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EXISTENCE FOR A GLOBAL PRESSURE FORMULATION OF
WATER-GAS FLOW IN POROUS MEDIA

BRAHIM AMAZIANE, MLADEN JURAK, ANJA VRBASKI

ABSTRACT. We consider a model of water-gas flow in porous media with an
incompressible water phase and a compressible gas phase. Such models appear
in gas migration through engineered and geological barriers for a deep reposi-
tory for radioactive waste. The main feature of this model is the introduction
of a new global pressure and it is fully equivalent to the original equations.
The system is written in a fractional flow formulation as a degenerate para-
bolic system with the global pressure and the saturation potential as the main
unknowns. The major difficulties related to this model are in the nonlinear
degenerate structure of the equations, as well as in the coupling in the system.
Under some realistic assumptions on the data, including unbounded capillary
pressure function and non-homogeneous boundary conditions, we prove the
existence of weak solutions of the system. Furthermore, it is shown that the
weak solution has certain desired properties, such as positivity of the satura-
tion. The result is proved with the help of an appropriate regularization and
a time discretization of the coupled system. We use suitable test functions to
obtain a priori estimates and a compactness result in order to pass to the limit
in nonlinear terms.

1. INTRODUCTION

Two-phase flow in porous media is important to many practical problems, in-
cluding those in petroleum reservoir engineering, unsaturated zone hydrology, and
soil sciences. Most recently, modeling multiphase flow received an increasing at-
tention in connection with the disposal of radioactive waste and sequestration of
COs.

This paper focuses on the modeling and analysis of immiscible compressible two-
phase flow through porous media, in the framework of the geological disposal of
radioactive waste. As a matter of fact, one of the solutions envisaged for managing
waste produced by nuclear industry is to dispose of it in deep geological formations
chosen for their ability to prevent and attenuate possible releases of radionuclides
in the geosphere. In the frame of designing nuclear waste geological repositories
appears a problem of possible two-phase flow of water and gas, mainly hydrogen.
For more details, see for instance [36], 37]. Multiple recent studies have established
that in such installations important amounts of gases are expected to be produced in
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particular due to the corrosion of metallic components used in the repository design,
see e.g. [19]38] and the references therein. The French Agency for the Management
of Radioactive Waste (Andra) [9] is currently investigating the feasibility of a deep
geological disposal of radioactive waste in an argillaceous formation. A question
related to the long-term performance of the repository concerns the impact of the
hydrogen gas generated in the wastes on the pressure and saturation fields in the
repository and the host rock.

As reported in [4], the mathematical analysis of two-phase flow in porous me-
dia has been a problem of interest for many years and many methods have been
developed. There is an extensive literature on this subject. We will not at-
tempt a literature review here, but merely mention a few references. Here we
restrict ourselves to two-phase flow in porous media. We refer for instance to
[, [0y [T, [12) 151 161 20 211, 23], [32], B3] 42, 43] for more information on the analysis,
especially on the existence of solutions, of immiscible incompressible two-phase flow
in porous media, and to [0} [7, 8, 18, 22] for miscible compressible flow in porous
media.

However, the situation is quite different for immiscible compressible two-phase
flow in porous media, where, only recently few results have been obtained. In the
case of immiscible two-phase flows with one (or more) compressible fluids without
any exchange between the phases, some approximate models were studied in [24] 25]
20l 27]. Namely, in [24] certain terms related to the compressibility are neglected,
and in [25] 26] 27] the mass densities are assumed to depend not on the physical
pressure, but on the global pressure. As shown in [3] the models based on the
mass density approximation can be suitable in oil reservoir simulations but are
inadequate in many underground gas and water flows where the difference between
the phase pressures and the global pressure can be significant. In the articles
[28, 29] [30, 1], a more general immiscible compressible two-phase flow model in
porous media is considered for homogeneous fields. In these contributions, the
models are based on phase formulations, i.e. the main unknowns are the phase
pressures and the saturation of one phase, and the feature of the global pressure
as introduced in [I0] [I5] for incompressible immiscible flows is used to establish a
priori estimates. The obtained results are established under the assumption that
the capillary pressure is bounded and no discontinuity of the porosity and the
permeability is permitted, which is too restrictive for some realistic problems, such
as gas migration through engineered and geological barriers for a deep repository
for radioactive waste.

