physical model of the system [I], 2]. This is important, for
example, if control problems are considered that need the current system state as input data.
Here, we will consider systems that are described by nonlinear hyperbolic balance laws. In many
applications such systems are considered on networks, for a survey on balance laws on networks
see [3]. Examples are the Saint-Venant system modeling water flow through open channels, the
Aw-Rascle-Zhang model for traffic flow and the barotropic Euler equations modeling gas trans-
port through pipes, where our long-term goal is to study data assimilation for these problems
on networks.

There are different approaches for data assimilation, which can mainly be grouped into
variational approaches, statistical approaches such as Kalman filtering and observer-based ap-
proaches. In this paper we will use the observer-based approach, which means that an observer
system is constructed that contains, in comparison to the original system, some additional source
terms or boundary conditions accounting for the measurement data. Then, the main goal is to
show the synchronization, i.e., the convergence of the observer system towards the original sys-
tem state. Proving synchronization of observer systems can be viewed as a control problem,
where the difference system has to be controlled to zero. A particular difficulty arises from the
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nonlinearity of the balance laws, since for nonlinear systems the difference system does not have
the same structure as the original system. To deal with this challenge we construct Lyapunov
functions based on relative energy.

Similar to other control problems, we can distinguish between boundary observers based on
boundary measurements (cf. [4] for an example for a semilinear model for gas transport), and
distributed observers, where distributed measurements are inserted into the observer system
through suitable source terms. Synchronization of a boundary observer for linear hyperbolic
systems was shown in [5]. An important class of observers for distributed measurements are
Luenberger-type observers [6], where the inserted source terms are proportional to the difference
between the state of the observer system and the measurements, see e.g. [7] for an application to
the Saint-Venant system using a Luenberger-type observer for a kinetic representation. Other
works using Luenberger-type observers include [8], where synchronization of an observer for
the 2D Bénard convection problem is investigated numerically for coarse-grained measurements
of one variable, [9] and [I0], where exponential synchronization of an observer for the surface
quasi-geostrophic equation and the wave equation, respectively, is shown, and [I1], where error
estimates for a mixed finite element discretization of an observer system for the Navier-Stokes
equation are provided. Luenberger observers for linear hyperbolic systems of second order are
investigated in [12] and [13], where in the latter work measurement data are incorporated into
the discretization of wave-like equations in order to guarantee bounded approximation errors.
Joint state-parameter estimation for a front-tracking problem using a Luenberger observer for
state estimation and a Kalman filter for parameter estimation is studied in [I4] and in [I5] si-
multaneous state and parameter estimation is investigated for wave equations and exponential
synchronization is shown. Luenberger observers can also be designed for boundary measure-
ments, see e.g. [16], where a boundary Luenberger observer is introduced for a linearized model
of pipeline flow.

In the following, we will consider observer-based data assimilation for systems modeled by
the one-dimensional barotropic Euler equations

Op+0ym=0 (1)

dym + 0, <n;2 +p(p)) = —VW (2)

for 0 < z < ¢, t > 0 allowing for a nonlinear friction term on the right-hand side. Here, the
density p and the mass flow rate m = pv with the velocity v are the unknowns and the system
is complemented by a strictly monotone pressure law p(p) and a friction coefficient v > 0.
This system describes gas transport through gas pipes, where the friction term results from the
friction at the pipe walls (cf. [I7]). Let us note that for a pressure law given by p(p) = 4p? with
g the gravity of earth the system (without friction) is equivalent to the Saint-Venant system for
flat bathymetry and the system is also similar to the Aw-Rascle-Zhang model (see e.g. [18]) for
traffic flow.

In order to investigate the convergence of the state of the observer system towards the original
solution, we have to bound the difference between two solutions. There are different frameworks
for this in the case of systems of nonlinear hyperbolic balance laws: The L'-stability framework
by Bressan [19], which needs a small total variation condition, and the relative energy framework,
which we will use in the following. The relative energy defined with respect to conservative
variables was introduced in [20] and was applied to a variety of thermo-mechanical theories of
fluids in [21]. If systems on networks are studied, it turns out, see [22], that it is more suitable
to use the relative energy with respect to the non-conservative variables (p,v). Therefore, we
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rewrite system — in the Hamiltonian form
Op+ 0ym =0 (3)
O + 0zh = —y|v|v (4)

with the specific enthalpy h(p,v) := %v2 + P'(p), a smooth and strictly convex pressure potential

P = P(p), connected to the pressure law by p'(p) = pP”(p), and associated energy functional

4
H(p,v) ::/0 (3pv* + P(p)) da. (5)

In the case of subsonic velocities and smooth solutions, which is the relevant case for gas trans-
port, this formulation allows to use relative energy techniques in order to investigate the stability
of the equations — with respect to parameters and initial data, see [22]. The essential idea
of our approach is to use a modification of this relative energy method to prove the exponential
synchronization of the observer to the original system, i.e., we show the exponential convergence
in the long time limit of the state of the observer system to the original system state.

We study the case where distributed partial measurements are available, i.e., measurements
of only one state variable on the whole computational domain. QOur aim is to estimate the
complete system state. A motivation for this scenario is that e.g. for the Saint-Venant system
the water height in a network of open channels is accessible more easily than the velocity. For
the barotropic Euler system, we assume that we have distributed measurements of one of the
fields velocity, density or mass flow. Then, we introduce an observer system for the original
system —, which reads for the case of velocity measurements

A0 + Oph = —|D|D + L, (7)

with source term £, = p(v — 0) of Luenberger type with ‘nudging parameter’ p > 0. We
complement both systems by identical Dirichlet boundary conditions at the left and right end of
the pipe. When we consider the equations on networks, we additionally need coupling conditions
at inner nodes. Here, we will use the conservation of mass and the continuity of the specific
enthalpy, which yields energy conservation as shown in [23].

The two main contributions of this paper are to prove exponential decay of the difference
between the state of the observer system and the original system state for partial measurements
and to show existence of semi-global Lipschitz-continuous solutions of the observer system. Using
only measurements of one of the state variables the other state variable can be reconstructed
exponentially fast. Our results are valid for single pipes as well as for star-shaped networks.
It turns out that increasing the nudging parameter does not necessarily improve the speed of
synchronization. To the best of our knowledge, this is the first time that the synchronization of
an observer system is proven for 2 x 2—systems of quasilinear hyperbolic balance laws.

This paper is structured as follows. In section [2] we present the general setup, relevant
notations and the Luenberger terms for the three cases of measurement of velocity, density or
mass flow. In section [3| we show the existence of semi-global Lipschitz-continuous solutions of
the observer system @— for measurement of velocity or density provided that the original
system — admits a unique solution and the solution of the original system as well as the
initial and boundary data are sufficiently small when expressed in Riemann invariants and have
sufficiently small Lipschitz-constants. For the original system —, existence of semi-global
solutions was shown in [24] for coupling conditions requiring conservation of mass and continuity
of the pressure. This was done by writing the system in terms of Riemann invariants, which
yields an integral equation along the characteristic curves. The proof cannot be transferred
directly to the observer system due to the form of the observer-terms, but by using a modified
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fixed-point iteration, we can show the existence of solutions of the observer system on a single
pipe and on general networks with coupling conditions given by the conservation of mass and
the continuity of the specific enthalpy. In addition, our proof yields existence of solutions of the
original system for these coupling conditions, i.e., for continuity of the specific enthalpy instead
of continuity of the pressure as it was used in [24].

In section [4] we show exponential convergence of solutions of the observer system towards
the original system state under the assumption that both systems admit classical solutions that
are bounded away from vacuum, have sufficiently small velocity and the solution of the original
system has small time derivatives. We can show this result for a single pipe and for star-
shaped networks for all three cases, i.e., measurement of velocity, density or mass flow. In the
convergence proof we use techniques that are similar to those used in [22] to show stability of the
barotropic Euler equations, i.e., we will measure the distance between the solution of the original
system — and the solution of the observer system @— in terms of the relative energy
and then estimate the time derivative of the relative energy. This leads to decrease with respect
to the variable that is measured, but not with respect to the other state variable. Therefore
one of the main ideas of the proof is to use an extension of the relative energy framework.
More precisely, we introduce an additional functional whose time derivative yields decrease with
respect to the variable that is not measured. This modification of the relative energy is inspired
by the extension of the energy that was used in [25] to study convergence of wave equations to
steady states, which in turn was based on [26], among others.

2. GENERAL SETUP AND LUENBERGER OBSERVER

In the following we assume that the pressure law p : Ry — R is smooth and strictly monotone

so that for given density bounds 0 < p < p there exist constants C, C,y > 0 such that
0<Cy<p(p<Cy VO0<p<p<p

Since the pressure potential P : Ry — R is connected to the pressure law by p’'(p) = pP”(p),
this implies that the pressure potential is smooth and strongly convex with

0<Cpr < P"(p)<Cpn, |P"(p)| <Cpm  NYO<p<p<p

for some constants Cpr, Cpr, Cpm > 0.

We consider three different cases of available measurements, i.e., we assume that one of the
three fields v, p or m is measured in the whole interval [0, ¢], while for the other state variable
we have no information. Then, we consider the observer system

Op + 0w = L, (8)
By0 + Oph = —|0]0 + Ly (9)

for 0 <z < ¢, t > 0 with Luenberger observer terms L,, £, depending on the measurements.
For velocity measurements we set

L,=0, Ly, = p(v—10), >0 (10)

and for density measurements

L= p—rep(P(p) = P(p)).  Ly=0, >0 (11)
v'(p)

with ¢ := /P (pret) for a reference density pres > 0 and P(p) := [* 7”3;(8)&9. For measurements

. Pref &
of the mass flow we will use

L,=0, Ly = p(m —m), p > 0. (12)
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Note that the observer term for density measurements is not exactly in Luenberger form, but for

0<p<p,p<pwehave L, = ug p:g’?; (p— p) with some p € [p, p] and due to the monotonicity
P (7 P

of p we have

ﬁ
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Remark 2.1. If exact measurements of p are available one might compute 0;p = —0,m and,
thus, reconstruct the whole system state without recourse to an observer. However, in practical
applications, measurements are subject to measurement errors and while these are usually small
for the measured field they will be significant for its derivatives. Thus, we provide a framework
that uses measurement data of one of the fields v, p or m, but does not make use of derivatives
of measured data.

