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Abstract

We are concerned with the approximation of solutions to a compressible two-phase flow
model in porous media thanks to an enhanced control volume finite element discretization. The
originality of the methodology consists in treating the case where the densities are depending
on their own pressures without any major restriction neither on the permeability tensor nor
on the mesh. Contrary to the ideas of [23], the point of the current scheme relies on a phase-
by-phase ”sub”-unpwinding approach so that we can recover the coercivity-like property. It
allows on a second place for the preservation of the physical bounds on the discrete saturation.
The convergence of the numerical scheme is therefore performed using classical compactness
arguments. Numerical experiments are presented to exhibit the efficiency and illustrate the
qualitative behavior of the implemented method.

1 Statement of the continuous model

The displacement of fluids in porous media is a subject of significant importance among many
fields of engineering and industries [5, 11, 24]. Typical applications include enhanced oil recovery,
nuclear waste management and soil remediation.

Under some realistic conditions, compressible two-phase flows in porous media are often
modeled by the mass conservation equation for each phase o where the velocity is expressed by
the generalized Darcy-Muscat law. We here consider a gaseous phase indexed by g and a liquid
fluid denoted by w. The porous medium {2 is assimilated to a polygonal connected bounded
open domain of RY. Let ¢; be in (0,+00). For each phase a € {g,w}, the continuity equation
states [11]:

#0(pasa) + V- (paVa) +paq” =0 in Qs :=Q x (0,f), (1.1)

where ¢ is the porosity of the medium and p,(pa), Sa, Va, ¢® are respectively the density, the
saturation, the flow speed and the source term of the fluid «. The expression of the velocity V,



is
Kra P
V,=— A(Vpo — paB). (1.2)

«

where K,, stands for the relative permeability, u, is the dynamic viscosity, and p, is the
pressure of the phase . The matrix A designates the intrinsic permeability of the medium. The
vector g accounts for the gravitational acceleration. The ratio K. /p, is usually termed as the
a-phase mobility. We assume that domain of study is completely filled by the two fluids, which
means that

Sg + Suw = 1. (1.3)

The relationship between the nonwetting phase and the wetting one is given by the capillary
pressure law :

pc(Sg) =Pg — Pw- (14)

Notice that this function and the mobilities M, are strongly nonlinear and they are only defined
in terms of the saturations. We point out that M, (s, = 0) = 0. This is referred to as the
degeneracy issue. It is encountered when the phase « disappears somewhere within 2.

Following [27], the volumetric source-sink rate ¢ is set to ¢® = s, f¥ — sLf!, where the
functions f7, f¥ measures somehow the injection and the production rates of the involved fluids.
The coefficient s/ is a known a-phase saturation which corresponds to the ratio of the injected
fluid within the medium of interest.

We hereafter choose both pressure p, and p,, as the primary unknowns. Besides to equations
(1.1)-(1.4), we prescribe the boundary conditions and the initial data as follows :

paVn - n=p,V, - n=0 onI'y x (0,t5)
pg =pY and p, = p) on T'p x (0,tf) , (1.5)
pg('70) = pg and pw('ao) :pg; in Q

where {T','p} is an appropriate partition of the boundary 9Q =Ty UTp with |T'p| > 0 and
n is the outward unit normal to I'y. For the sake of simplicity, one may take qu =pP =0in
the analysis of the numerical scheme. '

Even if it is not involved in the governing equations of compressible flows, the concept of
the global pressure [11] is of great help for the analysis of both the continuous and the discrete
system. Its introduction is necessary to handle the degeneracy issue of the hyperbolic terms
since the gradient Vp, is lost whenever s, = 0.

In the sequel, p denotes the global pressure. We also consider M (sy) = M, (1 —s4) + My(sy)
as the total mobility. We then recall that p is defined via the following relationship

M(Sg)vP = My(5w)Vpw + Mg(sg)Vpg~ (1.6)

The function p is an intermediary pressure between the gas pressure and that of the wetting
phase such that

P =Dy — Dyg(Sg) = Puw + Du(8g), (1.7)

where the artificial pressures pg, p,, read

R 0 My(1—u) . / My (u)
Sq) = —————p(u)du and py(sy) = o(u) du. 1.8
We next define the capillary term B :
B(sg) = " M1 - U)Mg(u)p’ (u) du.

0 M (u) ‘
In light of the above expressions, one formally has

My ($w)VDw = My(80)Vp + VB(sy), My(sq)Vpy = My(sq)Vp — VB(sg). (1.9)



Whence, the following equality holds

My (1 — s4)My(sg)

My (3) V04 + Ma(s0) [Vpul” = Mis) [V + e
g

Vpe(sg)”. (1.10)

At the discrete level [32], this identity is destroyed. It can however be substituted by three
inequalities whose proofs are not evident. To simplify these proofs, we rather propose to use
the features of the function &, instead of B, given by

%o \/Mw(l - U)Mg(u) /

Sq) = (u) du.
E( 9) 0 M(u) p(,( )
According to (1.10), one gets
My (s9) | VDgl* + Mo (s0) [Vpul* = M(s,) [Vp|* + M(s4) [VE(s,)[* - (1.11)

Based on (1.11), a discrete inequality will be established later in Section 4 using similar ideas
as provided in [29, 32]. As a consequence, the discrete energy of the whole system is controlled by
estimating the approximate gradient of the global pressure and the capillary potential regardless
the phase disappearance issue. We would like to emphasize that the main strengths of the
underlined inequality consists in omitting the heavy calculus and improving the convergence
proofs already carried out in [32, 33].

Now, in order to define in a proper sense the weak solutions to the system (1.1)-(1.5) we
need to specify some relevant assumptions on the physical data. These hypotheses are standard
in the compressible two-phase flow context.

0

(Ag) The initial pressures pJ, p, are L?(€)-functions so that the a-phase initial saturation s,

belongs to L>(2) with 0 < s%(z) <1 a.e. x € Q.
(A1) The porosity ¢ is in L>°(2) such that there exist ¢g, 1 > 0: ¢o < ¢(z) < ¢y a.e. x € Q.

(A2) The mobility M, of the phase «, is an increasing continuous function from [0, 1] to R
where we take into account the extension : M, (s,) = 0 for every s, €] — 00, 0]. Moreover,
the total mobility is bounded far away from 0 i.e. there exists mg > 0 such that

mo < M(sq) = Mg(sq) + My(1 —s4), Vs, €[0,1].

(A3) The intrinsic permeability A is a positive-definite matrix and essentially bounded. It is
further uniformly elliptic i.e. there exist positive constants A and A such that

AlCP? < A(z)¢- ¢ < A|C)?, forall ¢ € R? and ae. € Q.

(A4) The injection and the production terms f, f¥ are two nonnegative functions of L2(Q, ).
In addition, for o = g, w, s, is a bounded function such that 8{7 +sl =1ae. (z,t) € Q-

(A5) The density p, € C*(R,R) is increasing and uniformly bounded : 0 < py < p(py) < p1, for
some positive constants pg, p1.

(Ag) The capillary pressure function p.(s,) € C'([0,1],RT) is increasing. We assume that
pe(0) = 0.

(A7) The function =1 is §-Holder on [0,£(1)] with # € (0,1). This means that there exists a
positive constant L¢ such that for all a,b € [0,£(1)], |67 (a) — €71(b)| < Lela — b|?.

Remark 1.1. The requirement p.(0) = 0 in Assumption (Ag) stands for a compatibility condi-
tion. Indeed, using (1.7) and (1.8) we find

ﬁg(sg) +ﬁw(sg) = pa(sg) =Pg — Pw-

D:

g = 0. As a consequence, the global

In addition, the boundary constraint pf = pD =0 implies s
pressure vanishes on I'p i.e. pD =0.



We consider the classical Sobolev space
Hi (Q)={ue H'(Q) /u=0onTp}.
We recall that it is a Hilbert space endowed with the norm
ullmy @) = IVullz@)a-

Definition 1.1. (Weak solutions) Under Assumptions (Ag)-(Az), we call a weak solution to
the continuous model (1.1)-(1.5) any couple of measurable functions (pg, pw) verifying for every

a € {g,w}

59 =0z (Pg = Pw), Sw=1—8g, a.e.in Q,
0< 8o <1ae in Qi &(sg) € L2(0,t5; HE (Q)),

Pa € L2(0,t5; L%(2)), \/Ma(5a)Vpa € L2(0,t; L?(2)%)

and for every 1 € C°(Q x [0,ty)), with ) =0 on T'p x [0,t¢), there holds

- ¢pa(poc)5a8tw dzdt — / ¢pa(p0a)521//(937 O) dz + / Pa(pa)Ma(Sa)AvPa -V dadt
Qtf Q Qtf

s

We indicate that the mathematical model (1.1)-(1.5) admits a weak solution in the sense of
Definition 1.1. This statement was the object of the work [27]. The key idea is to pass through
artificial unknowns namely the global pressure in order to get a priori estimates on the system
energy using of course the fundamental relationship (1.10). A simplified version of the same
model is analyzed in [22] where the fluid densities are only functions in terms of the global
pressure. Owing to the latter concept and extended techniques, an equivalent formulation for
an immiscible compressible two-phase flow in porous media is proposed and studied in [2].