In the case of immiscible two-phase flows with one (or more) compressible fluids
with exchange between the phases, i.e. a multicomponent model, existence of weak
solutions to these equations under some assumptions on the compressibility of the
fluids has been recently established in [13], 34 [35], 40, [41].

For modeling such flow problems, there are two main approaches known as the
phase and the global pressure formulations. The phase formulation is based on
individual balance equations for each of the fluids. For such formulation, in regions
without the wetting fluid, the wetting pressure is physically not well-defined. So
the pressures are not mathematically well defined globally. Also, as a consequence
of the degeneracy of the relative permeability functions is that no uniform bounds
for the pressure gradients in L2-spaces are available. To overcome these difficulties,
the global pressure formulation of the original flow equations was introduced for



EJDE-2012/102 EXISTENCE FOR A GLOBAL PRESSURE FORMULATION 3

incompressible two-phase flows in [I0, 15], and generalized recently to compressible
two-phase flows in [2], B, [44] and for three-phase flows in [14].

In this paper, we focus our attention on the study of immiscible, compressible
two-phase flow in porous media under isothermal condition without mass transfer
between the phases taking into account gravity, capillary effects, and heterogeneity.
The system consists of incompressible wetting phase and compressible non-wetting
phase, such as water and hydrogen in the context of gas migration through engi-
neered and geological barriers for a deep repository of nuclear waste. The system
is written in a fractional flow formulation with the saturation of one of the phases
and the global pressure as independent variables. This new formulation, recently
derived in [2] ] without any simplifying assumptions, is fully equivalent to the
original phase equations formulation and is more suitable for mathematical and
numerical analysis, for more details see [4, [5]. The fractional flow approach treats
the two-phase flow problem as a total fluid flow of a single mixed fluid, and then
describes the individual phases as fractions of the total flow. This approach leads
to a less strong coupling between the two coupled equations: the global pressure
equation and the saturation equation. The mathematical structure is well defined:
the system consists of two nonlinear degenerate parabolic equations. The major
difficulties related to this model are in the nonlinear degenerate structure of the
equations, as well as in the coupling in the system. This formulation leads to a cou-
pled system consisting of a nonlinear parabolic equation for the global pressure and
a nonlinear degenerate parabolic diffusion-convection equation for the saturation,
subject to appropriate boundary and initial conditions. Our aim is to establish ex-
istence of weak solutions for this system of equations under realistic assumptions.
Let us mention that the case of two compressible fluids was treated in [4]. In con-
trast to this case, the incompressibility of one phase leads to additional difficulties
in the proof of the existence result for the system under consideration. Namely, the
assumption (A.6) on mass densities in [4] is not valid for the model under consid-
eration. Although we follow the strategy used in [4], that is we first regularize our
model and then using the discretization in time, apply the fixed point arguments,
still the presence of incompressible phase brings additional difficulties in obtaining
a priori estimates and passage to the limit, and makes the proof essentially more
involved. Our approach also relies on the compactness result proved in our previous
work [4]. Thus we extend the results of [4] in the case of water-gas flow in porous
media with an incompressible water phase and a compressible gas phase.