Since we will also consider the observer system on networks, we have to introduce some
notation. We describe a network by a directed, connected graph with edges e € £ and vertex set
V consisting of boundary nodes v € V5 and inner nodes v € V' \ Vy. The edge e € £ is identified
with an interval (0, ¢¢) and the set of edges that are incident to some node v is denoted by £(v).
We assume that all pipes have the same diameter. For an edge e = (v1,v2) that starts in node
v; and ends at node vo we denote the pipe direction by s¢(v1) = —1 and s°(vy) = 1. In the
following, we will abbreviate

lu =l 72y = D 1w = 072000y
ecf
Then, we assume that on each edge e € £ the equations — and —@D, respectively, are
satisfied. At the inner nodes we have to prescribe coupling conditions, where we will use the
conservation of mass and the continuity of the specific enthalpy, i.e.,

Z m*(v)s®(v) =0, hé(v) = hf (v) Ve, f € E(w) (13)

ec&(v)

for every inner node v € V' \ V. These coupling conditions yield energy conservation, see [23].

3. EXISTENCE OF SOLUTIONS

A prerequisite of our proof of convergence of solutions of the observer system towards the
original solution in section [ is the existence of Lipschitz-continuous solutions of the observer
system that have small, subsonic velocities and densities that are bounded away from vacuum.
Therefore, in this section we will show existence of solutions of the observer system with suitable
bounds on velocity and density for observer terms given by or , i.e., for measurement
of velocity or density.

For the original system — existence of solutions was shown in [24] for a single pipe and
for networks, where in contrast to our coupling conditions conservation of mass and continuity of
the pressure is used as coupling condition. If the initial and boundary conditions are sufficiently
small when written in terms of Riemann invariants and have sufficiently small Lipschitz constant,
existence of semi-global solutions, i.e., existence of solutions on a given time interval, with a priori
bounds on velocity and density was established (see Theorem 6.1 in [24]). The main idea in the
proof is rewriting the barotropic Euler equations — in terms of Riemann invariants. Then,
by integrating along the characteristic curves, the problem is formulated as an integral equation,
for which existence of solutions is shown by a fixed-point argument. These techniques have also
been used to study semi-global classical solutions, see [27].
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This result is not directly transferable to the observer system -@ (since the conditions
(5.7) and (6.1) of [24] are not satisfied for the right hand side of the observer term for fixed
p > 0), but with a similar strategy as in [24] we can show existence of semi-global solutions of
the observer system. The key idea here is to modify the fixed-point map by using the specific
form of the observer terms. Note that by setting the observer terms to zero, i.e., setting p = 0,
our proof also yields existence of solutions of the original system for the coupling conditions
, i.e., for conservation of mass and continuity of the specific enthalpy.

3.1. Observer system in Riemann invariants. Before we formulate the fixed-point map,
we first rewrite the observer system for a single pipe in terms of Riemann invariants in order to
diagonalize the advective part of the system. We can write —@D as

Op o P\ (0P _ Ly
<atﬁ) + (P”(f)) U> (am ~\—elo+£.) 1)
where the flux Jacobian matrix has the eigenvalues
j\i =0+ V p/(pA)a

where \/p/(p) is the speed of sound, and left eigenvectors

) 1
L — < p@,i)
cp c

with ¢ = \/p/(pret) for a reference density prer > 0. Now, we will write in terms of Riemann
invariants Sy, which have the property (9,5+,0,5+) = l+ (for an introduction to Riemann
invariants see [28], Chapter 7). Here, the observer system has the Riemann invariants

b -
Si:/ VIO g £ 8 = P(p) +
Pref

ol

(15)

By multiplying from the left by the eigenvectors [, we see that the observer system can
be written in terms of Riemann invariants as the diagonalized system

(as)+ (o ) (@)
—(0(51.5) ~ 250,50 (1) + P05 (1)

where o(S;,S5-) = 1[o|0 = v§|Sy — S_[(Sy — S-) is the friction term and L,(S;,S-),
L,(S4,S5_) are the Luenberger terms written in Riemann invariants.

Let us mention some properties of the Riemann invariants and of the eigenvalues of the system
that are needed to get existence of characteristic curves. First, the equation for the Riemann
invariants implies

(16)

b=5(Sr—5), p=PE(S +5)), (17)

where P! is the inverse of the function P introduced in , which exists since P’ > 0 due
to the assumption p’ > 0. Thus, if the Riemann invariants satisfy |Sy| < Spax for a constant
Smax > 0, then the corresponding velocity and density satisfy the bounds

‘@‘ < cSmax =: U, pP = p_l(_Smax> <p< P_1<Smax) =:p.

Since 15*1(0) = pref > 0 and P! is continuous, there exists a constant Smax > 0 such that
0 < p < p < p. If additionally Spax is sufficiently small such that cSpax < %,/Qp/, then from
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the bounds on velocity and density we can deduce the following bounds for the eigenvalues

0 < A(Smax) S 5\—i- S A(Smax)a O > _A(Smax) 2 5\— Z _A(Smax) (18)
with A(Smax) = 31/Cp and A(Smax) = 54/Cpy. Furthermore, we can show

Ae (51, 50) = Ae(S4, 50)| < La(1Sy — Sal + IS — S_)),

i.e., the eigenvalues are Lipschitz-continuous with Lipschitz constant Ly < § + %C_’pu, where
=p

Cpyr 1= max,<p< [P (p)]-
Using these prerequisites we can show analogously to Lemma 5.1 in [24] that, if S = (S4,5_) €
C([0,T] x [0,4])? is Lipschitz-continuous with respect to = and satisfies [St+| < Smax and if

e

T € (0, mingecg m), the characteristic curves &3 (s, x,t) defined by

8t x,t) =2, 058 (s,2,t) = A (S(s,£8 (s, 7,1)))

exist locally. They can be extended up to the boundary of [0,7] x [0,¢] and are Lipschitz-
continuous with respect to x. Now, using the characteristic curves system can be written
as

8SSi(37§i(S7xvt)) = :|:O'<S+,S_)(S,§i(8,x,t)) + %[’U<S+7S—)(S7€i<3ﬂx7t))
+ p/(ﬁ)%‘cﬂ(‘s—ﬁS—)(Svéi(s’xvt))'

C

In the following we will study the existence of solutions of the observer system for the case of
velocity measurement or density measurement, i.e., with observer terms given by and ,
respectively. Therefore, we rewrite the observer terms £,, £, in terms of the Riemann invariants
Ry = P(p) £ % of the original system and S+ = P(p) & % of the observer system. Using
we see that the system for velocity measurement, i.e., for £, = 0, £, = pu(v —v), can be written
as

3551(Sa§i(37$7t))
= F0(54,5)(s,68 (s, 2, 1)) £ § (Ry — R — (S — 52)) (5,2 (s, 2, 1)).

For measurement of the density we have £, =0, £, = CI(A)[’)(P(/)) — P(p)) and therefore
P

(19)

aSS:I:(Sa gi(sv Zz, t))

— Fo (51, S) (5,5 (5,2, 8)) + & (Ry + R — Si — S_) (5,63 (s,,1)).
Remark 3.1. In the following, we will show existence of semi-global Lipschitz-continuous so-
lutions of the observer system for velocity measurement with observer terms . Since the

system ([20)) for measurement of p has the same structure as the system ((19)) for measurement
of v, i.e., both systems can be written as

0sSy + 5S4 = =0+ by (Ry, R, S-),  0:S-+§S-=+0+b_ (R4, R, 54)

(20)

for suitable functions by, b_, existence of solutions of can be shown analogously. The crucial
point in the proof is that for measurements of velocity or density, the observer terms are linear
when written in terms of Riemann invariants. However, this is not the case for measurement of
the mass flow such that the same strategy cannot be used to show existence of solutions of the
observer system for mass flow measurements.

Before we present the existence proof, we first consider the coupling conditions, since we also
show existence of solutions on networks.
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3.2. Coupling conditions in Riemann invariants. In order to show existence of solutions
of the observer system for networks, we have to rewrite the coupling conditions in terms of
Riemann invariants. Using that the mass flow can be written as

m=pv =P (L(Ry + R)E(Rs — R_)
and the specific enthalpy as
h=3v"+P(p) =5 (5(Ry = R))* + P'(PTL(3(Ry + RL)),
the coupling conditions in Riemann invariants are given by
> PTUA(RS + RY))(RG — R%) =0, (21)
e€&(v)
C2 e e e e
S(RG — R2)*+ P'(PT'(3(RS + R%))) =
S(RL—RD?+ P(PTHG(RL + RL)), Ve f €£(v) (22)

for any inner node v € V \ Vy. For ease of notation we have assumed that the direction of the
incident pipes is such that all pipes start in the node v. In order to show existence of solutions
also on networks, we need the following lemma:

Lemma 3.2. Consider an inner node v of a pipe network, where v has n incident edges denoted
byi=1,...,n. Then there exists some constant Smax > 0 such that, if the incoming Riemann
invariants R_ = (RL,... R") satisfy |R' | < Smax, i = 1,...,n, then there exist unique outgoing
Riemann invariants Ry = (R}r, ..., R%) satisfying the coupling conditions —. In this case
there exists a constant C'(n) > 0 independent of R_ such that the outgoing Riemann invariants
are bounded by

[Btloo < C(n)|R-|oo-

Proof. We show the assertion by using the implicit function theorem. As a first step, we write