From a numerical point of view, many models of type (1.1)-(1.5) have been extensively
examined. For instance, we refer to the relevant non-exhaustive list on the finite element schemes
[11, 12, 26, 31, 34]. Discontinuous Galerkin methods for incompressible two-phase flows are given
in [15, 30]. In the last past years, plenty of computational approaches [13, 24] (the references are
therein) have been widely implemented for solving numerically the underlined system. However,
these methodologies lack of a rigorous mathematical analysis, namely the convergence of the
numerical scheme. Thus, such an application to complex problems may lead to unforeseen
issues that might consist, for instance, of nonphysical oscillations and loss of convergence. On
the other hand, assuming restrictive assumptions either on the data or on the involved meshes,
a few papers were dedicated to the convergence analysis of the numerical method for immiscible
two-phase flow systems. For example, the pioneer two-point flux approximation schemes have
been implemented and investigated in the documents [6, 29, 32]. Based on a phase-by-phase
upstream technique, a finite volume and nonconforming finite element approach was suggested
in [33] for the same model. We stress that the discretizations mentioned in the last references
rest essentially on the nonnegativity of transmissibility coefficients. A similar constraint was also
imposed in [1, 18] for conducting the proof of the convergence results. This latter condition is too
stringent and it holds on particular data and meshes [14]. To deal with the anisotropic model
with a slight compressibility factor, we recently investigated a control volume finite element
method in [23]. This approach was performed using the global pressure formulation for the
system of interest where the gas density depends on the global pressure. The point is to view
the elliptic part like a hyperbolic one as done in [8, 10].

In the present article, the system is composed of two degenerate parabolic equations. The
diffusion behavior of the model is implicitly included in the convection terms. This is due

0% (pa) My (50)AE - Vb da dt + /

pa(pa)safpw drdt = / pa(pa)s{lflw dx dt.
Q)

ty Qi

(1.12)



of course to the capillary effects. From a numerical perspective, when some transmissibility
coeflicients are nonpositive the coercivity on the discrete gradients is lost. The same issue
has been reported for instance in [14, 19] for many schemes. Particularly, the control volume
finite element scheme proposed in [23], the references are therein, can provide negative stiffness
coefficients when the permeability tensor is anisotropic or the simplicial mesh does not verify
the Delaunay condition [16]. In addition, the latter scheme is based on a classical upstreaming
technique which can not be applied to the present model since the system of interest is nonlinear,
degenerate and its variables are strongly coupled. Then, the goal of our contribution is to
develop and analyze a vertex-centered finite volume discretization so that we can handle in a
proper way the coupling and the degeneracy issues. The particularity of our strategy hinges
on a ”sub-upwinding” scheme for the approximation of the connective fluxes. The objective
is to recover the fundamental points consisting of both the discrete maximum principle and
uniform estimates on the discrete gradient of the global pressure and on a new capillary term.
These stability results are mandatory for the convergence analysis of the method, especially for
establishing compactness properties. By the discrete maximum principle, we mean that the
approximate saturations are always bounded between 0 and 1. This fact is validated numerically
on a sequence of triangular meshes for several anisotropies of the permeability matrix.

The rest of this paper is structured as follows. Section 2 surveys the discrete framework
consisting of the spacial and temporal meshes, the discrete functional spaces and some related
notations. Section 3 introduces the proposed numerical scheme. Section 4 is dedicated to the
exposition and proofs of the pillared stability estimates of this paper. Section 5 is devoted to
the convergence proof of the numerical scheme as well as the identification of the limits. Section
6 presents a series of numerical experiments. The objective is first to show the efficiency and
the robustness of our approach on an academic example. Such a method is then illustrated on
the considered compressible two-phase flow for different types of anisotropy.

2 Discrete setting

We here describe the used meshes as well as some relevant notations.

2.1 Spatial discretizations of the porous medium

In the framework of the vertex-centered finite volume methods we need to define at least two
different kinds of meshes. In our case, the first one is a finite element partition of the domain
Q referred to as the primal mesh, on which the second one is built and it is termed as the dual
mesh.

For the sake of simplicity we consider the two-dimensional case d = 2. Let 7} be a conforming
simplicial mesh of  in the sense of the finite element method [16]. Then, the intersection of
two elements is either a vertex, an edge or the empty set. Let us denotes by V the set of the
vertices of the mesh. This family is split into two subsets Vp and V§,. In fact, Vp holds the
vertices located on the boundary I'p while V¢, = V\Vp. The set Vr denotes the nodes of an
element T' € Tj,. We define z7 the barycenter, hy = diam(7'), and |T'| the Lebesgue measure of
the triangle T € T;,. We designate by rp the diameter of the largest ball included in T'. The size
of the mesh h is given by the maximum of the finite family {hr, T € Tp}. As it is standard in
the finite element literature, the triangulation in question should be regular in the sense that :

30 > 0 : max hr <0, Vhe(0,ho). (2.1)

TETh TT
As highlighted above, the dual mesh Ay, is constructed on the primal mesh 7, and centered
on its vertices. The elements of A;, are usually called control volumes. The set of triangles
sharing K € V is designated by Kr; . In each triangle we consider the set Vi := Vr\{K} made
from the vertices of T' except K. For any K € V we match to it a unique dual sub-domain Ag
defined by Ax = UTE/CTh AT where the region A% is the polygon whose vertices are z7, K



and the center of edges of T having in common the vertex K. Let £ (resp. £r) be the set of
interfaces (edges) of Ap, (resp. of A, included in T' € T3). For a couple of two control volumes
A and Ar, we define UI@L = AgNANT. The vector n%L refers to the outward unit normal
to the interface o, pointed from A to Ar. By |Ag| (resp. |0k, |) we mean the Lebesgue
(resp. Lebesgue superficial) measure of the control volume Ag (resp. interface 0% ;). One
finally refer to Figure 1 for an illustration of the aforementioned geometrical quantities.

N\
'ﬁé%,

L

Figure 1: Example of the primal mesh and its corresponding dual mesh.

Remark 2.1. The above definition of the spacial discretizations can be easily adopted to the
three-dimensional setting without any constraint. It is sufficient to substitute some terminologies
in a proper way. For instance, we would talk about the tetrahedralization instead of triangulation.
Then, triangles are replaced by tetrahedral elements. Edges become faces. It is worth mention-
ing by the way that the mesh-reqularity assumption (2.1) still holds regardless the considered
dimension.

2.2 Time discretization

We will be interested in a one-step discretization of the time derivative of the fluid masses.
To this end, we divide the interval (0,Zy) into a uniform subdivision (¢"),co,n] Whose size is
denoted by 6t. Then, t" = ndt. Without lost of generality, one can take into consideration a
non-uniform step 0t.

2.3 Discrete spaces and unknowns

The numerical scheme involves two types of meshes. We then need to consider two approximate
spaces. The trial space is about the finite volume space denoted by V}, and composed of piecewise
constant functions on the control volumes i.e.

Vip € Vip: tip=» ugly ., (ug €R, VK €V)
Kev

where the 1; is the indicator function of the set Ak (the topological interior of Ak ). Notice

that one has Vj, C L2 (€2). On the other hand, one defines the Py finite elements space denoted
by V. It incorporates continuous linear piecewise functions per triangles :

Vi, = {un € C%Q), uyr €P1, VT € To} C H'(Q).
Then, one writes

Yup, € Vi, 0 up = Z UKPK, Vuy, = Z ug VoK,
Kev Key



where (¢x)key is nothing more than the shape functions basis such that px(z;) =1if K =L

and @k (xr) = 0 otherwise. We recall that Y ¢x = 1 which yields >, Vypg = 0. To take
Key Kev
into account the boundary conditions prescribed in (1.5), we specify

V2 = {up, € Vi, un(rx) = 0,YK € Vp}.

In order to have V) C H%D we need to assume that I'p NT'y = {S} C Vp. In other words, the
articulation point of I'p and 'y is a vertex of Dirichlet type. Furthermore, we equip V}, by the
natural semi-norm :

||UhH%/h Z/Q\Vuh|2da:, Yuy, € V.

We recall that |-y, is indeed a norm V0 by virtue of the discrete Poincaré inequality [16].

As we are dealing with time-dependent functions, we then have to reveal their discrete
counterparts. Let wi™' € {up* apt} for n € [0, N — 1], we construct wy, 5 such that its
restriction to the sub-interval (¢",¢"*!] is equal to w}frl. If F is a nonlinear function, its
action on wy, s; is considered in the interpolation sense. Precisely, the nonlinear finite element
interpolation will be denoted by F},(u) € V}, whenever uj;, belongs to Vj,. Then, one writes

Fh 675 Z Z @Kl(tn tnt1).

n=0 KeVy

Moreover, the finite volume reconstruction for the nonlinear function F' is understood in the

following sense :
n+1
Uh 6t E E AKx(tn,t"+1)'
n=0 Key

For simplicity we employ a permeability tensor which is constant per triangles. Generally,
this assumption can be dropped by averaging the matrix A" ~ A such that

(A" = ﬁ/TA(J:) dz, VT € Th.

3 Finite volume scheme

Formally, the founding idea of the proposed scheme is to perform a finite volume discretization
on the dual mesh while the gradient operator is approximated thanks to a IP; finite element
scheme on the primal mesh. In the sequel, we neglect the gravity effects since we are essentially
interested in the main terms of model’s equations and the contribution corresponding to the
gravity terms can be added without technical difficulties. So, to discretize the continuous model
(1.1)-(1.5), we integrate its equations on the cell A x (t*,t" "], we apply the Green formula
and we approach the fluxes using adequate approximations of the involved functions. This yields
a discrete system whose equations read :

0 1

Do = pg(a:) dz, a€{g,w}, VK eV]. (3.1)

|[Ak| Jag

n+1 n+1 n n+1 n 1 n
¢ <p9(pg}) g} _pg(pg K) g,K) |A ‘ Z Z pg}L g}L)A 6KL Py
Kl rexcy, Lever

6t pg(W3d) SR TBE = 6t g i) (s s ) TR (3.2)

o1 (puli) Sl = puPse) shrc) ~ T D0 D AR Mu(Sh )AL P
TE)C LeVkT

0t pu(Pit) s K 5 a6t (3.3)



s;le + s:;fli =1, (3.4)

pc(s;’}(l) = p;’le —pzj‘;ﬁ, VK € V5, Vne]0,N—1]. (3.5)

In the case where K € Vp we simply sustain the Dirichlet boundary constraint pj - = p, x =0,

Vn € [0, N]. The notation 5?&1 indicates to the differencing operator. For a given function w,
the latter is defined by

n+1 _ . n+1 n+1
Opp w=wy"" —wyg .