The rest of the paper is organized as follows. In Section [2| we introduce the
notations and formulate the mathematical and physical model under consideration.
Then we state the assumptions on the data and present the main result of the
paper on the existence of a weak solution of the problem. This result is proved in
three steps. In Section[3|we regularize the system, introducing a small regularization
parameter 17 > 0 and state the existence result for a weak solution of the regularized
problem. Section [] provides a construction of the approximate solutions to the
regularized system by replacing the time derivatives with finite differences with a
small time step h > 0 and the existence result for the corresponding system, as
well as a maximum principle for the saturation. In Section [5| we establish uniform
estimates with respect to h and n using suitable test functions. This allows us to
pass to the limit when h — 0 which gives the existence of a weak solution for the
regularized problem; this is performed in Section [} Finally, in Section [7] we pass
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to the limit as 7 — 0 using an adapted compactness result, as in [39, 31l 4], and
prove the existence of the solutions of the problem defined in Section

2. PROBLEM FORMULATION AND THE MAIN RESULT

The model of water-gas flow to be presented herein is formulated in terms of the
non-wetting (gas) phase saturation and the global pressure and it is developed in
[2,13]. The saturations of the wetting and the non-wetting phases are denoted by S,,
and S := Sy = 1— 89, respectively, and \; = A;(S) stands for the relative mobility
of the j-phase, j € {w, g}. The pressures and the mass densities of the wetting and
the non-wetting phases are denoted by P,,, P, and p,,, pg, respectively. The wetting
phase (water) is assumed incompressible (p,, = const.) and the non-wetting phase
(gas) is compressible, pg = pg(FPy).

The fully equivalent global pressure formulation of immiscible, compressible two-
phase flow introduced in [2] 3] is defined in terms of the global pressure P and the
saturation potential 6 defined by

s
0=p5(S) = /0 \/ Aw($)Ag(s)PL(s)ds, (2.1)

where P.(S) = P, — P, is the capillary pressure function. The global pressure
P is a pressure-like variable which allows to express the phase pressures P, P,
as functions of (gas) saturation and the global pressure: P, = P,(S,P), Py =
P,(S,P). The non-wetting phase mass density will be expressed, therefore, as a
function of S and P, p; = py(Py(S, P)) =: py(S, P). The phase pressures are then
given by (see [2]):

P,(S,P) =P+ P.(0) + /S fw(s, P)P.(s)ds, (2.2)
P,(S,P) =P,(S, j)D) — P.(9), (2.3)
where the fractional flow functions are defined by
fuw(S,P) = pwruw(S)/A(S, P),  fo(S, P) = pyg(S, P)Ag(S)/A(S, P).
Also, we use the total mobility A(S, P), defined by
A(S, P) = puwAw(S) + pg(S, P)Ag(S5).

The water-gas flow equations given in a fully equivalent global pressure formu-
lation are described by the following equations (see [2]):

08 . .
- pw@a — div(A (S, P)KVP) + div(A(S, P)KV#) (2.4)
+ pi} dlv()‘w(S)Kg) = va
0 . .
(Da(pg(s, P)S) —div(A4(S, P)KVP) — div(A(S, P)KVE) (2.5)

+div(Ag(S)py(S, P)*Kg) = Fy,

where ®(x) is the porosity, K(x) is the absolute permeability tensor of the porous
medium, F,,, Fy are known source terms and the gravity vector is denoted by g.
The coefficient A(S, P) is given by

Aw(5)Ag(5)

A(S, P) = puwpye(S, P) NS, P)

(2.6)
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and the mobility functions A, A, are given by
Au(S, P) = puruw(S)w(S, P), Ay(S,P) = py(S,P)\g(S)w(S, P),
where the function w(S, P) is defined by (see [2] [3])
0P,(S,P)  0P,(S,P)
oP N orP
Let a porous domain Q C R%, d = 1,2, 3, be a bounded, connected, Lipschitz
domain. The domain boundary is considered to be decomposed as 92 =T'p UT'y.
The time interval of interest is |0, T'[ and Q = Qx]0,T[, 'l =T;x]0,T[,i € {D,N}.
We impose the boundary conditions for this system as follows:
§=0p, P=Pp onT%, (2.7)
Q, n=G,, Q, n=G, onl%. (2.8)

w(S,P) =

Here Pp, 0p, G and G4 are given functions, n is the outward unit normal to 9
and

Qu = Pulw = —Aw(S, P)YKVP + A(S, P)YKVO + p? M\ (S)Kg,
Qg = py(Py)ay = —Ay(S, PYKVP — A(S, P)KVE + p,y (S, P)*X,(S)Kg
are the phase mass fluxes with q; being the volumetric velocity of the j-phase,

j € {w,g}. The Dirichlet boundary data Pp, fp are assumed to be extended to
the whole domain @); to express their regularity we introduce the space