21)-@2) as

0
F(R_,R+) =1:
0
with
. XL PTMG(RL A+ RU)(RL — RL)
F(R_,Ry) = S (B3 = R2)? + P'(py) — (R} = RL)? = P'(p1)
— + . .
S(RL =R 4 P(pa) = S (R = R = Pl(pooa)
with p; = P~ (%(RZ+ + R%)). The entries of the derivative of F' with respect to R are given by
oF % ) ) % .
< OR. > )'(3(R% + RL))3(RL — RL) + pi, ie{l,...,n},
oF c? i % 7 p—1\//1 ) 7 1 .
Si) = SR = RO P (P (R, + B, Pe (2.},
F e i-1_ pi-l 1 p—1/ (1 pi—1 i—1yy1 .
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and all other entries of ;TF are zero. For R_ =0, Ry = 0, we have F'(0,0) = 0 and
+

Pref  Pref Pref - Pref
OF —a a o ... 0
R 07 0 = . c. t. . s
s 00 =] 8 .
0 —a a 0
0 0 —a a
where a := %P” (pref) pref and a > 0 since P is strictly convex. We can show by induction

that det (%(0,0)) > 0, ie., %(0,0) is invertible. Therefore the implicit function theorem
provides the existence of some open neighborhood W C R" of 0 and a unique, continuous
function g : W — R", R_ — R, = g(R_) such that F(R_,g(R_)) = 0. This means that
for incoming Riemann invariants R_ with |R" | < Spax, 4 = 1,...,n, for some Spax > 0 with
Bs,...(0) C W, the outgoing Riemann invariants R, are given by Ry = g(R_).

It remains to show that we have a bound of the form |R;|« < C|R_|x for some constant
C > 0. In order to show this note that the implicit function theorem implies

dg oF 1 oF
—(R_)=—| 75— (R-,g9(R- —(R_,g9(R-)).
() =~ (s (gl
Since all components of F are continuously differentiable, (%(R_, g(R_)))f1 and
;TF_(R,, g(R-)) depend continuously on R_, i.e., for (R_,g(R-)) in a neighbourhood of (0,0)
. . —1 —1
also the derivatives (%(R_,Q(R_))) and %(R_,Q(R_)) are close to (8‘97}1(0,0))

%(0,0), respectively. Therefore, there exists a constant C(n) such that, if we choose Spax
sufficiently small, then

and

-1
\%(R_)\o@ <| <£(R_,9(R—))) Iw\%(R_,g(R_))\OO < C(n)

for all incoming Riemann invariants R_ that satisfy |R_|s < Smax- O

3.3. Existence of solutions of the observer system for measurement of v. By formu-
lating the observer system ([19) for velocity measurements as a fixed-point iteration along the
characteristic curves we can show the following existence theorem:

Theorem 3.3. Let some p > 0 be given. Consider a pipe network, where any inner node has at
most n  incident  edges. Let some T € (0, mineeg A(Seiﬁ such  that

max )
4 A(Smax)

123
T < -+ min{1, l—i-%(n)ﬁm} with the constant C(n) from Lemma be given and

1—e 2
consider the system , i.e., the observer system for measurement of v, together with the initial
and boundary conditions
Ste(0,2) =yi(z), ec&, xe (0,69, (23)
Ste(t,v) =ui(t), veVyec&(v),te(0,T). (24)
Assume that the boundary and initial data are C°-compatible, i.e., y¢(v) = us(0) for v € Vs,
e € E(v), the initial data is compatible with the coupling conditions - and the boundary

and initial data are Lipschitz-continuous with Lipschitz-constant Ly. Let Bnax denote the bound
on the initial and boundary data, i.e.,

Bmax = max sup (Jul ()], ly& (2)]) -
e€€ (¢,2)€[0,T]x[0,¢¢]
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For u > 0, assume in addition that the original system - (written in Riemann invariants,
i.€., as with L, =0, L, = 0) together with the boundary data
Ry (t,v) =uS(t), veVs, ec&(v),te(0,T) (25)

and the coupling conditions (21))-([22)) has a unique solution R = ((Ry.¢, R—¢))ece, (R e, R—c) €
C°([0,T] x [0,¢°]) that satisfies | Rt ell Lo (j0,7)x[0,0)) < Smax and is Lipschitz-continuous with re-
spect to x with Lipschitz-constant bounded by Lg.

Then, if Bmax, L1, Smax and L are sufficiently small, the system (19|) together with the
wnitial and boundary conditions — and the coupling conditions 1} admits a unique
solution in

M (Smax, Lr) :={S = ((S+.e, S—¢))ece, (S+,e;5-¢) € CO([O7T] x [0, 7)) :
|S+ el < Smax Ve € € and all St . are Lipschitz-continous
with respect to x with Lipschitz-constant Lg}.

Remark 3.4. Theorem provides the existence of Lipschitz-continuous solutions satisfying
the bounds |S1| < Spax. This implies the bounds
‘ﬁ’ < Smax =: 7, P = Pil(_smax) <p< Pil(smax) =:p

for the velocity and density with p > 0 for Spax sufficiently small. Thus, the bound [S4| < Smax
on the Riemann invariants corresponds to bounds for p, © that are of the same form as the
bounds that will be used in the convergence proof, cf. assumptions (A1) and (A3) in section

Remark 3.5. Note that Theorem also applies to the case p = 0, which means that the
theorem asserts the existence of Lipschitz-continuous solutions of the original system for the
coupling conditions ([L3). This was not known before, since [24] uses other coupling conditions.

Proof of Theorem[3.3 The main idea of the proof is to write as a suitable fixed-point
mapping and then apply the Banach fixed-point theorem in order to show existence of a unique
fixed-point in M (Smax, Lr), where we use on M (Smax, Lr) the norm

Se = S e(t, S_ .(t, .
Iar = e [Se)| 150, 0)

The strategy of the proof is similar to the strategy of the proof of Theorem 5.1 in [24], but
we use a modification of the fixed-point iteration that is used there in order to deal with the
observer terms. More precisely, we denote S* = ((S} ., S .))ece and define the mapping

® : M(Smax: Lr) = M(Smax, Lg), 8"+ S,
where ST = ((S7}, 8" }))cee is the solution of the differential equations

D551 (5,65 (5,2, 1)) + LS (5,65 (5,2, 1))

o (26)
= % (RJr,e —R_.+ S_’e)) (s,g_he(s,x,t)) — U(Sl)(s,ﬁf’e(s,x,t)), e€é,
along the §+-characteristics and
SZ'H s s, x,t ”SZ'H s s, x,t
(5,65 (s, 2,1)) + (5,65 (s, 2,1)) @)

-T2 (R""ae —R_.— S}he)) (37§§,e(37 ,t)) + U(Si)(s,fffe(&x,t)), e €€,

along the &_-characteristics complemented with the initial and boundary conditions .
and the coupling conditions . Note that on the left hand side there is not only the
derivative term 0 SZ+ but also some part of the observer term. This has the advantage that
we get some extra damplng from this term, which will be relevant in the estimates that are
needed to show that ® is a contraction and a self-mapping.
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For fixed = and t, equations and are ordinary differential equations in the variable
s that can be solved by the ”variation of constants”- formula. For the equation for Sy this
yields
S 5,63 (5,0, ) = ST (0, 0), €5 (15 (2, 0), ) B 00
S 7H(57T) u . St . St <28)
o @B (R = Rt ST 6F () — oS 6T (. 0) dr
t

St
+e (,t)

on every pipe e € £ for s > tf_g (x,t), where tié (x,t) is the time when the characteristic {ié (s,z,t)
hits the boundary of the interval [0, ¢¢] or the initial time, i.e., ti‘i (x,t) =0, if §ié(s,x,t) >0
for all s € [0,7], and tié (x,t) is defined by {_‘Eé (tié (x,t),z,t) = 0 otherwise. In particular,
Sifel(ti‘i(a:,t), _‘Ei(tié(:z,t),x,t)) is known from the initial data, boundary data or from the
coupling conditions. This means that the fixed-point iteration can be written as

Si (s, &5 (5,2, 1))

* sy i i i i
= /t e 2! )(g(m,e—R_,e+S_,e)<r,§ie<r,x,t)>—a(Se)(r,fsie(r,x,t))) dr

S (2,0)
i I i
y+,e(§i‘f (0,z,t))e” 2° if ti‘f (x,t) =0,
i 14 Si i i
+ u+,e(ti€ (z,t))e” 25" (@) if gfe (t% (z,t),z,t) is a boundary node,

i

. i 23 Se i i
Sf,el (ti"‘ (z,t),v)e 2L @H)jf ff_"’ (tie (x,t),z,t) = v is an inner node

on each edge e € £. Now, if we choose Smax sufficiently small such that holds, from the

bound 7" < mineeg m we deduce that the value of Sfel (t‘ff (z,t),v) in the last case can be
followed back to the initial state and we obtain

i+1 (4 Se i+1(,Si
ST (@), v) = ge(ST(t5% (2, 1), v)),

where g, is the e-th component of the function g that represents the coupling conditions, see
the proof of Lemma and the components Szjfl, f € &), of ST are given by

SHHE (), 0)

3

t_"_E (x,t) p Sé ot)—r ) Si i
[ e (hr -y ST ot @) (9)
, St i , Si i St
+ (S (r, € (ry 0,15 (x, t))))dr +STH0,677(0, 0,8 (w, 1)) 2% (1)

with Slf’} (o,gff (O,U,tié (x,t))) given by the initial data. For ease of presentation we assume
here that all pipes that are incident to the inner node v are oriented such that they start in v.

In the first part of the proof we show that the fixed-point mapping ® is well-defined, i.e.,
®(S) € M (Smax, Lr) for S € M (Smax, Lr). Before we start, let us note that

o(S4,5-) = 2[0[0 = v§[S4 — S-|(S4 = 5-) < Ye(Smax)” = Tmax
and o(S4,S_) is Lipschitz-continuous with Lipschitz-constant L, i.e.,
0(Ri, R-) = 0(Ry, R)| < Lo (IR — Ril +|R- — R-|) (30)

with Ly < ¢ Smax for § € M (Smax, Lr). In the following, let us choose Spyax sufficiently small
such that 9(S4,5-) = £(S4 — S_) < ,/Cyy and the bounds on Ai are satisfied.



