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Abstract. Compressible miscible displacement of one fluid by another in porous media is
modelled by a nonlinear parabolic system. A finite element procedure is introduced to ap-
proximate the concentration of one fluid and the pressure of the mixture. The concentration
is treated by a Galerkin method while the pressure is treated by a parabolic mixed finite
element method. The effect of dispersion, which is neglected in [1], is considered. Optimal
order estimates in L? are derived for the errors in the approximate solutions.
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1 Introduction

Miscible displacement of one compressible fluid by another in a porous medium is modeled by a
nonlinear parabolic system [1, 4]

d(c)% +V-u= d(c)% -V - (a(c)Vp) =q, (1a)
qb(ac)% + b(c)% +u-Ve—V - (Du)Ve) = (é— ¢)q, (1b)

where ¢ denotes the volumetric concentration of one of the two components of the fluid (¢ = ¢; =
1 — ¢2), and p denotes its pressure. The coeflicients a(c), b(c), d(c), ¢(x) (porosity of the rock)
are assumed bounded below positively and a(c), b(c), d(c) € C'; ¢ is the external volumetric
flow rate; ¢ is the concentration of the external flow, which is specified at points where injection
(g > 0) takes place, or assumed to be equal to ¢ at production points; u is the Darcy velocity of
the fluid satisfying

u = —a(c)Vp, (2)
D(u) combines the effects of molecular diffusion and dispersion [5], defined by
D = ¢{dm I + ul(d B(u) + di B+ (u))} (3)
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where E(u) = [ugu;/|ul?] is an 2 x 2 matrix representing orthogonal projection along the velocity

vector and E+(u) = I — E(u) is its orthogonal complement. D(u) is a positive definite matrix

since the effect of molecular diffusion is much greater than that of dispersion. In addition, the

reservoir §2 will be taken to be of unit thickness and be identified with a bounded domain in R2.
We shall also assume that no flow occurs across the boundary:

u-v=_0 on 09, (4a)
(DVe—cu)-v=0 on 09, (4b)

where v is the outer normal to 92. The initial conditions are

p(z,0) =po(x) €9, (5a)
c(z,0) = co(x) =€ (5b)

Douglas [1] introduced a mixed finite element procedure for the same problem while disper-
sion was neglected such that D = ¢(z)d,,I. Cheng [8] introduced a Galerkin procedure with
dispersion on rectangle element and derived optimal error estimates. Wang and Cheng [9] consid-
ered the Galerkin method with dispersion to another similar problem on quasi-regular element,
and derived nearly optimal error estimates. In this paper, a mixed finite element procedure on
quasi-regular element is introduced with dispersion so that D = D(u) (see (3)). The analysis of
the procedure is based on [1] while different test functions are selected and two projections are
introduced to derive the optimal error estimates in L2.

2 Formulation of the mixed finite element procedure

It is well known that physical transport dominates the diffusive effects in realistic examples
of compressible miscible displacement. Thus it is more important to obtain good approximate
velocities than to achieve high accuracy in pressure. This motivates the use of mixed method in
the calculation of the pressure and velocity.

Firstly, the weak form for the parabolic system (1a), (1b) and (2) is given by

((z)é)c ) + (b(c)@,z) + (u- Ve, 2) + (D(u)Ve,Vz) = (6 — ¢)q,2) z€ HY(Q),t € J, (6a)

ot ” ot
(d(c)%,w) + (V- u,w) = (¢, w) w e LA(Q),t e J, (6b)
(a(c)u,v) — (V-v,p) =0 veVited (6¢)

where V = {v € H(div; Q) :v-v =0 on 99}, a(c) = a(c)~! and J = (0, 7.

Let h = (he, hyp), where h. and h), are positive. Let M}, denote a standard finite element space
whose elements diameters are bounded by h.. Assume that M}, is associated with a quasi-regular
polygonalization of ) and piecewise-polynomial functions of some fixed degree greater or equal
to [. As a result, all standard inverse relations hold on My}, which will be used frequently in our
analysis. Then let V}, x W}, be a Raviart-Thomas [6] space of index at least k associated with
quasi-regular triangulation or quadrilateralization (or a mixture of the two) of € such that the
elements diameters are bounded by h,. If the approximations for the pressure, concentration
and velocity are denoted by ¢, € My, pr € W}, and uy, € Vj, respectively, then they are defined
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to be the solutions of the equations

(6%2.2) + (sten =) + (un- Vens2) + (D) Ve V) = (@~ u)a. )

ot ot
z € Myt € J, (7a)
(d(ch)aaith,w) + (V- up,w) = (q,w) we Wy, ted, (7b)
(alen)up,v) — (V- -v,pp) =0 v eV, teJ, (7¢)
where function ¢, = ¢ if ¢ > 0 and ¢é, = ¢, if ¢ < 0. Initial values must be specified for ¢, (0)

and pp,(0); and consistent initial value up(0) can then be computed from (7c¢).