Let us now write explicitly the formulas of the coefficients of chief importance appearing in the
proposed numerical scheme. Firstly, the density of the phase « is approximated thanks to the
following integral mean

n+1

1 Po, Kk 1 d ” ntl il
L L e A
= § P T Pa o . (3.6)
Pa,KL m , otherwise
a\Fo, K

Secondly, the coefficient A%, stands for the transmissibility or the stiffness coefficient be-
tween the control volumes Ag and Ay, in th element T

Afp =-— /T Az)Vok - Vorde = AT . (3.7)

We point out that this number is not necessary nonnegative especially when one considers
triangular meshes with some obtuse angles and/or anisotropic permeability tensors. We also
recall that one always has

ATI;K = - Z Ak = / Ax)Vek - Vog dz > 0. (3.8)
LEVKT T

Contrary to [33], the value of the a-phase saturation s, on the interface 0%, is chosen here
in a nonstandard way when the transmissibilities are negative

1 +1 +1
sor HLE —PLR) 20 o o
n+1 ntl g ( n+1l n+1) <0 KL =
Sa.kr =\ Faxk  HPar = Pak . (3.9)
min (sg+]1) it AL, <0

JEVT

In fact, the above expression of sgﬁ 1., especially the last case, allows to dampen the impact
of the nonpositive stiffness coefficients on the coercivity of the scheme as we will see later on.
It is worth indicating that this choice is symmetric with respect to K and L which means
sg';% L= sZ?"LlK. This property guarantees the conservativity of the numerical fluxes.

The approximation of the injection and production functions is nothing more than the av-

erage of the latter on Ax x (t",t"*1]. For instance, one sets

tn+1

fn+1 _ 1

= x,t) dx dt, e{l,P}.
q,K 5t|AK‘ i Ax fq( ) q { }

Remark 3.1. The discrete counterpart of (1.7) is defined by
Pt = I = By(sI5) = i+ Bl ) VK € Ve, Yne [0,N - 1],
As in Remark 1.1, the compatibility condition p.(0) =0 allows
52}1 =0 cmdp?;rl =0 VK eVp, Vnel0o,N-1].

Let us thereafter study some remarkable properties of the scheme.



4 Fundamental a priori estimates

In this section we establish that the approximate saturation for each phase fulfills an L°°-bound
as well as we prove simultaneous uniform estimates on the gradients of both : the global pressure
and the new capillary function. To this purpose, we assume for the moment that the system
(3.1)-(3.5) admits a solution denoted (pa,n,6t)a=gw-

Lemma 4.1. (Stability estimate on the saturations) Let (Pa,hst)a=g,w be a solution to the
numerical scheme (3.1)-(3.5). Then, for a € {g,w}, the discrete saturation of the a-phase
obeys its physical bounds i.e.

0<s?x <1, VK eV,VYnelo,N]

Proof. Let a = g. We proceed by induction on the integer n to show that s” gk > 0. Forn=0
this property is an immediate consequence of Assumption (Ag). Let n € [[1 N —1]. We now
suppose that sg x = 0 for every I < n and prove that sg}l > 0. To this end, we select a

vertex K € V§, for which s"+ = minzeyy s, !, Multiplying (3.2) by (s ”H) = —min(s ;H]'(l,O)
implies
1 1 1\ —
O (o (5 50) S5 = paloi ) 55 ) (080
CONV7H!

|AK| Z Z pZJE(lL gKL)A 5n+1p9( n+1)

TG)CT} LeVkrT
1 1 pn+1 1\— 1 1 1 1\ —

+0tpg (0 1 sy i Fo (S )~ = 0tp(0y i )8y 1k fow (s i)™ (41)
By the induction assumption on sg -, the first term of the left hand side of the above equality
is nonpositive

1 1 1\ — 1 ) 1

1 (a3 =a 0 )51 ) 3™ = = (o A (55| o ) e s55) ) < 0.
In (4.1), CONV”Jrl denotes the convective contribution multiplied by (s "+1) From the defi-

nition of s K 1, given in (3.9) one distinguishes two cases.

(i) We first assume that A%, > 0.

e In the case where p"Jrl p;"}}l > 0 we observe

1 1
My(syser) = My(syth) > My(sy ),
which implies
1 1\— 1 1 1\— 1 1
pZ}L(SZ}() My(s Z}L)ATL‘S?(?py 2 pZJ;(L( Z}) ]V[g(Sn+ )ATL6?<+L pg =0,

since M, is nondecreasing and extended by zero on (—oo, 0].

e Now, if p;”il — pg}l < 0, one gets

My (sy i) (spc )™ = My(sy i) (sy )~ = 0.

(ii) Otherwise, we have Jm{}n( Z'Sl) = 52'}'{1 for every T' € K7, . Therefore
€

1 - 1 1\— 1
pZ}L(SZ,JE(l) My (s ZJ;(IL)ATLé?{Ji Py —PZ?L(SZ}) MQ(SZ,J;()ATL‘VIL(JIZI pg =0,

In both cases, one deduces that CONV?(le < 0. Note that the source production term is also
nonpositive, that is

2
St )it il i)™ = —ate( i) fd )| <o,



whereas the source injection term is nonnegative. Consequently, one has (sg}}l)’ = 0. Thus,

we deduce s;";{l > 0. Similarly, we can check that sﬁ}% > 0 using this time the liquid equation
(3.3). Thanks to the fact that sg’}l + s:‘fé = 1, we automatically get sg}(l,sgfé < 1. This

finishes up the proof. O

Subsequently, we dissociate the interfaces of the dual mesh A; with regards to the sign of
the transmissibility coefficients. Let us then write

5+:{O—I7;L eé& :A%L 20}

For each phase we denote £ = {0k, € £+ : AL, 5 p, < 0.

Lemma 4.2. For every 0%, € € and n € [0, N — 1], there holds

n+1 n+1
MQKL +MwKL Z mo.

If further o¥, € ET then one has

mo (A (0% P)* + N L (0% €)?) < N, Ml (03 pe)® + N L Myt (0% pw)®. (4.2)
Proof. The proof of the first inequality is quite straightforward and it can be found, for instance,
n [21]. We also extend analogous ideas provided in the same reference so as to establish (4.2),
which represents the discrete counterpart of the inequality (1.11). Let us then study the different
possible cases as presented in [21].

(i) Let us first look at the case where o € £F and oj;; ¢ £F. According to (3.9) one has

n+1 n+1 n+1l __
Sol < Sg K and M, = Jmax M,,.
[SQ,L g K]

It follows from the expression of p,(s,) that there exists some zg € [sgil, 32}1] such that

5?(-211/7\9 = fw($0)5?<zlpc, 6?(—211/7\111 = fg(IO)CS?(—Elpc and fw(l‘o) + fg(ﬂio) =1,
where f, is the fractional flow function of the a-phase defined by

M, (s4)
fa(sa) = =77~
M(sg)
Based on the definition of the global pressure we find
(652'0)? = (05 P + 03 Pu)?
= (0% Pw)? + 2£5(20)05 L PudRE Pe + fo(20)? (051 pe)
= fu(20) (05 pw)® + fo(@0) (03 Puw)? + 24 (20) 05 Dwdicy pe + fo(20) (057 pe)
= fo(@o) fu(@0) (57 pe)?.
Thereby
M (o) (3 D)? + 535Dy B ) = M o) (035 D) + My 20) (559,
Owing to the Cauchy-Schwarz inequality, we finally get
mo (055 P)? + O €)?) < MutL O3 pu)® + My O3 pa)

(i1) The case o, ¢ £F and o, € EF is similar to the point (7).

10



(iii) We now consider o € EF NEL. Then, Myt = My(si4l) and MpFl = My (sitg). Tt
has proven in [21] that
2fo(55.5 )0k L Pudiy e + Folsy 1 ) Ok L Pe)® > 2051 Pudicy Pu + 0K L PeOY Do

As a consequence of 5?('21]% = 6;’('21139 + 5?&1 Dw, One writes

2
Fuls i) O3 ) + 1o (s 30) (B + 07 pe)
> (0 pu)? + 200 PO Pu + (05 Dw)® + 5L Podict P
Multiply each side by M (s’;}l) and use once more the Cauchy-Schwarz inequality to deduce

M (s ) (O5'0)? + (0% E'6)?) < Mt 05 pg)? + Mty (057 )

9dKL WKL

Whence, (4.2) is verified.

(iv) The last case o, ¢ EF NES is similar to the previous one. This completes the proof of
Lemma 4.2. O

The next lemma shows the equivalence of two norms on the space V,? . Its proof is based
on elementary calculus of the finite element methodology. We refer to [7, 8] for a detailed
demonstration.

Lemma 4.3. There exists a constant Cy > 0 depending only on A, A and © mentioned in (2.1)
such that

Z ’A§L| (wg — wL)2 < / AVwr - Vwrdr, Ywr = Z wrpr, VT € Tp.  (4.3)
Q

ol €€r Kevr

In the sequel we set £5 = {0k, € &r/ £ AL, > 0}. The statement of the preceding result
can be reformulated in an equivalent manner as follows.