12 J. GIESSELMANN, M. GUGAT, T. KUNKEL

Let S € M(Smax, Lr). Then
S (5,65 (5,2, )] < |82 (2 1), €5 (15 (), 2, 1))~ 27T @)

S _%(5—7‘ M i i ; Sé
+ o e (§|R+,e —R_.+5" |(r, €3¢ (r, 2, 1)) + |o (S (r, €5 (r,x,t)))dr

S

i i 23
< ’SZJFI( ( ’t)véf-e (tf_e($,t),$,t))| + /tsé( t) 6_2(S_T) (%3Smax +Jmax) dr
+

B, Sk
!Sl“( “(a,1), £+ (t5 (1), 2,1))] + <1 —e 2ty W”) 3Smax + T0max

’SHI( (m t) £+ ( ($,t),l',t))| + ]_71214_%(@3Smax +T0max
for all (x,t) € [0,4] x [0,T], ¢ (a: t) < s < T, since 0 < s—tié(a:,t) < T and 1 _ 5T <
%ﬁ(n) If Sf;(tf}( t),& (i( t),z,t)) is given by the initial or boundary data, then
]SHI( ( ),fié (tsé( t),x,t))] < Bpax. If §+ ( (x,t),m,t) is an inner node v € V'\ Vy, then
SN (2,8),0) = go (ST (¢ i (,t),v)) with

Sitl £5e z,t),0)| < |9t O,SSf 0,1},155e x,t e7%t+ (@t)
SN f + +

+ %uSmax /t+ o0 e_%(tf} @8=7) g 4 T 0 max (31)
< Brnax + 3Sr:axfm5(m +Tomax  Vf €E(v).
Therefore
S5 (5, €5 (5,2, 1))
< 3Smax s 177 + TOmax + max { Bunax, C(n) (Bmax + 3Smax 15 1 Tamax) !
< (14 C(n))Bmax + $Smax + (1 + C(n))Tomax.

Now, if Bpax <
then

%H%(n)smax and Smax is sufficiently small such that (14 C(n))Tomax < iSmaX,

S (5, €5 (5,2, £))] < St

Analogously, we can show \SZH] < Smax- Thus, [®(S8%)] < Spax for S € M (Smax; Lr), if Smax
and Bpax are sufficiently small.

Next, we want to show that the Lipschitz-constant of S¢ with respect to x is uniformly bounded
in 7, i.e, if S* has the Lipschitz-constant Lp with respect to x, then we have to show that S**!
has the same Lipschitz-constant with respect to . From we know that

A st
Sﬁel( ) = Sl+1(t+ (z,1), §+ (t+ (z,t),z,t))e” FULE @)

t . )
b [y B (BB B ST (0 0) — (SO €5 1)) dr
¢ (z,t)

= fre(t,®) + fae(t, 7)
for all e € £. Let x1, 9 € [0, £¢] with ti‘i (z1,t) < tié (z2,t). Then
St 21) — STt 22)| < [ fre(t,21) — fre(t, @)| + | fae(t, 21) — foe(t, 22)|
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with
|f2,e(t7 1‘1) - f2,e(ta $2)|

t g, i o
< / e BN B(R, R+ S ) (r )

S (@a,t)
- %(R+76 - Rive + Si,e)(r? gié (Ta ZEQ, t))
— (a(SH)(r, €5 (1, 1, 1)) — 0 (SE) (1, E5¢ (1, 2, 1)) |
st .
+ /tv+ Y )
t5¢ (21,)

t . )
< /Si( ) e 2T (B30 + Ly2LR) (€5 (r, a1, 8) — E5¢ (r, o, t)|dr
t+e x9,t

B(Rye— R o+ S ) (r, 65 (r,21,8) — 0(SH) (r, €5 (r, 1, 1)) |dr

o=

i

t e($2,t) "
+ / + e 2t (%3Smax + O'max)dra

S'L
t+e (LB1 ,t)

where L, is the Lipschitz-constant of the friction term o with respect to the Riemann invariants,

see (30). Now, we want to estimate |§ié (r,z1,t) — fié (r,z2,t)|. Analogously to Lemma 5.1 in
[24] we can show that that the characteristics &1 are Lipschitz-continuous with respect to x with
Lipschitz-constant L, = exp(2LrT L)), i.e.,

’€+e(r’ $17t) - §+e(ra 5[72,15)‘ S Lx‘xl - $2|.

In addition, as in [24, Lemma 5.1] we can show that ti (z,t) is Lipschitz-continuous with respect
to x with the Lipschitz-constant

L = x5y @P(2LRTL)) = grgry Lo

This implies

‘fQ,e(tv xl) - f2,e(t7 $2)| < (%3LR + QTLULR) Lx‘xl - ZB2| + Lt|=771 - xQ’(%SSmax + Umax)
< (§LRLy +2TLoLrLy 4 Li53Smax + LiOmax) |21 — 2]

=: Lo|z1 — 9|

Thus, if we choose Syax and Ly sufficiently small such that L, < %, 3TL, < i, Lt%35max <
iLR and Liomax < iLR, then

Ly < 3Lg. (32)
Now, we will estimate the Lipschitz-constant of
. i i gi 2 s
fre(t,z) = ST (2, 1), €5 (65 (2, 1), 1))e~ 2R @),

Here, we distinguish between three cases.
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Case 1: tié(xl, t)=0= i (x2,1).
Then fi1(t,z1) and fi (¢, z2) are given by the initial condition, i.e.,

| fre(t, m1) = fre(t,z2)| = S0, €3¢0, 21, 1))e 2t — SH+(0, €50, 23, 1))e 4

< \875 | !yi(&f(O,le)) - yi(ﬁf(oami))!
< Ll\fié(oa r1,t) — fié (0,2,t)]
< LiLy|x; — x9|

with L;L, < L gr for Lj sufﬁmently small.
Case 2: t+ (x1,t) > 0 and t+ (z2,1) > 0.

Then 5% (tié (x1,t),21,t) = §+ (1t+ (z2,t),z9,t) is either a boundary node or an inner node of

the network, i.e., fic(t,z1) and fi (¢, z2) are given by the boundary condition or the coupling
conditions.

Case 2a: If f.(t,21) and fi (¢, z2) are given by the boundary conditions, we have

|fre(t,z1) — fie(t, z2)|

= ST 0, 1), 02U ) — S0 (g, 1), D) 20 2]
< (15 0, 1) — o (05 (. ) o 5045 1)

IS (5 (1), 0) e BT (1) -t

St St St St
< Lyftie (@, t) — t5° (w2, )| + Bmax 5 [t7° (w1, 1) — t7° (22, 1)]
< (LILt + Bmax%Lthl - :E2|.

Case 2b: If gfé (tié (x1,t),21,t) = fié (ti; (z2,t),z2,t) is an inner node v € V' \ Vg, then we
can estimate

|f1e(t, 21) = fre(t, z2)]

|Sl+1(tf_é($]_,t), v)e” Bt ‘ (@1,0)) SZ+1(tié(LE2,t) v)e” Bt ($2»))|
< IS 0, ),0) e 5O 1) _ e a0

|Sl+1(t+ (1,t),v) — SlH(tJr (2,1 )7U)||e_%(t_tié(x2’t))|
<|Sz+1(t+e($17t):v)’%LtVCl—$2’+C( ST (2, 1), v) — Siﬂ(tié(ﬂﬁzﬁ)avﬂoo

with
1 ( Sé
S (1, 1), v)] < C(0)| ST EF (1, 1), 0) oo

(n) < max + 3Smaxﬁﬁ + TUmax)
(n) max T 1Smax + C( )TUmaX

IN

c
C

IN
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and
Silté.ﬁ t —Siltéif t
| _7f(+( 17 )7”) _7f(+( 27 )70)‘

; Si si _BSE ; Si S 1 SE o
< 510,677 (0, v, 15 (ar, 1)) BT @) — 50, 65 (0, 0,65 (0, 1)) 515 (2
t+e(m17 ® Sé _ I3
+ ‘ /0 e_Q(tJr (@1.0) T)( %(R-F f— R_ Jb = )(T‘ g (T,U,tie(l‘l,t)))

o (8 € (1,0, 15 (1, 1)) ) dr

o (@2t) s . ) Si Si
[T et (gm0, 00 0 0)

; S
o(SH (1€ (0,65 (w2,1))) ) dr|
St i St i
< Bmax%Lt’xl - xQ‘ + Lf‘f_f(07v7tf—e (.T}l,t)) - f—f (07v7tie($27t))‘

1 1 4 A(Sll1ax)
+ (12 I+C(n) 9 A(Smax) 3Lgr+2TLLR)

m?“x |€—f(rav7t+e(x17t)) —f_f(h’v,tf(@ytm
ref0,t5° (21,t)]

+ (%Msmax + JmaX)T%Ltu‘l - I’2| + Lt’l'l - 5L‘2|(%Usmax + Umax)-
Using that for all r € [0, tié (x1,1)]

€77 0,65 1,8) = €7 (0,83 (,1)|
= 1657 (0,65 (0,) = €7 €20 (657 ), 0,65 (2,0, 1 (1, )
< Lylv — ff}(tié(wl,t), v,tf_é(xg,t))\ < LyLsLi|xy — 23],
where Ly < A(Smax) is the Lipschitz-constant of £ with respect to s, this implies
| fre(t, z1) = fre(t, z2)|
< ((C(0) Buas + § S + C(0) T

+ C(n) (Bmax® + LiLy L + ACm=d3 L, + 2T Lo L) LaLs

(12 iITC(n )% 9

+ (Q,uSmax + Omax) (1 + 57) )Lt\xl — 29|
< (C(n)Bmaxit + & Smax + C(n) TS 0max + C(n) Ly Ly Ly
+C(n )(%usmax + omaxxl + ET))Lt!a:l — o)

Since the bounds from above imply that L;L,Ls; < %% for Lg sufficiently small, we can
choose Bpax, Smax, L1 and Lg sufficiently small such that

|[fre(t, 1) = fre(t, w2)| < 3LRlz1 — x2l.
Case 3: tié (x1,t) =0< tié (z2,1).