W ={peL*0,T; H'(Q): ¢ € L>(0,T; L' (), 0 € L' (Q)}
with the norm

el = llellz2 0,751 @) + [l 0,521 (2)) + 102l L1 (q)-
We define also Sp = S(0p), where S = 7', and P,p = P,(Sp,Pp), P;p =
P,(Sp, Pp).
The initial conditions are

0(x30) = 00(x)a P(xﬂo) :p()(x) in Q. (29)

We are going to prove the existence of weak solutions of the coupled system

(2.4), (2.5) with the boundary and initial conditions (2.7]), (2.8) and (2.9) under

the following assumptions:

(A1) The porosity ® belongs to L>(€2), and there exist constants, 0 < ¢, <
om < 400, such that 0 < ¢,,, < P(x) < dps a.e. in Q.

(A2) The permeability tensor K belongs to (L>(€2))**?, and there exist con-
stants 0 < ky, < kar < 400, such that for almost all z €  and all £ € R?
it holds:

ki € <K(@)€- € < kulé]*.

(A3) Relative mobilities satisfy Ay, Ay € C([0,1];RT), Ay(Syw = 0) = 0 and
Ag(Sg = 0) = 0; A, is an increasing function of S;. Moreover, there exist
constants Ayr > Ay, > 0 such that for all S € [0, 1]

0< A\, < )\w(S) + )\g(S) < Au.
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(A4) There exist constants pe min > 0 and M > 0 such that the capillary pressure
function S +— P.(S), P. € C([0,1[;R*) n C*(]0,1[;RT), for all S €]0,1]
satisty

PCI(S) Z pc,min > 07 (210)

/0 Pu(s) ds + /Ay (S)Aa(S)PL(S) < M. (2.11)

Moreover, there exist S# €]0, 1] and v > 0 such that for all S €]0, S#]
S*TPN(S) < M, (2.12)
P.(S) — P.(0) < MSP.(S). (2.13)
(A5) There exist 0 < 7 < 1 and C' > 0 such that for all Sy, 52 € [0, 1]

c‘ /:2 VA () A (s) ds‘T > 19, — Sal.

(A6) pw >0, py is a C'(R) increasing function, and there exist py,, pas > 0 such
that for all p € R it holds

Pm < pg(p) < par, 0 < pl(p) < pur-

(A7) Fy,Fy € L*(Q); Fy, > 0 ace. in Q.
(A8) The boundary and initial data satisfy:

Pp,P.(Sp)eW, 0<S5p<1ae. inQ;
Gw7Gg € L2(FN)7 Gw < 0;
po,0o € L2(Q), 0<6y < B(1) ae. in Q.

Remark 2.1. Assumptions (A1)-(A3) are standard. Assumptions (A4) and (A5)
are used to prove the Holder continuity of the functions S = 37! and (S, P) —
pg(S, P)S in the proofs of Lemma and Lemma We note that, as a conse-
quence of incompressibility of the wetting phase, the restrictions on the capillary
pressure P, in (A4) are given only at S = 0, which is less strict compared to the
corresponding assumptions in [4], where both phases are compressible.

The requirements on the sign of the boundary data in (A7) and (A8) are neces-
sary only if the capillary pressure curve is unbounded at S = S, = 1. In that case
the restrictions Fy, > 0 and G,, < 0 do not allow extraction of the wetting phase
from the domain, since otherwise we can not control the growth of the wetting
phase pressure to —oo.