Lemma 4.4. For everyT € Ty, the set Er contains at most one edge for which the corresponding
stiffness coefficient is nonpositive. Moreover, there exists a constant 1 € (0,1) depending only
on A, A and © such that

0< Z AL (wg —wp)? + (1—1n) Z AL (wge —wp)?, Ywp = Z wrpK, YT € T,
okL€ET ol e&h KeVr

Proof. Assume that there exist two nonpositive stiffness coefficients denoted by A%, and A%,
for example. As a result, one immediately gets A%, + A%, =A% <0. Thus AL, =0, which
contradicts with the original definition of the shape function ¢ 7.

Let T € T;,. Then, Lemma 4.3 and the formula

/AVwT-Vwde: Z AL (wg —wp)?,
Q

ok €ET
leads to
1 1
0<(+7) > Akp(wk —wp)® 4 (1 - o) > Ak (wk —wp).
U£L6£; a%Leg;

1
Dividing each side by (1 + 6) entails

1

2
0< Y AR (wk —wr)?+(1— 01+1) > |ARL] (wie —wi)?
ok, eer ok eef
To conclude, one takes n = e < 1. Note this parameter is independent of T € Tj,. O
1

11



Proposition 4.1. Let (pa,h.st)a=gw be a solution to the nonlinear system (3.1)-(3.5). Then,
there exists a constant Co independent of the discretization parameters namely h and dt such
that

N-1
1112 1112
> dt (th+1| g HthHVh) < O, (4.4)
n=0
N-1
Sootd N ARLME O ) + AR ML (03 pu)? < Co, (4.5)
n=0 TGTU}I}LEE;
and
N-1
0= Y Y X AL+ AR M O < Co (1)
n=0 TETUELGST

Po 1
Proof. Let us first focus on the proof of (4.4). We consider the function g, (ps) = / FRO) db.
0 Pa
We multiply the discrete mass conservation equation for the a-phase by |Ak| ga (pZJ}%), which
is a concave function, and we add them together. We then sum up the result on K € ¥V and
n € [0, N — 1] to obtain
T+ T+ T3=0, (4.7)

where we write

N-1
Ti= 3 303 Akl on (paiid)siid = ol se)sh i ) 9a i),
ae{g,w} n=0 K&V

N-1
To=— > D oty > > i AR M (0 pa)ga (D),
ae{g,w} n=0 KeV TeKr, LEVkr
N-1
Ys= > Y 0t> |Aglpalpily) (SZ,? PR — (Si,K)”+1fﬁ}1)ga(pZ§§)~
ae{g,w} n=0 Key
To begin with, we want to determine a lower bound on T;. To do that, we introduce the
Sw
feature the following functions He(Pa) = Pa(Pa)da(Pa) — Pas Pe(Sw) = / pe(l — u)du. It

0
can be easily seen that the first function is nonnegative and vanishes at zero while the second
one is concave. Thanks to this information, it has shown in [27] that : for all s,, s} > 0 with
Sg+ sw = s, + 8, =1 and pa, p;, € R one has

S (palpa)sa = pa@i)sh)9apa) = |0 Halpa)sa — Halpi)sh | = Pelsw) +Pe(sh).

ae{g,w} ac{g,w}

As a result of this inequality and Lemma 4.1 one estimates T as follows

< +00. (4.8)

RN | XD SR AT

ac{gw) L)

Co

We next treat the hyperbolic term. So, rearranging and gathering the expression of Yo by edges
gives

N-1
To= Y D 6t> > pr AR LM 5 padi g (pa)- (4.9)
ae{g,w} n=0 TGngLGET

12



In light of (3.6) there holds
N-1
D 20t DL MMk )
ac{gw} n=0 TeT oL e&r
We denote
T2T7n+1: Z Z AT M&}f 5?&1 )2,
ac{g,w} ok, €Er
which we decompose as follows
Tn n n Tn
=l >0 Y AR M6 pe)? | + P
ac{gw} ol eck
where we set
T)n+1 n n
ottt = > [a-n) > AR MIEO pa)? + Y N M (03 pe)?
ac{g,w} U};LGS; ok, €EL

Thanks to the crucial choice of (3.9) we obtain

0> Y min(Ma(sah ) [ (=n) D0 AR (0% pa)’ + Y0 ARp(0Lpa)?

ae{g,w} oxL€EET OoKLEET

Now Lemma 4.4 ensures that TT "L > 0. At this stage we can observe that To > 0. This
estimate is enhanced thanks to Lemma 4.2. Indeed, combining this latter, the integration by
parts formula, and the coercivity of the tensor A we find

N—-1
Yo=n > Y 6ty Y AR MR pa)?

ac{gw} n=0 TET ;T cet

>nmozatz S AL (G5 + 63e?)

= TeT oL €€r

N—-1
> mmod S ot ([l |5, + 1l 115, ) - (4.10)
n=0

Following [33] there exists C] and C% depending only €, ¢y, fp, fr such that

N-1 1/2
n 2
masa (ol ) o

n=0
. . . o 1.5 nmoA . .
Using Young’s inequality, ab < ea” + 4—b , with € = implies
€
N-1 /2
nmoA 1|2 20"
13 < 5 (g ot ||lph ™| Vh) i O (4.11)

2
Let us set Cy = Tlmﬁ ;S;j\ +Ch + C()). As a consequence of (4.7), (4.8), (4.10) and (4.11)
we ultimately obtain

N-1

> ot (oIl + eI, ) < o

n=0

13



Finally, assertions (4.5)-(4.6) result from the previous inequality together with (4.7) and
(4.11). Therefore, the proof is concluded. O

Corollary 4.1. Keeping the statement of Proposition 4.1, there holds :

N—-1 )
> at]Brrtly, < O, (4.12)

n=0

and

2&2 Do ARLI MO P < G, (4.13)

n=0 TETUKLegT
Z&Z > 1AL My (05 Pu)® < Cs. (4.14)
n=0 TGTUKLE(‘:T

Proof. It can be easily seen from Lemma 4.3 that

N-1 N-1
Z:O ot | BrY[S, < O MMl Z:O 5t |l tHfy, < Ca = CiCa | MM

Now, the left hand side of (4.13) is dived into terms :

Sl
ZétZ > Ak My R B zatz S |ARL M 63 By
n=0 TeT oL c&r n=0  TeT oT cer
+Zét2 Do [Men| My 03B,
n=0 TETU};LEE*'
52

By virtue of (3.9), we get

N—-1
S'<Cy Myl Y 6t||§"+1||vh < C4.
n=0

Following [32] we estimate S? with

N-1
§7 <Y 3 Aku (M Ok + ML (03 pu)?) < O

n=0 TeT ok €EF

Then Cy = C% + C}. To prove the inequality (4.14) we mimic the same steps.
O

We mention without proof the existence property of discrete solutions to the numerical
scheme (3.1)-(3.5). Certainly, this statement can be shown thanks to a fixed point result, see
for instance [17], based on the above energy estimates and the discrete maximum principle. We
refer to [23] for more information on the demonstration.

Proposition 4.2. There exists at least one solution to the nonlinear system (3.1)-(3.5).

14



5 Convergence analysis

In this section we first present some relevant properties which are somehow mandatory for the
convergence of the proposed numerical scheme. To this purpose, we set Uy p.5t = Po(Pa.h.ot) S h.ot
and Uu,h,ot = Pa.h,6t(Da)Sa,net- Using the same arguments exhibited in [23] we can establish
straightforwardly that the underlined quantities enjoy similar patterns when the discretization
steps tend to zero.

Lemma 5.1. For o € {g,w} there holds

= 0. (5.1)

Uevn5t = Uahst||
L@,

lim
h,6t—0

The following lemma states classical compactness results namely the space and time trans-
lates on the sequence (Ua p,51)-

Lemma 5.2. (Compactness properties) Let (pa n.st)a=gw De a solution to the nonlinear numer-
ical scheme (3.1)-(3.5). Then, the following estimates hold

L’X(O,tf)

where for every y € R? we set Q' = {x € Q, [z, +y] C Q} with w, is a modulus of continuity
such that we(ly]) = 0 as |y| = 0, and

/QX(O,th)

such that the modulus of continuity w’(7) tends to 0 as T — 0.

U1+ ,t) = U (w,1)| A dt < wally), (5.2)

2
Unpse(w,t+7) — Uapo st (2, t)‘ dadt < W' (1), (5.3)

The demonstration of this lemma is omitted because it mimics standard ideas as stressed in
[3, 6, 21]. In fact, the proof of inequality (5.2) leans essentially on the uniform estimate (4.2)
as conducted for instance in [23], whereas that of (5.3) is more intricate and it involves classical
arguments as addressed in [21] and later on in [3, 6].

Theorem 5.1. Under assumptions (Ag)-(Az), let (Tn) be a sequence of meshes to Q such
that the shape regularity condition (2.1) holds. Let (pa,h,st)a=g,w be the corresponding family
of discrete solutions to the numerical scheme (3.1)-(3.5). Then, as (h,dt) goes to (0,0), the
following convergences hold up to a subsequence

Zja,h,&, Ua b5t — Uy strongly in Ll(Qtf) and a.e in Qy,, (5.4)
Da,h,5t> Payh,t — Da a.e. i Qyy, (5.5)
Sah,ots Sah,st — Sa a.e. in Qy,, (5.6)
oh —— a.e. in S, (5.7)
Phot ——> D weakly in L*(Q,), (5.8)
Vph,st — Vp weakly in L*(0,t7; L*(Q)%), (5.9)
Vén,5e — VE(sg) weakly in L*(0,tz; L2(Q)%). (5.10)
Furthermore, one has
0<5, <1 and Uy =pa(pa)sa a.ein Q. (5.11)

Finally, the pair of pressures (Dg)a=g,w 1S a weak solution to the mathematical model (1.1)-(1.5)
in the sense of Definition 1.1.
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Proof. The strong convergence of LN{ayhy(;t towards U, (up to a subsequence) is ensured by
the space and the time translation estimates on the underlined sequence together with the
Fréchet—Kolmogorov compactness theorem [20]. The finite element reconstruction tends to the
same limit by virtue of Lemma 5.1. Let us next show the assertions (5.5) and (5.6) simultane-
ously.