Then 5% (tié (22,t),22,t) = 0 and f1(t,21) is given by the initial condition, while fi (¢, z2) is
given by the boundary condition or the coupling conditions. This case can be treated similarly
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to case 2. Therefore we do not present the details here. Note that in the case that fi ((t,z2) is
given by the coupling conditions the compatibility of the initial data with the coupling conditions
has to be used.

Summing up the cases 1-3 shows that the Lipschitz-constant of fi . is bounded by %LR, if
Brax, Smax, L7 and Lg are sufficiently small. Together with this shows that the Lipschitz-
constant of Sfel is bounded by Lpg for every e € £. Analogously it can be shown that the

Lipschitz-constant of S is bounded by Lg. In other words, we have shown that the Lipschitz-
constant of & with respect to z remains bounded under the fixed-point mapping. Therefore
®(S) € M(Smax, Lr) for S € M(Smax, Lr). In particular, the fixed-point mapping is well-
defined.

In order to apply the Banach fixed-point theorem, it remains to show the contraction property.
We will only show the estimation for S, the estimation for S_ can be done similarly. Let
S', 8" € M(Smax, Lr) and denote St := &(S7), St := &(S?). Let e € £ and assume without

loss of generality tie (x,t) < tié (x,t). Then

S (5,65 (s, ,1)) — S (5,65 (5,2, 1))

)
=2 s

= /tsé( A (5 (i = Ro0) (€5 (0, 0) = (Rie = Roo) (.65 (1))
+ &

(S (5 () — 8 (€5 (12, 1))

— (oS € (ro, 1) — (SN 5 (v, 1)) )

Si
¢ (z,t) u . si ~ i
o B (§Re - R SR ) - oS ) ) dr

5 (2,0)
i+1(,SE St St LB St
+ (S+J,rel(t+ (z,t), 55 (85 (,t), 2, 1) )e £ (s—15¢ (a,1))
i SZ Sze Sle K . 5é .
— S (2, 1), €0 (1 (0, 1), ) e 27T ()

= [ BB+ (B + (F))dr + (F) + (R,

S (a,t)
Using the Lipschitz-constant of Ry with respect to z, we can estimate (Fy) by
s S,
(Fa)l = §[(Rie = R ) (r, €7 (r, 2, 1)) = (R e — R o) (1,677 (r, 2, 1))
Si S

S % 2 LR’f—‘,—e (Ta xz, t) - 5—&-6 (7’, T, t)‘

Analogously to Lemma 5.1 in [24] we can show that
S: st ;G ;G

&5 (ry 2, t) = &7 (ry2,t)| < TLyexp(2LRTLy)||S; — SleHM = L\TL,||S! — SZBHM. (33)

This implies

((Fo)| < pLrL\TLy||S: — S.|ur-
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For (Fp), we can estimate

(Fy)] < 41 o (r, 655

IA

17

rat)) = 8 (€5 a0+ 18 €5 (ra, 1)) — 81 (€5 (2, 1))

g s st
%Hsé - SEHM + %LR|£+ (’I”,l',t) - €+ (T,.Z‘,t)‘

< U (1+ LRL\TL,) ||S! — S.|ar-

The friction term (F)

can be bounded by

St

%

(Fo)| = [0(SD)(r, €5 (r,, ) — 0(S0) (r, €54 (ry 2, 1))

S st G
< LUQLR’€+E (Ta z, t) - 5—1—6 (Ta z, t)‘ + LO’HSé - SZeHM
< Ly (14 2LRL\TL,) ||SE — Sel|ar-

The integral (Fy) can be estimated by

[(Fa)l < (%4 Smax +

amx)\t+ (z,t) — 1t+ (2,1)] < (2 Smax + Tmax) A(S STLaISe ~

~0
SeHM7

where we have used in the last step that \tfﬁ (x,t) — tff (x,t)| can be estimated as in Lemma 5.1
of [24]. Therefore we can summarize

e S

(Fy) + (Fy) + (Fc))dr + (Fd)‘

( 5(1+ 3LALRTLy) + TLo(1+2L\LRTLy)

( Smax+0max) (LA )TLQC)HSé _SZ||M

Smax

< (12 (LR + (¥ Smax + omax) 5 A5 ax))[’)\TL +TLo(1 +2LALRTLx)>||Sé—‘§z||M-

Now, we choose Spax > 0 and L > 0 sufficiently small such that

12+ (107 + (¥ Smax + omax) 5755y ) INT Le + TLo (1 + 2LALRTLy) <

i.e., the contraction constant of the terms (F,) — (Fy) is bounded by 2.
For the estimation of term (F,) we distinguish three cases.

Case 1: tié (z,t)
In this case we have

|(Fe)| =

Case 2: t+ (x,t) >
ThenfJr (t+ (x,t),x,t) =

—0=t3(x,1).

b

— S (0,65 (0,2, 1)) 5 — §EEL(0,5 (0,2, 1)) 57|
< (€5 0,2,1) — (€50 (0.2, 1)) | ¥

< Ly |€55(0, @, t) — €5¢(0, 2, 8)| < Ly LT Ly ||S! — Sul|ar-

0andt+(act)>0

§+ (t+ (z,t),x,t) is a boundary node or an inner node.

2

37
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Case 2a: If fi‘i (tié (x,t),z,t) = 5_‘?@ (t‘fj (x,t),z,t) is a boundary node, we have
. Lo St

(Fl = 1SHLES (0, 1), 00 000 _ 5115 1, 1) )~ ble—t5 )

..7: ll‘ Sl

= U (1 (@, 1)) = wS (15 (2, 1) Jo™ 2075 )

&%

(s—t3°(a, t))‘

M\t

5 b St
+ Jug (£ (2, 1) e 2 D) — e

St S st
< Ly|te(z,t) — t3 5(:1: t)|—i—BmaX2]tJr (z,t) —t5°(z, 1)
< (LI "‘Bmax%) A( TL HSZ SeHM'

Case 2b: If 5_‘% (tf_é (z,t),x,t) = Ei"’ (tff‘ (z,t),x,t) is an inner node v of the network, then

. i 52 123 Sze
()] =[S (5 (1), v)e 213 () Sl+l<t+ (2, ), v)e TEH @0))

< ‘Sz+1(t+ (x t) )’ ’e—%(s—tf_é(x,t)) . e_f(s_tf(x’t))’

+|s”1<t+<x £),v) - s”lm (,8),0)] e 56150

< Smaxg A( TL HSZ S HM

+c<n>|51“<tie<x,t>, 0) = S5 (2, 8), 0) oo
with

ST (2, 1), 0) = M (2, 1), 0)|

) Si i B, St . gt gt u,St
<1S7HH0,677 (0,0, 63 (2, 1))e™ 25 @0 — S (0,677 (0, 0,15 (, 1)) e 2+ (=)

iy (z,1) i st o) —1 . St i
+ ’/0 2 EO (bR, — Ry = 8L )€ (0,6 (2,1))

o(S)(r, € (r. 0,15 (2.,1))) ) dr

st

@) Séx . ~. g S
_/0 e 53 @) >(_g(m,f—R_,f—s;f)(r,£,f<r,v,t;(x,t)>)

+ a<5§><n €7 0,15 (2, 1)) ) dr|

St St i ~7
< Ll (0,0, 5% (z, 1)) — 5 (0 v t+ (z,1))| +Bmasz( 5TLelISe = Sellm
St 3]
+ (112 1+C( )3LR +2TL,LR) max |£7f (7,0, t+ (z,t)) — ad (7,0, tie (z,1))]
ref0,65° (x,0)]

+ (fy 170y + 2TLo) IS} — Silm+@3 5 Simax + Omax) (1 + §T) 50525 T L |SE — Sellar,
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where we used in the last step the estimation of \tié (x,t)— t‘fj (x,t)| as in (Fy) and estimated the

integral terms similar to . For the characteristic curves we can estimate for r € [0, tie (x,1)]

€% (o, 15 (1)) — €57 (ry 0,5 (2, 0)

< 16 (0,65 1)) — €57 (ryo, 5 (e, )] 4 1657 (ro0, 5, 0)) — € (10, 5 (2,0

= IATLS) - Shllar + 1657 (ryv, 15 (1)) — €51 €57 (15 (1), 0, 65 (2, 0)), 5 (2, 1)

e

L\TL,||S} — sfHM+L Logrto TLa|ISE - Solar-

In the second step we used §ff (r,v,t‘ie (x,t)) = fff( §S (t+ (x,t),v t+ (z,t)), tS °(x,t)). This
yields

’(Fe)| < (Smax% + C(n)LI(A(Smax) + LsL:c) + C(n)Bmax%
+ (AR + 2TC(n) Ly L) (A(Smax) + LsLz) + C(1) (3% Smax + Omax) (1 + %T))

(Smax)TL 15 = 8'c (or)xe)y + (35 +2TC () Lo) S = S'lloqo.1)xe)2-

Case 3: t‘f(x t) =0, t‘}(a: t) > 0.

Then §+ (t+ (x,t),x,t) = 0 is either a boundary node or an inner node. Again, this case can be
treated similar to case 2.

In all cases 1, 2 and 3 we can choose Smax, Bmax, L1 and Lp sufficiently small such that
|(Fe)| < %HSZ'—SzHC([O,T]Xg)z. Together with the estimates for terms (F,)— (Fy) above this shows
that the fixed-point map & is a contraction with contraction constant bounded by % + % < 1,if
Stax, Bmax, L1 and Lg are sufficiently small. Therefore the Banach fixed-point theorem shows

the existence of a unique fixed-point, which solves the observer system (19)) together with the
initial and boundary conditions — and the coupling conditions —. (I

Using Theorem we can now show the existence of semi-global solutions on any finite time
interval [0, 7] (cf. Theorem 6.1 in [24]).