3 Analysis of the mixed method procedure

Because the primary concern in the evaluation of a miscible displacement process will lie in ob-
taining accurate information about the behavior in the interior of the domain, we shall emphasize
the interior behavior by considering either the no-flow boundary conditions (4) or by assuming
Q) to be rectangle and by replacing the no-flow boundary conditions with the assumption that
the problem is periodic with € as periodic. To make the analysis convenient [1], we project the
solution of the differential problem (1) into the finite element spaces by means of coercive elliptic
forms associated with the differential system. Let ¢ = ¢, : J — My, p = pp : J — W and
u = up, : J — Vj, be determined by the relations

(D(uw)V(c—2¢),Vz)+ (u-V(c—¢),2) + Ac—¢2) =0 z¢€ My,tel, (8a)
(d(c)%,w) +(V-a,w) =(q,w) weWteld, (8b)
(afe)t,v) = (V-0v,p) =0 wveV,tel (8¢)
1) = (p, 1), (8d)

where the constant A is chosen large enough to insure the coercivity of the bilinear form. Let

(9)

Cchéa gzéfcha n:pfﬁa
T =P — DPh, p:’U/—’[L, 0 =1U— Up.

The initial values are
£(0) =m(0) =0

and it is easy to know that o(0) = 0. The effect of adding (8d) is to drop the necessity that
the “inf sup” condition H2 of Brezzi [7] hold for constant functions in W},. Thus, the following
estimate is given by [1(4.5)]

o1l 1 (divs) + Inllo < M|\p|\k+3h’;+1, (10)

with the constant M dependent only on the bound of the coefficient «(c). It is a standard result
[2] in the theory of Galerkin methods for elliptic problems that

Iclo + hell¢lls < Mlcllivahe™, lnllo + hplinlls < Mllpllr+hy™, (11)

for t € J and M depending on the bounds of lower order derivatives of ¢ and p.
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The following estimates are shown in [1, 3]:

a¢ a¢ de l

= he =] <M — pitt 12
Gl |5 < {|c|l+1+‘ % m} o (120)
on n 9p k1

— hyll—I| <M — h 12b
ol + e |5 < {|p|k+1+Hat e (120)
9p Han Ip k1

o <M (lplhers + |2 ) m, (120
Ot ||t aivier) It |, OMlpys) *

where M depends on lower order derivatives of ¢, p and their first derivatives with respect to
time.

In the analysis below, the constant K always depends on lower order derivatives of ¢ and p
without further notation. In order to derive an evolution inequality for 7, we subtract (8b) from
(7b) to obtain

(a5 0) + (7 w) = ((aten) ~ ) 7o) = (a5 ). (13)
Using (8¢c) and (7¢), and by letting v = o, we have
(a(0)a — alep)up,0) — (V- o,m) = 0. (14)
In (13), choose the test function w = m. Adding the resulting equation to (14) gives
(den) 5 7) = ((a0)~a(en))i0) ~(alano )+ ((d(en) = i) F.x) - (a0 5. 7). 15)

Observe that

on _1d 1 (9d(cn)
(‘“‘””%W) = g dlen)mm) 2( a1 ”’”)
_ 1d _ 1 [ 9d(cn) den
= gq dewmm 2( dc ot F’W)
_ 1d 1 (0d(cp) 02 1 (dd(cy) 9¢
= g Uen)mm) 2( e at”’”)+2( 9c o) (10)

Combining (15) and (16) yields
ST+ (alen)o,0) == (a(0) - alen))io) + ((dlen) ~ de) -7
an 1 (0d(cy) 0¢ 1 [ 0d(cp) 9€
— (d(c)a,ﬂ> + 3 ( 9% aw,w) ~3 < 9% ETF,’/T) . (17)

Consider the case a(c) = a(c)™! > a, > 0. Then the second term on the left-hand side of (17)
gives

N~

(alen)o,0) = a5,

The first term on the right-hand side of (17) can be bounded by

(ale) = alen))a, o) < (lIcllo + lIEllo) 1o llo < K IENE + ICIE) + elloll3-
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Let e = %a*. We can obtain from the above three estimates that
on