From the assumptions Pp, P.(Sp) € W in (A8) it easily follows that the func-
tions P,p = P,(Sp, Pp) and Pyp = P,;(Sp, Pp) are also in the space W. These are
the conditions on boundary data that allow us to obtain uniform a priori estimates
in Section |5| Note also that, due to in (A4), we have also Sp € W.

Remark 2.2. It can be seen [2] that w is a smooth function for which there is a
constant C such that

e" 9% <w(S,P)<1in[0,1] x R. (2.14)
It also follows from (2.10) and (A5) that S = 37! is Holder continuous with expo-

nent 7. More precisely,

PN |5 — $11 < 18(52) — B[ (215)



EJDE-2012/102 EXISTENCE FOR A GLOBAL PRESSURE FORMULATION 7

In order to deal with the Dirichlet boundary condition, we introduce the space
V ={ue H(Q),ulr, =0}

The existence result for weak solutions of the system (2.4))-(2.5) with the boundary
and initial conditions (2.7)-(2.9) is given by the following theorem.

Theorem 2.3. Let (A1)-(A8) hold. Denote S = S(0). Then there exists (P,0)
such that

PcL*0,T;V)+ Pp, 0 € L*(0,T;V) +0p, 0<60<pB(1) ae inQ,
o (®S) € L*(0,T; V'), 9,(®p,y(S, P)S) € L*(0,T;V');
for all v, € L*(0,T;V),

T
—pw/ (9,(®S), ) dt—i—/[Aw(S, P)KVP - Vg — A(S, P)KVO - Vg da dt
0 Q
—/ Ao (S)p2 Kg - Vo du dt
Q

:/ngod:vdt— Gy do dt,
Q ry

(2.16)
/T@t(@pg(S, P)S),¢)dt + / [Ag(S,P)KVP -Vip+ A(S,P)KVE - V] dx dt
0 Q
—/ A (8)p, (S, P)*Kg - Vo dx dt
Q

= / Fypdxdt —/ Gy dodt.
Q ry
(2.17)
Furthermore, for all ¢ € V the functions

t»—>/Q<I>Swdx, t»—>/Q<I>pg(Pg(S,P))S1/1dz

are continuous in [0, T] and the initial conditions are satisfied in the following sense:

(/QéSwdx)(O):/lesowdx,

([ ®ou(PS.PS0r) (0) = [ py(Py(s0 pa)sor o
Q Q
where sy = S(6p).

The main difficulty in proving Theorem [2.3]is the degeneracy of the equations
caused by vanishing of the coefficient A(S, P) at S = 0 and S = 1. Therefore, we
will introduce a regularized problem with a strictly positive A(S, P) by adding a
small positive constant 7 to it. At the same time we will regularize the unbounded
capillary pressure function and prove Theorem [2.3] by passing to the limit as n — 0
in the regularized problem. The other difficulty in proving Theorem [2.3]is vanishing
of the time derivative term in equation for S = 0. This will be treated in
Section [7] with appropriate compactness theorem.
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3. REGULARIZED PROBLEM

The regularized problem that we construct in this section is based on the global
pressure P and the non-wetting phase saturation S as primary variables. A priori
estimates, uniform with respect to the regularization parameter n, will be developed
in Section [o| by using the phase pressures P, (S, P) and P,(S, P) as the test func-
tions in the variational equations of the problem. This use of the phase pressures
introduces a new problem since, under hypothesis (A4) on the capillary pressure,
the wetting and the non-wetting phase pressure partial derivatives with respect to
S can be unbounded at S = 1 and S = 0 and thus for P,S € L?(0,T; H(Q)),
P, (S, P) and Py(S, P) are not valid test functions. Therefore, following [4], we
will correct the capillary pressure function by introducing a regularized capillary
pressure derivative, a regularized capillary pressure and regularized phase pressures
as follows:

201 — %)M + (2% —1)Pl(n) for S <nq

R, (P.(S)) = ¢ PI(S) ! forn<S<1-n, (31)
Pi(1—=mn) forl—n<S<1

S
PIS) = Pu0)+ | Ry(Plfs)) ds. (3.2)

S
Pg”(S, P)=P+ P.(0) + /0 fw(s,P)Rn(PC’(s)) ds, (3.3)

S

PUSP) = P = [ gy PRy (PL(s) s (3.4)

It is clear that PJ(S,P) — PJ(S,P) = PJ(S). Some properties of a regularized
capillary pressure are listed below, for details see [4].