Theorem 3.6. Let some T > 0 be given and assume that the conditions of Them‘em (apart
from the restriction on T') are satisfied. Then there exist a constant Cp > 0 and constants

ca(T), c2(T), c3(T), ca(T) > 0 such that, if
Bmax <c (T), LI < CZ(T)a Smax < CB(T)7 and LR < C4(T),

then the observer system for velocity measurements together with the initial and boundary
conditions - and the coupling conditions — admits a solution on [0,T] satisfying

1Sl oo (jo,11x[0,6)) < C-

Proof. Let T1 > 0 such that T} < mingcg A(;riax) and 1 —e 5T <73 L 5 min{1, 1+é(n)%£g::3}.

The main idea of the proof of Theorem [3.6|is to apply Theorem (Tﬂ—tlmes.

First, let us note that in addition to the bounds on Bax, L7, Smax and Ly in the proof of
Theorem we have also bounds on these variables that depend on each other, which can be
summarized as

Bmax < min{élsma)n 62LR}7 Ly < ¢3Lpg, Smax < min{E4LR7 Cs V LR} (34)
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Now, consider the interval [0,7}] and let some initial and boundary data be given that are
bounded by Bpax,1 and are Lipschitz-continuous with respect to x with Lipschitz-constant
bounded by Ly ;. Let

Smax,l = %Bmax,l = fl(Bmax,l)’

1
o 1 1 11 11 2 .
LR,l = maX{gBmaX,la ng,lv aaBmax,ly ?BmaxJ} = f?(BmaX,la LI,I)-

2E
Then, Bax,1, L1,1, Smax,1 and Lg ;1 satisfy the bounds and we can choose Bpax,1 and Lr 1
sufficiently small such that Buax,1, L1,1, Smax,1 and Lg 1 satisfy the bounds of Theorem ie.,
Theorem provides existence of solutions St on the time interval [0, T1].
Next, we consider the time interval [T1,27}] and use S4 (71) as initial data, which is bounded
by Bmax,2 := Smax,1 and its Lipschitz-constant is bounded by L;s < Lg 1. Again we define

Smax,2 = f1(Bmax,2), Lgr2:= fo(Bmax2, L12).
In particular, Smax,2 and Ly 2 can be written as a monotonically increasing function of Byax,1 and
Ly ;. Thus, we can choose Bpayx,1 and Ly ; sufficiently small such that Theorem provides the
existence of solutions also on the time interval [17, 271]. Proceeding in the same way, we can show
existence of a solution & = (S, S-) on the time interval [0, 7] satisfying ||S1 | (j0,71x[0,)
Smax,N =: O with N = (%L if Bax 1= Bmax,1 < c1(T), Ly := L1 < c2(T), Smax := Smax,1
c3(T) and Lg := Lp < ca(T) with ¢1(T), c2(T'), c3(T), ca(T') sufficiently small.

CIA A

4. EXPONENTIAL SYNCHRONIZATION

In this section, we show convergence of solutions of the observer system —@ towards
solutions of the original system — for the case of measurement of one of the fields velocity,

density or mass flow, i.e., for observer terms given by , or . In general, — and
—@D have different initial data, since usually only an approximation of the initial data of the

exact solution is known. In the first part of this section, we consider the observer system on a
single pipe with length ¢ and complement the equations for the original system and the observer
system by the boundary conditions

m(t,0) = m(t,0) = mp(t),  h(t,0) = h(t,0) = hy(t), 0<t<T, (35)

for the mass flow m at the left end of the pipe and the total specific enthalpy h at the right end
of the pipe.
For the proof of exponential synchronization we use the following assumptions:

(A1) Bounded state solution of original system: For the system — together with
the boundary conditions there exists a classical solution, i.e., a pair of functions

(p,v) € (CM([0,T); L(0,0)) N C°([0, T): H' (0, )))*
that satisfies — in a pointwise sense a.e., such that there exist p, p, o > 0 so that
0<p<p(tz)<p and —v<w(t,z) <D

forall0<z<fand0<t<T.
(A2) Subsonic condition: The velocity bound o satisfies

pP"(p) > 4lo* Vp<p<p.

(A3) Bounded state solution of observer system: The observer system (8)-(9) with the
boundary conditions admits a classical solution

(p,9) € (CM([0,T); L2(0,£)) N C([0,T); H'(0,£)))°
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that satisfies
0<p<pt,z)<p and —0<0(t,x) <O

forall0<z<fland 0<t<T.
(A4) Smallness-condition: Assume that both solutions satisfy the following a priori bounds

10cpl| Lo (0,77 %10,67) + 10¢0 || o< 0,11 x[0,61) < Cts
[Vl Lo (0,71 x[0,61)> 191l oo (0,77 x[0,) < O

for Cy,v > 0 sufficiently small. This means that both solutions have small velocity and
the exact solution has sufficiently small time derivatives.

These assumptions are reasonable in practice, since in the usual operational range of gas pipes
the gas velocities are small and only slow changes in the gas flow occur. Moreover, existence of
semi-global Lipschitz-continuous solutions of the observer system for measurement of v or p and
of the original system has been shown in Section [3] These solutions satisfy bounds on density
and velocity that are of the same form as the bounds in (A1) and (A3).

Now we can state the main theorem of this section.

Theorem 4.1. Consider a solution u = (p,v) of @)-[@) and a solution 4 = (p,) of (B)-(9)
with observer terms given by , or satisfying the boundary conditions (35)), the
properties stated in (A1)-(A3) and the bounds in (A4) with Cy, v > 0 sufficiently small.

Then there exist constants Cq,Cy > 0 such that

Ju(t, ") — a(t, )| 200y < Cilluo — ol z2(0.0 e

forall0 <t <T.

Remark 4.2. Note that we have the bound v on the velocity, which asserts that we have
subsonic flow, see assumption (A2), and in addition the bound v < ¥ in Theorem ensures
that the velocity is sufficiently small in order to control certain terms in our analysis.

In other words, Theorem asserts that the state of the observer system converges exponen-
tially towards the exact solution, provided that the time derivative of the exact solution and the
velocity in both systems is sufficiently small. The rest of this section is devoted to the proof of
this theorem and to the extension to star-shaped networks.

4.1. General strategy of the proof of Theorem In order to measure the distance
between the exact solution and the solution of the observer system, we will use the relative
energy, which is defined by

H(d|u) == H(a) — H(u) — (H'(u), 4 — u),

cf. [20, 22]. Here, u = (p,v), & = (p,?) denote the solution of the original system and of
the observer system, respectively, (-,-) denotes the L2-scalar product on [0, /] and H’'(u) is the
variational derivative of the energy H, see , that is given by

1
O H(p,v) = 50+ P/(p) =h,  8,M(p,v) =m. (36)
Using these derivatives we can write the system — in the Hamiltonian form
Op n 0 Ou\ (0yH\ _ 0
O 0, 0 WH)  \—vlvlv)”’

which will be crucial in the estimation of the time derivative of the relative energy.

Due to the convexity of the pressure potential P, the relative energy is positive and defines
a distance measure on subsonic states. The proof of the following result can be found in [22]
Lemma 9].
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Lemma 4.3. Under the assumptions (A1)-(A3) there exist constants co, Co > 0 such that
collur — uallf2(g ¢ < H(urlua) < Collur — ualf2(q )
for all uy = (p1,v1),u2 = (p2,v2) € L?(0,£) with
0 < p < pi(x), pa(z) < p, —0 < wi(x),va(z) <0, Vz € (0,0).

The main idea of the proof of Theorem is to use an extension of the relative energy
method, i.e., we estimate 0;H(|u) using a similar strategy as in [22] and then, motivated by
an extension of the energy functional used in [25], we add a suitable functional to the relative
energy in order to get decrease also with respect to the variables that are not measured. As a
first step, we estimate the time derivative of the relative energy.

Lemma 4.4. Under the assumptions of Theorem the time derivative of the relative energy
can be bounded by

OH(tu) < 2y (max{||v]| o (0.0, 1] 2= (0, }) slo = Al 37)
+ C (|06l oo 10,y + 1050l| Lo (0,0)) 1t = @l 2p0.07) — (Lo b= ) = (Lo, — 1)
with C' == max(%, Cpm).
Proof. Using the definition of the relative energy, we can compute
OH (au) =(H'(4), 0tt) — (H' (u), Opu) — (H" (u)Opu, @t — u) — (H'(u), Opti — Opu)
=(H'(4@) — H'(u), Opii — Opu) + (H'(0) — H'(u) — H" (w) (i — u), Opu).

Now we can use that the variational derivatives of the energy H are given by . Together
with the equations f and f@, this leads to

OH (tu|u) =(h — h, Oip — Op) + (m — M, 0w — 0d) + (H'(4) — H' (u) — H"(u) (4 — ), Opu)
= — (m — 1, y[vv —~[0]0) + (H'(a) — H'(u) — H"(u) (@ — ), Opu) (38)
—(Lpsh = h) = (Ly,m — 1),
where we have used
(h — h, Dyt — Oym) + (8ph — ph, i —m) = (h— h) (I —m)|b_y =

due to the boundary conditions for m and h. For the first term we note that |vjv — 0|0 =
2(v — ) fol |0+ s(v — 0)|ds with

1
(101 + [vl) S/O [0+ s(v — 0)lds < 5(|9] + |v]),

compare [22]. This implies
¢

¢
— (m — 1, y|olv —~[0]0) < / Yollp = pllv = o[(lv] + |0])dz — / 37w — 0)*(|v] + [0])dz
0 0
¢
o 3 ~112 ~ ~ ~\2
< 23 (max{lloll oy 1900 1) Hlo = lagoay = | 4100l + oD = 0P
where the second term in the last line is nonpositive. Since

/(A 1/\—?}
”@%4ﬂw—ﬂwmm—m=<P@@$$ﬁw%»
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the second term in can be estimated by
(H'(a) = H'(u) — H"(u) (i — u), Opu)
< max(, Cpm) ([|10epll L= 0.0y + 10ev /| os (o,e)) e = @ll72 (0.0 O
We expect that the observer terms —(L,, h— h) —(L,, m—1n) in the estimate of 8;H (i|u) lead
to decrease with respect to the measured variables. In order to get decrease also with respect to

the variables that are not measured, we introduce an additional functional G (cf. the extension
of the energy functional in [25]).