1 [ dd(cy) 8¢
S i) o - 5 (Het e

1/ 0d(cp) 9¢
<Kl + Il + 202 4122 - 5 (292 Enn), as)

(dlenym.) + geuloly <& (Iclo+ el +

N =
=

where the constant K depends on @, 9d/9dc, 0p/0t, d, 0¢/0t, and ay. To estimate (%%TF, ),

we need the evolution inequality of €.
Egs. (6a) and (8a) can be differeced to show that

<¢%, z> + (u-VE 2) + (D()VE Vz) + (b(c)%, z>
= (=) 1A - (055, ) - (M0 Gh) (19
Similarly, (19) and (7a) can be differenced to show that
<¢%,z> + (u- V& 2) + (b(c)%—j,z) + (D(u)Vé — D(up)Ven, Vz)
=t g0t + (055) 36 - (MO GE) + (- 0) - T22)
T ((b(ch) _ b(c))%,z) e My (20)

Noticing that
(D(uw)Ve — D(up)Ven,Vz) = (D(u) — D(up))VeE Vz) + (D(up)VE, Vz),

we can get

N =
Q.|&

0
(06,6 + (D)6 56 < K (Junloxl V6lo+ 1l + el + | 55

on
|5
o ot

) I€llo
0

or - -
= (s Gr€) — (D) - DT TE - ((un — ) F2.0). (21
where ||[Vé||o,00 is bounded by M||c|/i+1,00 for any { > 0 and sufficiently small k. due to the
L>(Q) error estimate ([1](3.23))
IV¢llo.00 < Mllelli1,00he
with M depending on some lower norms of ¢ and p. Thus

((D(u) = D(un)) Ve, VE) + ((un — u) - V)
< K(|lollo + lIollo)(IVEllo + lI€llo) < K'(loll§ + hz** + 1€]15) + el VEE.

In order to show the boundedness of ||ux|o,00, We need the induction hypothesis

loflo,00 < K. (22)



C. G. Chen 79

Because D(u) satisfies D(u) > D, > 0, similar to (18), we can make the coefficient of ||V¢||3 less
than %D* to show that

1d

0
5350560+ SDATER < KUCHIER + 127 4 1372) + Kol — (e 5. ) 29

with K7 dependent on D,.
The term (b(cy)ZE, €) can be estimated by using (13) for such equation as

o=
(sen 7€) = (aten 57, 523 )

Since the test function w € Wy, in (13), we need to introduce a projection operator Py : Hy(2) —
W, satisfying
(d(cp)vn,v) = (d(cp)vn, Pov) vy € Wy, v € Hi(Q). (24)

Lemma 3.1. For any projection operator defined in (24), we have
[ Povllo < Kl[v]lo, (25)
[V Povllo < Kl[v]|1- (26)

Proof By letting v, = Pyv in (24), we can show that (25) is right. Let I;, be the interpolation
operator satisfying I, = I}, : HI(Q) — Np,. It is a standard result for I, that

lv = Invllo < Khy ™ vl IVIn0)]lo < K[[Vlo-

Therefore, we have

[VPowllo < [[VPy(v—Inv)llo + VP (Inv)lo
< hyM[Po(v = Iwo)|lo + [VUnv)llo < Kby v — Invllo + [V(Iav) [lo
< Khy'hyllvlly + K|[Vollo < K|lvlf1.

This completes the proof of Lemma (3.1). M

Ch

By letting w = yo = Po(d(c} )5) in (13), we can obtain that

O Grd) = (o) = ((dlen) ~ )20 ) = (G0 = (7 ov0)

IN

5 (lllo + 11l + H H ) lélo = (7 -0170) (27)

Applying Green’s formula and the periodic assumption on the last term of (27) gives

—(V-0,7%) = —{(o,7%) + (0, V)
= (0,V7) < Klollol|Vyollo < Kllalloll§]]1,

where (-,-) denote the inner product in L?(9). Therefore,

or
(en) 576 < Kall€l + Il + 1272 4 1252) + ol (29)
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where Ky depends on ¢y and K*. Then we have, by combining (23) and (28), that

d
77 (06,8 + DLl < K(IEN5 + llorllg + he™2 + h352) + eol€]3-

In addition, we can make ¢ sufficiently small to get

d
(060 + €l < K((l€]l§ + lloll§ + pe™= + hpF+2) (29)

with K3 dependent on K* and D.