For any 1 > 0, P7(S) is a bounded, monotone, C1([0, 1]) function, and P7(S) =
P.(S) for S € [n,1 — n]. For sufficiently small 7 it holds

d

—P"(S) > pemin/2 > 0. 3.5

LPI(S) > pesin/2 > (35)
Also, [R,)(P.(5))| < Pl pax < +oc for some constant p .. and there is a constant
M > 1 such that

R,(PL(S)) < MP.(S), for S €]0,1[. (3.6)

Note that in the case S > 5, (3.6) is easy to check and M = 1. For S < 7 we need
to use (2.13) in (A4) which is assumed only to obtain (3.6).

The derivatives of the regularized phase pressures are equal as in the non-
regularized case and can be written as

or] 9P
T _w _om
5P 5p — Y (S, P).

It is easily seen that

VP =w"(S, P)VP + fu(S, P)R,(P.(S))VS,
VP] =w"(S, P)VP — f4(S, P)R,(P.(S))VS,

so that P, Pj € L*(0,T; H'(Q)) for P,S € L*(0,T; H'(R)), as intended.
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We are going to consider the regularized version of the system (2.4), (2.5 in
which we will replace p, (S, P) by

and the function A(S, P) by A"(S, P), for n > 0, defined by
P
A"(S, P) = M)\w(S)Aq(S)Rn(PC’(S)) +n>0. (3.10)
A(S, P) ‘
Now we define the regularized system as
n
- pwfl)aait — div(A7 (87, PRV P") + div(A"(S", P")KVS") (3.11)
+ p12u div(Aw(S")Kg) = Flu,
0

&2 (o7(8". P1YS™) — div(A7(S". PNKVP") — div(A"(S". PNKVY.S"

T div(A ()0, P7)*Keg) = F,,
where we define
AL (S, P) = purw(S)w(S, P), Al(S, P) = py(S, P)\g(S)w"(S, P) (3.13)
and introduce the regularized total mobility
A"(S, P) = AL (S, P) + AX(S, P), (3.14)

and the regularized function 3:

S
1(5) = / s (5)2(5) Ry (PL(s)) ds. (3.15)

We will denote 87 = (57)~1.
Now we quote some uniform estimates and limits for regularized coefficients,
proved in [], Lemma 1.

Lemma 3.1. Assume (A4) and (A6). Then there exists a constant C > 0, inde-
pendent of n, such that

|PJ (S, P)| < C(|P| + 1), (3.16)
PI(S,P) <P, (3.17)
A (S)PA(S, P)| < C(IP| + 1), (3.18)
e 9% <w"(S,P) <1, (3.19)
and the following sequences converge uniformly in [0,1] x R as n — 0:
PJ(S, P) — Py(S, P), (3.20)
w"(S, P) — w(S, P), (3.21)
A?(S, P)— A;(S,P), je{w,g}, (3.22)
B1(S) — B(S) wuniformly in [0, 1]. (3.23)

Remark 3.2. From the assumption on the boundary data Pp, P.(Sp) € W in
(A8) it is easy to show, as mentioned in Remark that Pyp, Pyp,B(Sp) €
W. We define also P, = P}J(Sp,Pp) and P, = PJ(Sp,Pp). Now using the
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estimate (3.6) we can also show that the norms |[|Py pll], |[[P;pll] and [[|37(Sp)||]
are uniformly bounded with respect to the parameter 1. For example,

VP!, =w"(Sp,Pp)VPp — f4(Sp, Pp)R,(P.(Sp))VSh,
which, by and (3.19)), gives the estimate
IVPipl < IVPp|+ MP[(Sp)|VSpl,
leading to
IVPypllzzorm ) < C(L+ IVPpll2(o,m;m1(0)) + [Pe(SD) |2 (0,7:m1 (2)))-
Also, due to uniform convergence ([3.23)) we have
B7(Sp) — Op weakly in L*(0,T; H*(Q)) as 7 — 0. (3.24)

The variational formulation of the regularized problem and the existence of its
weak solution is presented in the following theorem.