Lemma 4.5. Assume that the assumptions of Theorem[{.1] are satisfied and assume that there
are observer terms L,, L, and a functional G so that

Sllult,) = alt, e < Hau)(t) +Glalu)(t) < 5Collult,) —alt, )20  (39)
and there exists a constant ¢ > 0 so that
— (Lt ), h(t, ) = h(t, ) = (Lo(t, ), m(t,-) = m(t,-)) + 0iG(au)(t)
< —c(H(alu)(t) + G(alu)(t))

forall0 <t <T.
Then there exist constants Cq,Cy > 0 such that

(40)

lu(t,-) — a(t, )l L2 (0.0 < Ctlluo — fiol p2(0, e

Proof. Combining with Lemma yields
O H(t|u)(t) + 0,G(a|u)(t)
< 27%3 lp(t,-) = ;)72 + CCllult, ) = alt, )72 — & (H(alu)(t) + G(alu)(t)).
By Lemma the first and second term can be absorbed into the last term for sufficiently
small Cy, v > 0. This yields
Ot (au)(t) + 0:G(afu)(t) < —=C (H(a|u)(t) + G(alu)(t))
for some C' > 0. Then, using and the Gronwall Lemma shows the assertion. O

In the following, we state possible functionals G that allow to verify the conditions and

for the observer terms , and corresponding to measurements of m, v or p,
respectively. For velocity measurements we present the proof in detail, while for density and

mass flow measurements we just present the main idea of the proof. Once it is shown that the
conditions and are satisfied, Theorem follows directly from Lemma

4.2. Proof for measurement of v. First, we show exponential convergence of the state of the
observer system towards the original system state for measurement of the velocity. In this case,
we use the observer terms

L, =0, L, = plv—10)
with g > 0. Under the assumption that |v|, 0| < ¥, we can estimate

(L h— ) = (Loym — ) < —ppllo — 0]z — (u(v — ), 8(p — p))

02 (41)
“ v R
< —Llupllv—o)2. + %u;l!p — 2.

In order to show decrease with respect to ||p — p||3,, we use the following additional functional,
where the construction of Fj is inspired by the construction of the additional functional used
for a linear problem in [25].
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Definition 4.6. Let

l
Fi(a|u)(t) := /0 (M (z,t) — M(x,t))(v(x,t) —0(x,t))dz

with
t T
M (z,t) :—/ m(:r,t')dt’—/ po(z")dz'.
0 0

The strategy for the proof of Theorem in the case of measurement of v is that we will
estimate OyH(4|u) + 60, F1(a|u) with a constant 6 > 0 and show that 0;F1(a|u) guarantees
decrease Wlth respect to ||p — p||? 1200,y 1-€» we will use Lemma and verify the conditions

and ) for G := 6F1. As a first step, let us note that for 5 sufficiently small, the term
(u|u) + 5]:1(u|u) is equivalent to ||u — uHL2 0.0)"

Lemma 4.7. Suppose that the assumptions (A1)-(A3) hold and

co
0 <
o CVPoine

with the constant Cpyiyn from the Poincaré inequality. Then
Sllat, ) = ult, )72, < H@u)(t) + 8Fi(afu)(t) < §Collalt,-) — ult, 7200
forall0 <t <T.

Proof. Since

M(0,t) /mOtdt—/mb M(0,1),

we can apply the Poincaré inequality to ||[M — M||? 72. Therefore we can compute
| Fi(@lu)] < |M = M| g2l — 8]l 2 < Cpoint]|0:M — 8:M|| 2 |[v — 9| 2
< 5Cpointllp — /3||%2 + 3Cpointllv — 0|72,
where we have used the fact that 8 M (x fo Ogm(z,t")dt" — po(z) = —p(z) and Young’s
inequality in the last step. If § < & Cpig, We have
5|f1(ﬁlu)| < gllu — ][22
Applying Lemma [4.3] yields the assertion. O

Remark 4.8. Lemma [4.7| can be generalized to functions u1 = (p1,v1), uz = (p2,v2) € L?(0,7)
with

0<p<pi(x),p2(x) <p, —0<oi(z),v2(x) <0, Vo e(0,0),
and My (¢,t) = My(¢,t) instead of M1(0 t) = M>(0,t). In this case the deﬁnition of M has

to be modified, i.e., the integral fo po(z)dz’ has to be replaced by fg po(z")dz’ and boundary
conditions for m have to be prescribed at the right end of the pipe.

Thus, we have shown that condition is satisfied. It remains to verify condition .

Lemma 4.9. Consider a solution u = (p,v) of . and a solutzon = (p,0) of . @ with
observer terms given by satisfying the boundary conditions , the propertzes stated in
(A1)-(A8) and the bounds in (A4) with Cy,v > 0 sufficiently small.

Then there exist constants 8, ¢ > 0 with § < 7‘)[ such that

Poin

—(Ly,h— h> —(Ly,m —m) + 60 F1(t|u) < —¢ (H(u|u) + §F1(a|u)) .
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Proof. We start by computing the time derivative of Fi, which is given by

¢ ¢ .
Oy (tiu) = /0 (M — O, M)(v — 0)dx + /0 (M — M) (8w — 0y0)dx

¢ ¢ . .
= / (m —m)(v—0)dx + / (M — M)(0zh — Ozh)dx
0 0

E ~
+/0 (M—M)(—Ev)dac—Ir/O
= (E1) + (E2) + (E3) + (E4),

l
(M — M)(=[v|v + ~[0]0)dx

where the first term can be estimated by

4 l
() = [ =)o)z = [ (oo =0 + (= 9o~ ) da

0
=2 ~ _ ~
< 3% lp = pliz> + 3pllv — 072

Using integration by parts and the boundary conditions we can estimate

¢ . X ¢
(B2) = [ 0021 = 0,000 =)z = [ (5= p) (3062 = 5%) & Po) = P'() d

~ A~

14
. 1 .
< ~Cprllo - pll3 + /0 S0+ )0 = 0)(p— p)da

N[

<= (Cr =) o= pl2: + Spllv — 2.

Applying the Poincaré inequality to (F3) yields

(B3) < Croilllp = pllz pllv —0ll2 < 5Cprllp = pll7e + Choinli’ o,

Finally, the last term can be bounded by

‘
(Ey) = / (M — M)(=v|v|v 4+ v[0]0)dx < Cpoink||p — pll 12 270||v — 0| 12
0

R v ~
1Cprllo—pl7: + 4720123oin£207PNH,U — 0|72

IN

Assume that 92 < $pCpr. Then summing the contributions from (E;)-(Ey) yields

. 1 . _ 1 .
O F1(t|u) < _ZQPHHP - PH%2 +(2p+ C%OmEQuQC—PN + Cl%oz'n£2’}’2£)”v - UH2L2-

Combining this with leads to

—(Lp,h = hY — (Lo, m — 1) + 60, F (]u)
1 v? o
< (~30Cer+ 3% ) I = ol

_ 1 R
+ <_%:up +0 <2:0 + CIZDOinEQMQTPH + C]%oinEQFsz)> ||’U - U”%2'

Now, we choose § sufficiently small such that

_ 1
5(210 + C]230in£2:u‘2 CP// + CI%oinEQ’YZE) < %'U’B

CrP gl — 817

25

(42)
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and the bound § < CPCO_ 7 from Lemma is satisfied. Then, for this § we choose the velocity

bound v sufficiently small such that
<

Iz oCpr.

[N
> | S

This yields
~ ~ . 1 . ~
—(Lpyh = h) = (Lo,m —1it) + 60 F1(afu) < —20Cp|lp — plIzz — juollo — ol|72,
which together with Lemma [4.7 implies the statement of the lemma. (I
Applying Lemma finishes the proof of Theorem [4.1] for the case of velocity measurement.

Remark 4.10. Increasing the parameter p in the observer term does not necessarily improve
the speed of convergence of the state of the observer system towards the original system state:
In the proof of Lemma we see that —(L,, h—h) — (L, m—1m) +00:F1 (il|u) has the decrease
rate min{%é(}pn, iug} and due to the bound on § a large pu enforces a small §.

Remark 4.11. In the proof of Lemma [£.9) we see that we need at one end of the pipe boundary
conditions for m and at the other end boundary conditions for A, i.e., or

m(t,0) = m(t, €) = mp(t),  h(t,0) = h(t,0) = hy(t), 0<t<T.
The reason for this is that we want to use the Poincaré inequality for M in the estimation of
(E3), so that we need M = M at at least one point in the interval (0, ). Due to the definition
of M in Definition [£.6] this is satisfied at « = 0, if we choose boundary conditions for m at the

left end of the pipe. Then, if we want to have vanishing ]ooundary contributions in the partial
integration in the estimation of (E2), we need (M — M)(h — h)(x = £) = 0. Since in general

t ¢
M(l,t) = / m(l,t")dt' — / po(z')dax' # ML),
0 0
we need boundary conditions for h at the other end of the pipe.