Following [27], we define the map § : (pg,s4) € R x [0,1] — (Ry,Rw) € F(R x [0,1]) C
[0, ¢1p1])* where

Ry = pg(Pg)sg:  Ruw = puw(Pg — Pe(sg))(1 = 5g).

Computing the determinant of the Jacobian matrix of § yields

0 0
87199/)9(1)9)59 fsgpg(pg)sg

d§(pg, sq) = det ) 5
aipgpw(pg - pr:(sg))(l - Sg) aisgpw(pg *pc(sg))(l - 59)

= (P 09)35 (P(50)P%u (g = Pel30))(1 = 59) + pus(py = Pel55))

+ P;u(pg —Pe(8g))(1 — Sg)Pg(pg)> <0, V(pg,sg) € Rx[0,1].

Additionally, § is one -to-one. To see this, we should study the different possible cases as

1.2
follows. Let us take sq,sq € [0,1] and py, p; € R.

(i) First, we assume that s} = s2 # 0 and p} # p 2q Then, one has py(py) # pg(p3) since
pg is increasing. Consequently, we get Rl # Ry. Otherwise, if s1 = sg = 0, we obtain
Rl = pulr)) # R = pul}) b ihe monotony of pu.

(ii) Now, we suppose that s #* s and pg = pg This gives pg(p;) = pg(pz) Then, R1 #* 7?,2

(iii) Flnally, we look at the last case s #* s and pq =+ pq The treatment of the situations

(54 = 0 and sz =1)or (s; =1 and s2 = 0) is analogous to the point (ii). Hence, we
take sg, sg belonging to the open segment (0,1). Suppose by absurd that Rgl) = Rg and
RL =R2. Considering that s < s yields
1—s2 st
‘(1] <1, and —g < 1.
1—s, g

Therefore, the relationships

1
S
paP) 5 = paB2), pu(Py = pelsy) = T PP} = pe(s2)),
g g

imply
pa(Py) > pg(P2),  puw(Dh — pe(sh)) < puw (D2 — pe(s2))-

Since pg and p,, are increasing functions we deduce
Py > Pay Dy — pe(sy) < pi—pe(sy).
Subtracting these inequalities leads to
Pe(sg) > pe(sy).

The fact that the capillary function p. is also increasing gives a contradiction. Ultimately,
the case s, < s2 is similar.
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Consequently, the map § is indeed an injection. On the other hand, the function § is onto by
construction. Hence, the global inversion theorem ensures the fact that § is a diffeomorphism.
Now, in view of (5.4) and the continuity of F~! we infer

Pa,h,sty Pa,h,st > Do a.€. in Qtfa
Sah,ots Sah,st — > Sa a.e. in Q.

Accordingly, one has 0 < s, < 1, Uy = pa(Pa)sa a.e. in Qt;. We recall that qgh is defined as
the average value of the porosity within each control volume Ag of Aj,. Thanks to Assumption
(A;) there holds

(Zh ——— ¢ a.e. in ),

which establishes (5.7). Owing to (4.4), the sequence {Vpy, 5;} remains bounded in L%(0,#; L?(2)%).
Then there exists G € L?(0,ts; L*(Q)9) such that

Vph.st — G weakly in L2(0,t; L*(Q)%),

up to another subsequence if needed. Moreover, the Poincaré inequality implies that {pp s:} is
uniformly bounded in L?(Q; ;). Whence, one can find a p in the underlined space such that

Phot — p weakly in L?(Qy, ).

So, the identification of the limits is a direct consequence of the conforming nature of the Py
finite elements. Thus, Vp = G in the sense of distributions and p € L(0,t¢; H%DQ) Thereby,
the proof of (5.8)-(5.9) is concluded. One mimics a similar fashion to draw the weak convergence
(5.10) for the capillary term. In light of (1.8), the strong convergence (5.6) on the saturations,
Assumptions (A) and (Ag) we entail that the discrete correction terms given in the relationships
(1.7) converge to Py(sg), w(sy) almost everywhere in @y, and strongly in L*(Q;,). Then, it
follows that po € L?(Qy,).

Let us now prove that (pg, pw) is a weak solution to the problem (1.1)-(1.5) in the sense of
Definition 1.1. Let us then provide the proof in the case where @ = g. The proof of the case
a = w follows in the same fashion. To this purpose, let 1) € C°(2 x [0,¢7)), with ¢ = 0 on
I'p x [0,¢7). We multiply the g-phase discrete equation (3.2) by |Ag| i = |Ax| ¢ (vk, t"1),
for all K € V and n € [0, N — 1]. We sum up all the equations of the resulting system to get

Dllv,,&t n Dg,at i Dg,at —0,
where we write

N—-1
h,&
DI =37 S 1Akl ok (po Wit suid = po W) st ) URH,
n=0 Key

N-—1
h,6t n+1 T n+1l/cn+1 n+1
Dy™ = — E ot E E E Pyt N Mg, (O o)V,
n=0 KeV TeKry, LeVkr

N-1
S a3 LArl oy i) (s TER = (spae)™ I Ui
n=0 Key

h,5t
Dy

We perform a discrete integration by parts in time to find that

tn+1

N—1
’Df’& = - Z Z /A ¢Kpg(pZ7K)sZ,K/ O(x g, t) da dt
K tm

n=0 Key

-3 /A 010y () )%, (@, 0)

KeVv
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By virtue of (5.4), (5.7), (5.11) and the smoothness of the test function ¢ we infer

T /Q 09 (9) 3400t da dt — /Q py(P0)sL(-,0) d
tf

h,6t—0

We now treat the convergence of the convective contribution. Since we have no estimate on
the gradient of the gas pressure, we are led to pass to the limit through the artificial decompo-
. . . h,5t
sition of pg. This splits Dy""" into two terms

Dh ot Dh ot +D121§t,

where we consider

N-1

D=~ a Y Y Y o AR M) v

n=0 KeV TeKr, LEVkr

Y D DD AR AR MR O,

N-1
=0 K€V TeKr, oL, cér

3

N—-1

Dyt = =30ty Y D ok AR M 6D i

n=0 KeV TeKr, LEVkr
_ n+1 T n+1cn+1~ n+1
= E 5t E E E pgKLA LMyl 0% Py Oxp V-
n=0 Key TEICT} O'KLEST

In oder to study the convergence of the above expressions, we need to introduce the piecewise
functions (keeping in mind that w € {p,, s¢})

E?H = maxwﬁ“, w?fl = mmthrl
€T xzeT
— _ ,,,n+l _ —n+l1
wh’5t|T><(t",m+1] =Wro, whaéﬂTX(tn'tn«Fl]' wp . (5'12)

Let us begin with the investigation of the limit of Dh ot

Z(Stz Z Z pg n+1 (s;z}l)é?(zlp ?{4’1.

n=0 K€V TeKr, LeVkr

. To this end, we further define

The integration by parts formula allows to rewrite Ch % in the integral form

hs
C271t = / pg(ﬂg h 5t)Mg(§g,h,6t)Vph,5t Vb 5¢ da dt.
0 s

ty

Our goal hereafter is to make sure that

Sghbt T Sgr Py, 5 T Pg e in Q. (5.13)
Following [8, 33] one gets
2 — 2
/ |6 Ggnot) = E(sgpse)| dwdt < Cgh > bt} < Cgh —— 0, as b, 6t — 0.
ty n=0

Up to the extraction of a new subsequence, one deduces

€Gonst) — Esgna)| —— 0 ac in Q.
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It follows from the inequality f(ggﬁ,&) < &(Sg,not) < E(Sg.n,5t), and (5.6) that
Eg,}b,5t)§g7h)§t —_— Sg a.e. in Qtf'

On the other hand

1 / ‘7 2
5 Pghst —P
2 Qtf g g,h,0t

The first integral of the right hand side of (5.14) can be estimated by

2 _ 2
drdt < / ‘ﬁh,ét —p, 5| dedt —l—/ ‘pg’h’gt Py st dx dt.
Qi ’ Qi Y

(5.14)

2 N-1
/Q Pt = By 5| dwdt < IR ot [t < Cih ——— 0, as b, ot — 0.
ty n=0

In addition, one has

J

Accordingly, one extracts another unlabeled subsequence if needed to obtain

= ~ 2 _ 2
‘pgvhv‘” a By,h,ét’ drdi < C‘é/@ |Sg.not = Sgp5¢| dwdt —— 0, as h,dt — 0.
tf tf

pg,h,5t7gg7h76t pg a.e. 1In Qtf'

Now, as a consequence of the Lebesgue dominated convergence theorem (LDCT) we claim

h,é
Jim G 1t_/Q,,f Pa(Pg) My (39)Vp - Vi dudt.