Now the only term in (18) which we have not estimated is (ada(zh) ?fﬂ 7). To estimate it, we
shall use (23). In general, the process is similar to what we have done from (23) to (28). Firstly,
we shall introduce a projection operator P; : H*(Q)) — M), satisfying

(¢(z)v,vn) = (¢p(x) Prv,vn) v € Hl(Q)avh € My,.
Similar to Lemma 3.1 we have

Lemma 3.2. For a projection operator defined above, we have such inequalities as

[Proflo < Kl[olfo, (30)
[VProllo < Kfvl]1. (31)

(B00550) - (5 32000) - (o5 (324200)).

By letting z = v; = Pl(%%ﬂ'Q) in (20), we have

dd(cp) O€ ¢
(ot Gmn) = (e5m)

= (—C+9qt )+ <¢g§m> + (M) — <b( )ZZ,%> + ((un —u) - V&)

Observe

+((06en) = NG ) = (un - V&) = (DY~ Dlwn) Ve ) = (ben) 57
il )
< K +Hlco+ || 52| + 1+ llollo + llollo + llunlisoll ¥
(vtlo-+ 1t 5| + |52, + Dol + oo+ bl Il
0
TIP3l = (e 55 ) (52)

In order to estimate | V71]lo, we need another induction hypothesis

71,00 < K. (33)
So || V7||eo can be bounded and
1 é)d(ch) 2 1 é)d Ch) 2
ko = |77 (5250 325k

IN

K7[l1,00llllo < K(K*,K**)Ilﬂllo- (34)
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Applying (34) to (32) gives

(M%

on
o) Som.) < I (IR -+ 1l + 1242 4 0242) x|Vl + <ol ~ (ben) 5 ) 59

atﬁY

where K depends on €1, €5, K*, and K**.
To estimate the last term of (35), we need to repeat the process from (23) to (28) to get

d
T (dlen)m,m) + anlolls < Ka(lElg + lImllg + pe2 + h3E2) + e[ VEIIG + (22 + 25)[lo]15, - (36)

where Ky = Ky(e1,€2,¢3). Letting 9, 3 sufficiently small yields

d
2 (len)m,m) + lloll§ < Ks (€]l + 175 + he™* + hgt) + ea [ VE][5. (37)

By integrating (29) and (37) we can obtain

t t
€115 +/0 llffdr < Ks/o (1113 + oI + h2™2 + hpE*2)dr, (38)

t t t
)2 + / loli2dr < K / (€12 + ]2 + h242 4 h25+2)dr 4 e, / IVelPdr. (39)

It follows from (38) and(39) that

t t
(Ka+ DIel+ [ loliar+ et + [ elitar
t t
< Ko ([ Q63+ I+ 1242 4 024%ar ) + er(ia + 1) [ el
0 0

In the above inequality, let &1 = 1/(2K35 + 2) (noticing that this will have no influence on K3).
Consequently,

t t t
I3 + / lol3dr + ]2 + / le|3dr < K / (€12 + ]2 + h2H2 4+ h2F+2)ar,
Thus, it follows from Gronwall lemma that

7l oo (asn2e0)) + ol L2(rnz)2) + 1€l sz2@)) + 1€l L2 ) < K(hpth+ b5, (40)

The justification of the induction hypothesis (22) can be given at this point. We can see from
(14) that
(la(e) = alen)lu, o) + (afen)o, 0) + (0, V) = 0.

So we have

(a(en)o, o) = =([ale) — alen)la, o) = (o, V)
K[[IVrllo + (I€llo + lclo)li@llo.cclllello-

el

IAN N

Thus,
lollo < K(IVallo + [1€llo + [I<]lo) (41)
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with K dependent on ax, &'(¢), ||@]lo,co- The quasi-regularity of the polygonalization for the
space V}, implies that
lolloco < Kby tllollo,  [Vallo < Khy o

Thus, we can know from (40) and (41) that
lollo.co < Ky (B Himllo + 1€l + li¢llo) < K (hy~t + hetih,®). (42)
It is similar to justify (33). Observe
17ll1,00 < Khy?[|7llo < K (hy~" + hethy,®). (43)

Therefore, if we choose
k>2 and h.h,?—0 (44)

when max(hp, hc) — 0, then it follows from (42) and (43) that (22) and (33) hold.
We see that, under the constraint (44),

P — prllLe (2 + lu — unllLe(r;r2(@)2) + lle — enllLee (7,2
Hle = enll2r2 () + helle = enllL2(r;m@)) < K(hptH +het),

where the constant K depends on the spatial derivatives of order not greater than [ + 1 of ¢ and
Oc/0t, and of order not greater than k + 1 of p and dp/ot.
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