4.3. Idea of proof for measurement of p or m. In the case of measurements of p the nudging
terms are given by
L, =p—Fre—=p(P(p) = P(p),  Lo=0, p>0.
P'(p)
The proof of Theorem for measurements of p is similar to the proof for measurements of v.
Again, we start by estimating the last two terms of , ie.,

—(Lpyh — h) = (Ly,m — 10)

1 p \V Qp’

1 (5\* @2 [Cy\?
< —= :C 7 — plI? — — P —9||?
<o e i+ gu(2) g (22) o=l

where we have used the bounds in assumptions (A1)—(A3) as well as the assumption |v|, |0] < ©
for some constant © > 0. In order to ensure decrease also with respect to ||v — 0[|32, we define
the functional

Y/
Falafu) = / (N — N)(p— p)de
with

t T xz  rt
N(z,t) ::/0 h(m,t’)dt'—/g Uo(fUl)de/-i-/K /0’y\v(m’,t’)]v(x',t')dt’dw'.
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Using that (N — N)(¢,t) = 0 and the Poincaré inequality, we can show that
Dlult, ) — alt, e g < Hah)(®) + 5Fa(alu)(t) < 2Colult, ) — it ) [2e0p  (43)
for all 0 < t < T for ¢ sufficiently small. Finally, it can be shown that, if |v|, |0| < v with ©
sufficiently small, then there exist constants d, ¢ > 0 such that is satisfied and
—(Lpyh = hYy = (Lo, m — 1) + 60, Fo(tiu) < —(H(i|u) + 6 Fa(alu)),
i.e., condition is satisfied for G := §F». This finishes the proof for measurement of v.
For the case of measurement of the mass flow m we use the nudging terms
L,=0, Ly, = p(m —m)
with g > 0. This implies
~ N R _ -2 N
Ly h— B~ (Lo — 1) < ~ gl — 0] + 205 B lp —

Again, the observer terms give decrease only with respect to one state variable. We use the same
functional as for the velocity measurement, i.e. the functional /7 defined in Definition in
order to achieve decrease also with respect to the other state variable. Since the equivalence to
the L?-norm was already shown in Lemma it remains to show that the decrease condition
is satisfied. This can be shown similar to the proof of Lemma

4.4. Extension to star-shaped networks. Now we extend the convergence results that are
shown in Theorem for a single pipe to star-shaped networks. Such networks have only one
inner node, which we denote by vg. We assume that the edges are oriented such that they start
in the central node vg and end at a boundary node. For the case of measurements of v or m, we
prescribe at every boundary node the boundary conditions

me(t,v) = m(t,v) = mg(t,v) Vv € Vy, (44)
while for density measurements we prescribe the boundary conditions
he(t,v9) = he(t,vg) = h{(t, vy) (45)
for one arbitrary, but fixed boundary node vy € Vy and
me(t,v) = m(t,v) = mg(t,v) Yo € Vo \ {vs}. (46)

Together with the energy conserving coupling conditions this allows us to extend the re-
sults obtained above for a single pipe to star-shaped networks, up to some limitations detailed
below. The main idea in the proof is summing the estimates over all edges, where we have to
pay attention to the application of the Poincaré inequality in the proof of Lemma [4.7] and of
equation (43) as well as to the partial integration used in the verification of condition (40)). For
measurements of v we present the proof in detail, while for measurements of m or p we just
present the idea of the proof.

We start with the result for measurements of v or m. In this case, we get exponential
synchronization up to some error that is proportional to the difference between the total mass
in the original system and the total mass in the observer system at the initial time ¢t = 0.

Theorem 4.12. Let u¢ = (p®,v°) and u® = (p°,0°), e € £, be Lipschitz continuous solutions of
- and —@, respectively, on the network (V, &) with boundary conditions and source
terms L,, L, given by or , that satisfy the coupling conditions , the properties stated
in the assumptions (A1)-(A3) and the bounds in (A4) with Cy, v > 0 sufficiently small on all
pipes e € £.

Then there exist constants C1,Csy,C5 > 0 such that

lut,-) = at, )72y < Cilluo — ol|72(e) exp(—Cat) + Cs|AMy|
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for all 0 <t < T with mass difference at timet =0

Z/zeﬂo dx—Z/

ecf eef

Remark 4.13. In contrast to the result on a single pipe, in Theorem [£.12] there is the additional
term C3|AMp| depending on the initial total mass difference. Due to the choice of the boundary
conditions for m at each boundary node and the choice £, = 0 for measurement of v or m, there
is no chance that this contribution vanishes: For the mass difference at time ¢

=3 [ venw- [

eef eef

we have

e
Z/ —0pm®(x,t) + O (w,t))dz =Y _(m®(vg) — 1 (vg)) =0,

ec& eef

where we have used the boundary conditions and the coupling conditions . This implies
that AM(t) = AM, for all t € [0,T], i.e. the total mass difference at time ¢ is the same as the
total mass difference at the initial time ¢ = 0.

Proof of Theorem[{.13 By summing over all edges e € &, the proof in Section for measure-
ment of v transfers almost verbatim to star-shaped networks except for the application of the
Poincaré inequality in the proof of Lemma [£.7] and the partial integration used in the proof of
Lemma which we will detail in the following. In order to transfer Lemma [1.7] to networks,
we define analogously to Definition

e
Fr(afu)(t Z (M®(z,t) — M(z, ) (v°(x, t) — 0°(2, t))da
ec&

with
t T
M®(x,t) :== / m€(z,t')dt' — / pi(z)d!, e€é.
0 Le
Due to the boundary conditions we have
t ~
M¢(v) = / me (v, t')dt' = M¢(v) Vv € Vg, e € E(v).
0

Since the network is star-shaped, every edge e € £ is incident to some boundary node. Therefore,
we can apply the Poincaré inequality to each edge separately and show similarly to Lemma
that

Lllact, ) — ult, Mo < Y H@ o)) + 5Fu(@lu)(t) < 3Collalt, ) — ult, )72
ecf

forall 0 <t < T, if § < with fhax := maxece £°.

Pozngmax
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Next, we consider the partial integration that is used in the estimation of term (FE5) in the
proof of Lemma, For star-shaped networks, we get

Ee
(Fp) = Z/ )(0zh® — 9,h¢)dx

ec&
_Z/EEaMe 0 M) (h = hf)dw + ) (M —ho)g
ect ect
1A . R R
- Z/ (0uM® = 0, M) (R — h®)dz + Y > (M(v) — M°(v))(hf(v) — h*(v))
ecf vEVy e€€(v)
— (h(vo) = h(vo)) D (M®(vg) = M®(vy)),

e€&(vg)
where we have used the coupling conditions (13)) in the last step. The sum over the boundary

nodes vanishes due to the boundary condition (44)) and for the last term we can compute

Y (M(wo) — M*(vo))

e€&(vo)

:/Ot S me(o,t) = Y (v, t) | d’ +Z/ po(a)da’ —Z/Ze

ec&(vo) e€&(vo) ecé ec&

where the first term vanishes due to the coupling conditions (13). Using the estimation of (Es)
in the proof of Lemma and the fact that by Assumption (A2) the term h(vg) — h(vg) is
bounded by a constant C}, depending only on the bounds in the assumptions, this implies

2 A
(B2) < = (Cov = 5 ) llo = pll3aqe) + Sollv — 0l2a(e) + ChlAM .
For measurements of v, we can proceed as in the proof of Lemma [£.9] This yields
—(Lp,h —hYy = (Lo, m — 1) + 60,F (Gifu)
1 . N
< —30Cpllp = pllLzie) = anellv = 0l 72 + 0Ch | AMo|.

As in the proof of Lemma[4.5| we can then apply a Gronwall Lemma, which yields the assertion.
The statement for measurement of m follows similarly. O

Now, we want to extend the exponential synchronization for measurement of p to star-shaped
networks. Here, we do not get an additional term depending on the initial mass difference, but
we will use a slightly adapted definition of the functional F»2, which makes use of the continuity
of the specific enthalpy h included into the coupling conditions.

Theorem 4.14. Let u® = (p¢,v¢) and u¢ = (p¢,0°), e € &, be Lipschitz continuous solutions
of - and -@, respectively, on the network (V,E) with boundary conditions —
and source terms L,, L, given by , that satisfy the coupling conditions , the properties
stated in the assumptions (A1)-(A3) and the bounds in (A4) with Cy,v > 0 sufficiently small
on all pipes e € £.

Then there exist constants Cq,Cy > 0 such that

(e, ) — (¢, ) 226y < Cullulg — 12 e exp(—Cat) (47)
forall0<t<T.
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Idea of proof. For measurements of p, we define similar to the definition in Section

Fa(alu) : Z/ée Ne)(p* — p)da

ec&

t T T t
N€(x,t) ::/ he(:n,t')dt'—/ vﬁ(:n’)d:n'%—/ / e (@ ) e (2!, ¢ )dt da’,
0 V9 vy 70

where we integrate along the unique path from vy to x € e. It can be shown that

Gllult,) —alt, )72y < D H@u®)(#) + 0F2(ilu)(t) < §Collult, ) —at,)l[72¢e)

ec&

with

for all 0 <t < T for § sufficiently small. Finally, using the coupling conditions we can show
that all boundary terms at inner nodes of the network vanish and is satisfied for G = 0. F3
for suitable constants 4, v, ¢ > 0. O

Remark 4.15. For measurements of v or m we use the boundary conditions , i.e., we
prescribe the value of the mass flow at every boundary node. Due to this choice of the boundary
conditions it is possible to apply the Poincaré inequality in order to show equivalence of H + d.F;
to the L?-norm (see the proof of Theorem [4.12)), but this boundary conditions also lead to the
mass difference AMy in Theorem . In contrast to this, for measurements of the density
we use the boundary conditions —, i.e. at one fixed boundary node we use boundary
conditions for A, while at all other boundary nodes we prescribe the value of m. This can be done
since the continuity of & is included in the coupling conditions such that the Poincaré inequality,
which is needed in order to show the norm equivalence, can be applied. In combination with the
coupling conditions this choice of boundary conditions has the advantage that we do not have a
term of the form AMj at the right hand side of .
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