We next check that
lim |cb" — Dy =0
h.6t—0 2,1 )

We compute the difference
h,8t h,5t h,6t h,6t
‘62,1 — Dy} ‘ <Ml Ry + llpgll o X217

where

Ry’ = Z5tz > Z (pg Py,nst) = PP, ) 5,)

n=0 KeV TeKr, oL, cér

Ayt = Zétz Do D My = Myl [N | |03 p] 1073 4]

KeV TeKr, o, ey

|A1[;L| ‘6n+1p’ ‘5TL+1

In light of the smoothness of the function 1, the regularity of the mesh and the Cauchy-Schwarz
inequality we discover

2
pap) = py( 4|

Ry1" < Ol Z&Z Y. >

=0 KeV TeKr, oL, cér

x zatz Y MRl

n=0 K€V TeKr, oL, csr
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Using Lemma 4.3, the a priori estimate (4.4), the almost everywhere convergence
pg@g,h,&t)apg(ﬂg)h,(;t) —— pg(pg) ae. in Qy,

and the LDCT, we ensure that

1
2

1
9 3 /N-1
h,dt ’ — n41 2
Ry < Chy (/Q ’pg(pg,h,at) ~ 9P, 55| Ao dt) <ZO 5t ||py: th>
tf n=
< Ciyh ——— 0, as h, 6t — 0.
The same conclusion can be drawn for X h ‘” i.e.

X0 < Clgh —— 0, as h, 6t — 0.

In conclusion, one has hm ‘Ch 0t Dg ’f t’ = 0. Now, to conclude the convergence of Dg -0t

it remains to establish that

h.5t
hlgl;fg()l)2 y = /tf pg(pg)VB(sg) - Vipda dt.

To this purpose we set
h,ot _ +1 +1 +1,,n+1
AP IO b DD ST R
n=0 KeV TeKry, oxr€ET

Using similar arguments as conducted for ch-ot together with the weak convergence (5.10), we

can easily pass to the limit in the above expression and claim

lim cggu/ pg(pg)VB(s,) - Vi da dt.

h,6t—0 Q ;
Let us prove that
i ‘Ch 5t _ phdt| _ g
hoots0 Dz
For this, we consider 257" € [min(s) %, si 1), max(s) 4, 50 1)) such that
n+1 n+1
[0, () / vk V/My(l = u) pe(u)du = My (0) M1 _u)p' (u) du
KL ) Pe sgj(l M('LL) c
= Sl (5.15)
n+1 n+l _n+1 n+l _n+1

Similarly, let wi} € [min(sy 'k, s ' ) max(sy e, s3] verifying

S0t \/My(1—u) ot My(1—u)
My (wigh! A = w = 5P, 1
Vi) [ e s [ SR ) = 048 610

n+1
g9, K

According to (5.15)-(5.16) we observe that

\ Mg(zﬁtl 5?{+LlAg \/ w?&l 5n+1 (5.17)
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Owing to this crucial relationship and the Cauchy-Schwarz inequality, we deduce

ar-of|<Tay TS |akl

=0 KeV TeKr, oL, cér

VM (M (i S € — 63 B o)

yh,n’t

ZétZ Yoo > MR = My AR L] |05 P 167

n=0 K€V TeKr, oL, csr

Nl

N-1
<Yy ot S AR MR + My |85 |
n=0 KeVv TekKr, gﬁLegT

x 25’52 > MG - M AR | el

=0 KeV TeKr, oL, cér

Zh,ét
< yh,5t + C{32h,5t.

Let us now estimate Y"°t and Z"%. On the one hand, the function /(M,M,) o1 is uni-
formly continuous on the compact [£(0),£(1)]. As a consequence, there exists a bounded modulus
of continuity w of the same function such that (see e.g. [8])

WM (25 )M (wich o7 € - 6"“8‘ W@ gt ol

Apply once again the Cauchy-Schwarz inequality to infer

Nl

yh,ét < Z St Z Z Z |A L} |6n+1 |

n=0 K€V TeKy, oL, ctr
+1 2
x zﬁz DRECARETA L DRI A
=0 KeV TeKr, ok L €ET

On the other hand, Lemma 4.3 entails the existence of a constant C7, such that

S° AL ot < o1

agLGc‘:T

Therefore, one finds

yh,6t g 015 </
Qt

The function w is continuous and bounded such that w(0) = 0. In addition, the sequence
(£(Sgn.ot) — € (s, n.s¢)) is bounded and converges almost everywhere towards 0. As a result

1
2

|w (£(g,n.0t) — E(8gn.61)) |2 dz dt)

f

lim Y"9t = 0.
h,0t—0

Taking into account Corollary 4.1, we follow an analogous reasoning to check that

lim ZM% = .
h,0t—0
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Hence, the convergence proof of the convective term is finished. Finally, bearing in mind the
strong convergence of the gas saturation and and the a.e convergence of the gas pressure, we
apply the LDCT to demonstrate that

. h6t P I,
h}}gopi’) = ‘/Qtf Pg(Dg) (ng - ng )I/dedt.

This concludes the proof of Theorem 5.1. O

6 Numerical validation

We now show the effectiveness and the robustness of the proposed method by numerical experi-
ments. In the all tests below, we indicate that the nonlinear system coming from the numerical
discretization is solved by the Newton-Raphson procedure. The stopping criterion is fixed to
10710, The porous medium fills the quadrangle = (0, Lx) x (0, Ly). The open  is discretized
with a refined sequence of triangular meshes taken from the benchmark [25]. The angles of
the triangulation are acute which permits to include the case of nonnegative transmissibilities
whenever the tensor A is the identity matrix. The latter property is evidently lost in anisotropic
occurrences.

6.1 Error assessment of the method

We first begin by illustrating the efficiency of the suggested approach for solving a nonlinear
degenerate parabolic equation through several selected exact solutions taken from [8, 9]. To this
end, let us then consider the academic problem

{ats—div(a(S)AVf(S))Zo in Qx(0,t) (6.1)

s5(-,0) = s° in Q ’

subject to a Dirichlet’s boundary condition corresponding to the trace of the considered analyt-
ical solution. The nonlinear diffusion function a is continuous, nonincreasing and degenerate at
s = 0. We assume that a is extended by zero for all s < 0. Here, the permeability tensor A is
chosen as a homogeneous diagonal matrix

Ae O
o 62
The proposed finite volume scheme for the discretization of the system (6.1) reads
1
% = — s'(z)dx, VK €V, (6.3)
Ak | Jag

and VK € V5, Vn e [0, N — 1]

)
s?{“—s}z—ﬁ S Akpako(FG6E - S5 =0, (6.4)

TEICT,L LeVkT

Contrary to the upwind scheme (3.9), at the interface 0%, the nonlinear diffusion coefficient
ak, is here centered expect for the negative case of the transmissibility

a(8n+1)+a(8n+1) )
K 5 L if AL, >0

gy = .
o a( min (SZ'H)) if AL, <0
JEVT

(6.5)

This idea has been inspired from the work [8]. Notice that a%; = al,- regardless the sign of
AL, . Since the angles of the simplices are acute we automatically have AL, > 0 for constant
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eigenvalues A\, = \,. We indicate that in [8] the authors proposed an upwind based scheme
for al.,. The reason behind the crucial choice (6.5) is twofolds : it first consists in reducing
the impact of the numerical diffusion and therefore getting a better convergence rate when the
discretization parameters tend to zero. This expectation is confirmed numerically as the tables
below exhibit. On a second place the expression of (6.5), especially the last case, guarantees
the coercivity-like property as highlighted in the proof of Proposition 4.1.

Theoretically, the scheme is positivity-preserving and convergent. A proof on the first prop-
erty is detailed in Lemma A.1. For the convergence results, it is sufficient to proceed as in [8, 10].
Now, to evaluate the error between the analytical solution and the discrete one we compute the
norms :

Nyt = ||S*§h,,6t‘|LT(Qtf), for r = 1,2, 0.

In the sequel of this subsection, the final time is set to ¢ty = 0.2. The time step is proportional
to the square of the mesh size h. We also set Lz = Ly = 1, then Q = (0,1)?.
6.1.1 Example 1: Heat equation in a nonlinear form

In this first example we compare the approximate solution provided by the numerical scheme
(6.3)-(6.4) with the exact solution :

cos(mz)e ™ At 1

se(w,y,t) = 5 o V(z,y,t) € Qx (0,t),
in the sense of the norm N, ,2 s¢- The nonlinearities used in the test are :
a(s) = s and f(s) =log(s). (6.6)

By substituting (6.6) into (6.1) we find the classical heat equation. In the next two tables we
list the obtained results for two different situations of the tensor A given in (6.2). In Table 1
we have considered the isotropic permeability matrix leading to A, = A, = 1 while in Table
2 we have taken A\; =1 and A\, = 103. Tt can be seen that the method is accurate of second
order in the isotropic case whereas its convergence rate falls down to 1 in the anisotropic case.
Indeed, this is caused by the semi-upwind scheme (6.5) together with the influence of medium’s
anisotropy. On the other hand, the saturation sy s+ remains positive which a crucial gain. This
fact also sustains the robustness of the proposed discretization for the preservation of such a
bound.

h 2 st Rate Nist Rate i Rate || minsp s
0.250 || 0.547 E-03 - 0.144 E-03 - 0.495 E-02 - 0.299 E-01
0.125 || 0.213 E-03 | 1.364 | 0.615 E-04 | 1.232 | 0.195 E-02 | 1.344 || 0.765 E-02
0.063 || 0.620 E-04 | 1.802 | 0.189 E-04 | 1.725 | 0.604 E-03 | 1.709 || 0.195 E-02
0.031 || 0.163 E-04 | 1.881 | 0.508 E-05 | 1.850 | 0.191 E-03 | 1.622 || 0.474 E-03
0.016 || 0.420 E-05 | 2.052 | 0.132 E-05 | 2.037 | 0.511 E-04 | 1.995 || 0.126 E-03

Table 1: Numerical errors for the first example with A\, = Ay = 1.

