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In this article, we apply homotopy continuation to solve steady state problems of hyper-

bolic conservation laws. A third-order accurate finite difference weighted essentially

non-oscillatory (WENO) scheme with Lax-Friedrichs flux splitting is utilized to derive

the difference equation. This new approach is free of the CFL condition constraint. Exten-
. . sive numerical examples in both scalar and system test problems in one and two dimen-

Homotopy continuation . .

Hyperbolic conservation laws sions demonstrate the efficiency and robustness of the new mthod. .

WENO scheme © 2013 Elsevier Inc. All rights reserved.
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1. Introduction

Numerical simulation of hyperbolic conservation laws has been a major research and application area of computational
mathematics in the last few decades. Weighted essentially non-oscillatory (WENO) finite difference/volume schemes are a
popular class of high order numerical methods for solving hyperbolic partial differential equations (PDEs). They have the
advantage of attaining uniform high order accuracy in smooth regions of the solution while maintaining sharp and essen-
tially monotone transitions of discontinuities. The first WENO scheme was constructed in [21] for a third-order accurate fi-
nite volume version. In [19], third- and fifth-order accurate finite difference WENO schemes in multi-space dimensions were
constructed, with a general framework for the design of the smoothness indicators and nonlinear weights. Later, WENO
schemes on unstructured meshes were developed for dealing with complex domain geometries [14,36]. For steady state
problems of hyperbolic conservation laws, efficiently solving the large nonlinear system derived from the WENO discretiza-
tion is still a challenging problem.

A popular approach for solving steady state problems is the time marching method. Starting from an initial condition, the
numerical solution evolves into a steady state by using a time stepping scheme. For examples using this kind of approach, see
the numerical experiments in [19] and high order residual distribution (RD) conservative finite difference WENO schemes for
solving the steady state problems in [7]. The class of RD schemes for solving steady state problems were developed in, e.g.,
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[8,25,26,2,1]. They use a similar pointwise representation of the solution as in finite difference schemes, but allow conser-
vative approximations with high order accuracy on very general meshes. In [7], a high order accurate residual by a WENO
integration procedure was computed directly and the resulting RD-WENO schemes achieved both high order accuracy and
conservativeness on arbitrary Cartesian or curvilinear meshes without any smoothness assumption.

A big advantage of the time marching method is that the computed steady state is stable and usually carries physical
properties of the system and the initial condition. However, from the point of view of computational efficiency, the compu-
tational cost of time marching method for obtaining a steady state solution is not linear due to restricted time-step sizes by
the well-known Courant-Friedrichs-Lewy (CFL) condition [10]. One way to improve this is to take advantage of the proper-
ties of hyperbolic PDEs, i.e., information propagates along characteristics from boundaries of a steady state problem. In
[37,34] a class of iterative methods, called “fast sweeping methods” [38], have been combined with WENO schemes to accel-
erate the convergence of the time marching approach. Fast sweeping methods utilize alternating sweeping strategy to cover
a family of characteristics in a certain direction simultaneously in each sweeping order. Coupled with the Gauss—Seidel iter-
ations, the methods can achieve a fast convergence speed for computations of steady state solutions. Recently, this acceler-
ation approach has been applied for the case of hyperbolic conservation laws in [6]. Another way to improve the convergence
is to design new smoothness indicators. In [35], a new smoothness indicator is introduced to remove the slight post-shock
oscillations and the numerical residue so that the WENO schemes can converge to machine precision.

It is desirable to design a numerical method for solving steady state problems with linear computational complexity. Such
methods need to be free of the CFL conditions. For the large nonlinear system derived from the WENO discretization, one
way to solve this system is to apply Newton iterations. A Newton iteration based method was adopted to solve the steady
two dimensional Euler equations in [15,16,18]. The matrix-free Squared Preconditioning is applied to Newton iterations non-
linearly preconditioned by means of the flow solver in [17]. In this paper, we design a novel method to solve the large non-
linear system directly. This new method has linear computational complexity and is free of CFL conditions, as shown in our
numerical experiments.

Discretizing many systems of nonlinear differential equations produces sparse polynomial systems. Numerical algorithms
based on techniques arising in algebraic geometry, collectively called numerical algebraic geometry, have been developed to
solve polynomial systems. Over the last decade, numerical algebraic geometry (see [20,29,32] for some background), which
grew out of continuation methods for finding all isolated solutions of systems of nonlinear multivariate polynomials, has
reached a high level of sophistication. Even though the polynomial systems that arise by discretizing differential equation
system are many orders of magnitude larger than the polynomial systems that the algorithms of numerical algebraic geom-
etry have been applied to, these algorithms can still be used efficiently to investigate such polynomial systems.

The major tool in numerical algebraic geometry is homotopy continuation. For a given system of polynomial equations to
be solved, a homotopy between the given system and a new system (which is easier to solve and share many features with
the former system) can be constructed (see Section 3 for a detailed description of this method in this context). Then, one
tracks paths starting from each solution of the new system as one moves towards the original system along the homotopy,
thereby obtaining solutions of the original system. The homotopy method computes all the complex (which obviously in-
clude real) solutions of a system which is known to have only isolated solutions. In this paper, we utilize a homotopy con-
tinuation approach to compute steady states of hyperbolic systems and demonstrate that this new approach can easily
handle singular systems and also be used to find multiple steady states. The numerical experiments show that the homotopy
method is competitive with the Newton based methods [15,16,18] and is faster than the classical time marching methods.

The organization of the article is as follows. We propose a homotopy method based on a third order finite difference
WENO scheme in Section 2. In Section 3, we describe homotopy continuation and endgames. Extensive numerical simulation
results are contained in Section 4 for one- and two-dimensional scalar and system steady state problems to demonstrate the
behavior of our scheme. We conclude in Section 5.

2. Numerical methods

In this article, we solve both one-dimensional and two-dimensional steady state hyperbolic conservation laws. We use a
third order accurate finite difference WENO scheme with Lax-Friedrichs flux splitting to discretize the PDEs. The advantage
of using a finite difference WENO scheme is that we can perform the WENO reconstructions in a dimension-by-dimension
manner, to achieve better efficiency than a finite volume WENO scheme in multi-dimensions [19]. For simplicity, we de-
scribe the scheme for solving one-dimensional problems. To solve multi-dimensional problems, one can simply use a dimen-
sion-by-dimension approach.

Consider the following one-dimensional hyperbolic conservation laws

U+ (f(w)), = g(u,x).

Setting u, to zero, the steady state problem becomes
(f(u)), —gu,x)=0.

For an initial condition u®, we introduce the homotopy

H(u,€) = ((f(u)), — g(u,x) — €uy) (1 — €) + €(u—u’) =0, (2.1)
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