6.1.2 Example 2: Porous medium equation with a smooth solution

We now test our scheme on the well-known porous medium equation corresponding to
a(s) = 2s and f(s) = s.

In this second case, we consider its classical solution in two dimensions given by

(1/16X;)(z — 0.5)2 + (1/16),)(y — 0.5)?
1—t ’

se(z,y,t) = V(z,y,t) € Q x (0,tf).
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h NE s Rate N, }} 5t Rate i Rate min sy, 5¢
0.250 || 0.468 E-02 - 0.124 E-02 - 0.418 E-01 - 0.299 E-01
0.125 || 0.242 E-02 | 0.950 | 0.686 E-03 | 0.858 | 0.232 E-01 | 0.851 || 0.765 E-02
0.063 || 0.126 E-02 | 0.955 | 0.341 E-03 | 1.020 | 0.149 E-01 | 0.646 || 0.195 E-02
0.031 || 0.659 E-03 | 0.914 | 0.167 E-03 | 1.005 | 0.103 E-01 | 0.515 || 0.474 E-03
0.016 || 0.349 E-03 | 0.961 | 0.831 E-04 | 1.058 | 0.681 E-02 | 0.627 || 0.126 E-03

Table 2: Numerical errors for the first example with A, = 1 and \, = 1000.

Tables 3-4 show the errors following the norms N, ns¢ and their corresponding convergence rates
respectively. In Table 3 we implemented an identical permeability with A\, = Ay = 1. As
predicted, a super-convergence is achieved as well as the discrete solution respects its physical
range. The situation is slightly different for the anisotropic problem where A, = 1 and A, = 107>
as displayed in Table 4. The method based on the choice (6.5) loses its second order accuracy
with respect to the anisotropy of the permeability. Nonetheless, it is still of order ”one” even
if the ratio Ay /A, is important. Otherwise, this latter has no effect on the positiveness of 5, s¢,
which is a fundamental point as it is needed below in case of the compressible diphasic flow to
select at least one admissible solution.

Rate

NE s, Nt Rate 5t Rate || minsy s

0.250 || 0.642 E-04 - 0.168 E-04 - 0.565 E-03 - 0.485 E-05

0.125 || 0.345 E-04 | 1.074 | 0.879 E-05 | 0.939 | 0.241 E-03 | 1.231 || 0.300 E-06

0.063 || 0.120 E-04 | 1.357 | 0.409 E-05 | 1.118 | 0.701 E-04 | 1.801 || 0.190 E-07

0.031 || 0.360 E-05 | 1.698 | 0.133 E-05 | 1.579 | 0.185 E-04 | 1.876 || 0.115 E-08

0.016 || 0.961 E-06 | 1.999 | 0.368 E-06 | 1.948 | 0.472 E-05 | 2.067 || 0.765 E-09

Table 3: Numerical errors for the second example with A\, = A, = 1.

h ? 5t Rate Nust Rate NG Rate || minsy s
0.250 || 0.111 E+03 - 0.402 E402 - 0.498 E+403 - 0.157 E-01
0.125 || 0.735 E+02 | 0.644 | 0.286 E+02 | 0.491 | 0.287 E4+03 | 0.577 || 0.157 E-01
0.063 || 0.459 E+02 | 0.688 | 0.180 E+02 | 0.674 | 0.190 E4+03 | 0.603 || 0.156 E-01
0.031 || 0.277 E+02 | 0.712 | 0.108 E+02 | 0.725 | 0.120 E4+03 | 0.651 || 0.156 E-01
0.016 || 0.163 E402 | 0.805 | 0.622 E4+01 | 0.832 | 0.755 E+02 | 0.698 || 0.156 E-01

Table 4: Numerical errors for the second example with A\, =1 and A\, = 107°.

6.1.3 Example 3: Porous medium equation with a low regular solution

This third test case continues with the porous medium equation where a particular emphasis is
set on the low regularity in space of the analytical solution :

Se(z,y,t) = max(2X\,t — z,0),

We have utilized the isotropic permeability A\, = A, = 1 and the anisotropic one A\, = 1,
Ay = 100 to test the efficiency of our discretization. Tables 5-6 exhibit the corresponding
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results. In the first table we observe that the convergence rate is strictly less than two which is
not surprising since the exact solution does not belong to H2(f2) in space. In addition to this
fact, the method becomes of an order approaching to 1 when h decreases in the anisotropic case
as highlighted in the second table. Negligible undershoots are also noted when the ratio A, /Az
increases.

h NE st Rate Nk s Rate S Rate || min sy, 5
0.250 || 0.305 E-02 - 0.505 E-03 - 0.352 E-01 - 0
0.125 || 0.122 E-02 | 1.326 | 0.186 E-03 | 1.439 | 0.184 E-01 | 0.940 0
0.063 || 0.449 E-03 | 1.454 | 0.596 E-04 | 1.663 | 0.903 E-02 | 1.034 0
0.031 || 0.163 E-03 | 1.430 | 0.181 E-04 | 1.681 | 0.446 E-02 | 0.994 0
0.016 || 0.578 E-04 | 1.567 | 0.522 E-05 | 1.880 | 0.221 E-02 | 1.062 0

Table 5: Numerical errors for the third example with A\; = A\, = 1.
h i st Rate N, ,17 st Rate hot Rate min sy, s¢
0.250 || 0.136 E-01 0.318 E-02 0.109 E-00 - 0.444 E-21

0.125 || 0.967 E-02 | 0.488 | 0.227 E-02 | 0.485 | 0.855 E-01 | 0.344 || - 0.157 E-26
0.063 || 0.686 E-02 | 0.501 | 0.148 E-02 | 0.627 | 0.681 E-01 | 0.332 || - 0.151 E-33
0.031 || 0.482 E-02 | 0.496 | 0.931 E-03 | 0.651 | 0.527 E-01 | 0.360 || - 0.297 E-41
0.016 || 0.332 E-02 | 0.562 | 0.568 E-03 | 0.746 | 0.407 E-01 | 0.393 || - 0.795 E-25

Table 6: Numerical errors for the third example with A, =1 and A, = 100.

To conclude this subsection, the convergence speed obtained by our approach is visibly
sensible to higher anisotropic fields. The same issue has been underlined in [8]. This is mainly
due to the choice (6.5) and the degeneracy character of the model problem (6.1). We however
conjecture that the method is at most of first order for any permeability tensor. We further
stress that it provides no undershoots nor overshoots. Compared to [8] our scheme seems
to behave better since the convergence rates are significantly enhanced. These latter results,
especially the first order accuracy, are somehow satisfactory and turn out the scheme in question
a robust compromise for the discretization of challenging complex problems. This motivates the
application of our idea to the diphasic compressible model since the mobilities of both phases are
often approximated by first order upwind schemes as investigated in many works [4, 6, 7, 29, 32]
and the references are therein.

6.2 Numerical experiments for a diphasic compressible flow in anisotropic
media

The physical data used in these tests are being inspired by [32]. This experiment is termed as
the five-spot problem in the literature. The goal is to simulate the secondary recovery of gas
occurring in a 2D anisotropic reservoir with respect to the permeability tensor. The domain of
computation representing the reservoir of interest is of length Lx = 1m and width Ly = 1m. It
is covered by 3584 triangles which makes 1857 dual control volumes as depicted in Figure 2.

We then consider the uniform porosity ¢ = 0.206. The phases of reference are gas as the
nonwetting phase and water as the wetting one. This is not an exhaustive choice, one may take
other options. We assume that the gas density obeys the well-known ideal gas law:

Py
Pyﬂ“ef ’

Pg(Pg) = Pg,ref
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Figure 2: Primal mesh with 3584 triangles.

where we have fixed pg ey and Py cs to
Pgref = 400K g.m™> Py cr = 1.013 x 10° Pa.

On the other hand, the water phase is weakly compressible with regards to the gas. Therefore,
its density follows an exponential law with a small compressibility coefficient. Accordingly, we
consider

pw(pw) = Pw,ref (1 + cref(pw - w,ref))y

where we have set
pwrep = 1000Kg.m™>, c.ep = 107°Pa™", P, ey = 1.013 x 10° Pa.

The choice of both densities is mainly practical, especially for computing the analytical expres-
sion of the nonlinear formula (3.6) for the a-phase density p" !, at the interface between two
control volumes Ax and Ap,. ’

The relative permeabilities are squared functions K, ,(ss) = s2. The fluid viscosities are
respectively given by p, = 9 x 107°Pa.s, jt,, = 1073 Pa.s. The capillary pressure is considered
to be a linear function in terms of the gas saturation P.(sy) = PazSg With Ppg, = 10°Pa.

The domain is initially occupied by gas with a uniform saturation i.e. sg = 1 where the
gaseous phase is at the standard atmospheric pressure Pg = 1.013 x 10°Pa. Under the pressure
P! = 4.6732 x 10° Pa, only water is injected in the upper left corner of the domain (z = 0,
0.8 < y < 1) with s!{, = 1. This pressure allows to displace the gas which flows freely outside
the medium. The extraction zone is located at the lower right corner (z =1, 0 < y < 0.2) and
is considered at the atmospheric pressure. The rest of the boundary is impermeable as shown
on Figure 2. No source or sink terms are imposed, which means that fF = fI = 0.

6.2.1 Test case 1 : Isotropic permeability

In this test we consider that the medium is isotropic where the permeability matrix is given by

Az, y) = 10710 {035 025} im?). (6.7)

This expression of A means that the water fluid flows within the medium regardless the space
directions. Figure 3 illustrates the behavior of water saturation and gas pressure at ¢; = 10s,
to = 30s and to = 60s. The saturation exhibits a smooth front which is due to the capillary
forces. Since there is no principal axis, the water displaces diagonally the gas towards the
extraction zone. It is also observed that almost the whole amount of gas is recovered at the final
time. The compressibility of both phases especially of gas prevents the latter to exit immediately
the medium after the injection process. In other words, when water is injected it takes a little
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bit time for gas to be produced at the production region. We indicate that at every time the
computed saturation remains bounded between its physical ranges 0 and 1.

To get a better idea on the flow, Figure 4 shows separately a cross-section of the wetting
phase saturation and gas pressure profiles at the point (0,0.9). After ¢t = 50s, the water
front reaches the exit. Also, the domain becomes increasingly filled by water and emptied
from gas. On the other hand, the gas pressure is higher near the injector and lower when
the right boundary is approached. It seems to be regular owing to the parabolic kind of the
system. Even if it is not included in our theoretical part, it is shown that P, is bounded with
1.013 x 10°Pa < P, < 4.6732 x 10°Pa.

Water Saturation at t=10s Water Saturation at t=30s Water Saturation at t=60s

1 1 1
09 (i} 0.9
08 08 0.8
07 0.7 0.7
06 05 06
05 05 0.5
0.4 0.4 0.4
03 03 03
02 0.2 0.2
0.1 0.1 0.1
] o 0

Gas pressure [Pa] at t=10s i Gas pressure [Pa] at t=30s <10° Gas pressure [Pa] at t=60s <1t

o 1
45 45 45
4 4 4
35 35 35
a 3 3
25 25 25
2 bl 2
15 15 15

Figure 3: Test 1: Evolution of the water saturation (up) and the gas pressure (down) for simulation
times t; = 10s, to = 30s and t3 = 60s with the permeability choice (6.7).
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Figure 4: Test 1: Cross section of water saturation (left) and the gas pressure (right) at point
(0,0.9) for different times t € {10s, 20s, 30s, 40s, 50s, 60s}.
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6.2.2 Test case 2 : Homogeneous anisotropic permeability

In this test, the permeability tensor is globally anisotropic. The flow action takes place in the
direction obtained by rotating the vertical axis with the angle 7/10. Then

_ 1 0 _
Az,y) = 0.15 x 1071° x Ry, x [O 5} x Ryl [m?], (6.8)

where we have chosen Ry, for 8y = 7/10. This amounts to
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Figure 5: Test 2: Evolution of the water saturation (up) and the gas pressure (down) for simulation
times t; = 5s, to = 20s and t3 = 60s with the permeability choice (6.8).
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Figure 6: Test 2: Cross section of water saturation (left) and the gas pressure (right) at point
(0,0.9) for different times t € {10s, 20s, 30s, 40s, 50s, 60s}.
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Figure 5 depicts the water saturation and gas pressure subject to capillary, compressibility
and anisotropy constraints at different instants. However, our focus is set on the impact of the
latter kinds of effects. It is seen that the injection of water is keeping the movement of the
gas from the left side towards the right side. This is of course ensured by the high pressure
which is maintained in the y-direction rotated by 7/10 in the negative sense. Compared to Test
1, the y-eigenvalue is much bigger in this test, therefore the pores are relatively large in this
direction. Consequently, more than the half amount of gas is recuperated in a short time as we
observe on the figure. It is also noticed that after ¢ = 20s water becomes to leave the domain
where a considerable quantity of gas is remained therein. We emphasize that the calculated
saturation is always delimited by its boundary values 0 and 1 which confirms the theoretical
result established in Lemma 4.1.

The cross-section of the water profile presented in Figure 6 at the point (0,0.9) shows that
the flow with respect to the z-axis is slightly similar (up to a rotation) to the first test case.
The gas pressure varies slowly at the begging of the recovery operation and achieves somehow
a threshold when the medium becomes to be saturated by water.

6.2.3 Test case 3 : Heterogeneous rotating anisotropic permeability

This test ensures the ability of our method to simulate the considered compressible two-phase
flow through a heterogeneous medium in terms of its permeability. The expression of this
property is taken from [28, 25] :

~ 015 x 10710 [0.122 + 4% 0.92y

Here the flow of both fluids depends on the position since the permeability varies in space.
However, we continue by injecting water as in the previous tests. Figure 7 displays the behavior
of water in the medium. It is recorded that the wetting phase displaces faster horizontally.
Obviously, this fact is caused by the heterogeneity of the medium and therefore the location of
the injector. Indeed, at this spot, the x-variable is closer to 0 while the y-variable is around 1.
Consequently, the flow velocity is important around this area as the pressure sub-figures expose.
As the z-variable increases we see that the movement is relatively slowed which permits the
entry of water in the diagonal of the domain. Here again the saturation presents no oscillation
and is bounded between its natural limits 0 and 1. The same remark is made on the pressure.

Once more, the cross-section of the water saturation and gas pressure profiles is given in
Figure 8 at (0,0.9). It is indicated that the process is taking more and more time to move all
the gas outside of the medium. This is natural since the pores are too tiny. We also remark
that the pressure changes its convexity shape.

6.2.4 Test case 4: Heterogeneous rotating anisotropic permeability with a
nondegenerate bounded gas density

In this last test case we place our attention on the flow where the density is satisfying Assumption
(As). This means that the gas density should be uniformly bounded, especially away from
0. In this case, the problem is nondegenerate with respect to the gas pressure. To achieve
this situation, we keep all the data of the preceding Test case 3 except the gas density whose
expression is now given by :

Pg(Pg) = Pg,ref (1 + v (pg — Pg,ref))a

where « is chosen as v = 10™%. It accounts for a compressibility factor. As previously, injecting
water on a part of the boundary with on overpressure allows its spreading within the medium.
We observe that the flow path obeys the preferential axes determined by the anisotropy of the
permeability. As expected, one observes on Figure 9 that the water takes less time compared to
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Figure 7: Test 3: Evolution of the water saturation (up) and the gas pressure (down) for simulation
times t; = 10s, to = 30s and t3 = 60s with the permeability choice (6.9).
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Figure 8: Test 3: Cross section of water saturation (left) and the gas pressure (right) at point
(0,0.9) for different times t € {10s, 20s, 30s, 40s, 50s, 60s}.

Test case 3 to invade the reservoir. This goes back to the additional transport term coming from
the nondegeneracy effects of the gas density. A similar remark is clearly seen on the evolution of
the gas pressure. The water saturation remains always between its natural ranges 0 and 1. To
confirm these facts from a close viewpoint, we refer to the cross-section of the water saturation
and gas pressure profiles at (0,0.9) given in Figure 10. As a consequence of the nondegeneracy
influence of the density function, a faster displacement of water is observed compared to Test
case 3 and a rapidly dispersive behavior of the gas pressure is noticed.

To summary, we presented the qualitative behavior of water saturation and the gas pressure
as a discrete solution to the numerical scheme (3.1)-(3.5). In the all aforementioned tests we have
focused our attention on the displacement of phases through the porous medium in the presence
of anisotropy of the permeability tensor. We noticed that the flow paths follow naturally the
principal axis, which matches with the real case. Moreover, numerical results showed that the
velocity of the flow is strongly depending on the choice of the phase density. We have also seen
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Figure 9: Test 4: Evolution of the water saturation (up) and the gas pressure (down) for simulation
times t; = 10s, to = 30s and t3 = 60s with the permeability choice (6.9).
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Figure 10: Test 4: Cross section of water saturation (left) and the gas pressure (right) at point
(0,0.9) for different times t € {10s, 20s, 30s, 40s, 50s, 60s}.

that the proposed methodology respects the discrete maximum principle. On the other hand,
this point has a theoretical target allowing to get the main ingredients, namely the energy and
compactness estimates, for the convergence analysis of the scheme. It further provides a crucial
physical information on the solution.

A  Appendix : On the positivity of the sub-upwinding
scheme for a nonlinear diffusion problem

In this appendix we show that the discretization (6.3)-(6.5) for the nonlinear diffusion problem
(6.1) preserves a nonnegative lower bound on the solution.
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Lemma A.1. The numerical scheme (6.3)-(6.5) is positivity-preserving in the sense that
(s(}( >0, VK e v) implies (s’;jl >0, VKeV,nelo,N— 1]]).

Proof. To prove the above statement we resort to the induction. We select n € [0, N — 1]. Let
us assume that sb, > 0 for every | < n. We now check that S"K+1 > 0 for all K € V. We still
denote K the vertex of V such that s"“ = minzecy SEH. The case 5}?‘1 > 0 is trivial. We
therefore assume that s?;”l < 0. We next multiply the line of the system (6.5) associated to K

by (s%H)™ = —min(s%,0) to get

ORIt Ry AK| S Mk (ST = S5 (s =0,

TG’CT LEVKT

Using the fact that the function a(s) is extended by 0 for all | — 0o, 0[ and the definition of %,

given in (6.5), one obtains a?(L(S"KH) = 0 in the case where AZ; < 0. Consequently

n 72 n n n n n —
O Pl A0 By o DY X MRt (SR - SR )R =0,
X N K TE)CT; LeVkT

Z

On the other hand, the quantity Y is nonpositive thanks to the induction assumption s%. Also,
one has Z < 0 since the function f is nondecreasing. We then deduce

(s% )~ =0,

which yields a contradiction with the assumption (s’}(ﬂ)_ < 0. Therefore s”K+1 >0, VK € V.
The proof is concluded. O
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