Theorem 3.3. Assume (A1)-(A4), (A6)—(A8) hold and po, sy € HY(Q). For all
1 > 0 sufficiently small there exists (P",S") satisfying

P" ¢ L*(0,T;V) + Pp, S" € L*(0,T;V)+ Sp, 0<S"<1 ae. inQ,
Oy (BS™), 0y(Pp) (ST, P")S™) € L*(0,T; V');
for all v, € L*(0,T;V),

~pu [ (@), i

+ / [AZ(S", PHYKVP" -V — A"(S", PNKVS" - V| dz dt
@ (3.25)
—/ Ao (SN2 Kg - Vo da dt
Q

:/ ngodxdt—/ Gy dodt,
Q ry

T
/0 (O4(@ (ST, P)S"), ) di

+/ [AD(S", PTYKVP" - Vi) + A"(S", PKVS" - V) da dt
: (3.26)
—/ Ag(S™)py (S, P")?*Kg - Vi da dt

Q

:/ng/Jdacdt—/ Gy do dt.
Q 7,
Furthermore, S, pi(S", P")S" € C((0,T]; L*(Q)) and

S"(+,0) = so, pg(S™, P")S"(-,0) = pl(s0,p0)s0 a.e. in Q. (3.27)

Theorem [3.3] will be proved by discretization of the time derivatives, with a small
parameter h > 0, and by passing to the limit as h — 0.
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4. TIME DISCRETIZATION

In this Section we deal with the regularized problem (3.25)-(3.27) for a fixed
n > 0 and for simplicity we skip the dependence of the saturation and the global
pressure on the small parameter n in writing.

In order to discretize the regularized system (3.25))-(3.26)) we approximate the
time derivative by a backward difference. Namely, for each positive integer N we
divide [0, 7] into N subintervals, each of length h = T'//N. We denote t,, = nh and
Jn =Jtn_1,ts] for 1 < n < N, and for any h > 0 we denote the time difference
operator by

t+h)—o(t
oho(t) = WM — (D) })L vt)
For any Hilbert space H, let
Ih(H) ={v € L*(0,T;H): v is constant in time on each subinterval .J,, C [0,T]}.

For any v" € I;,(H) we denote v™ = (v")" = v"|; and assign to v a piecewise
linear in time function

N
’Eh _ Z (tnh_ tvn—l + t _Ii[nflvn)xaln(t)’ 17h(0) _ ,Uh(o) _ UO (41)

n=1

which satisfies
" (t) = 9 "l (t), fort #mnh,n=0,1,...,N. (4.2)
Finally, for any function f € L'(0,T;H) we define f* € I;,(H) by

h :l T)dT Jn.
o=y [ s e,

The discrete problem is defined as follows: find P* € (V) + Ph and S €
1,(V) + S% such that for all o € 1, (V),

—pw/ PO~NS"p dx dt
Q

+ / [AT (S, PMYKVP" . Vi — A"(S", PMRVS" - V| dz dt
Q

(4.3)
—/ Ao (8™ p2 Kg - Voo da dt
Q
:/ F{;@czxdt—/ Gh o do dt,
Q ry
and for all ¢ € I, (V),
/ 0" (p(S", P")S™ ) da dt
Q
- / [A7(S", PMYKVP" - Vip + AT(S", PRV S™ - Vi) da dt
@ (4.4)

- / Xg(SM)p1(S", P'YVKeg - Vo dar
Q

h
:/Fgwxdt—/ Gl do dt,
Q ry,
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and S" = sq, P" = pg for t < 0.
The existence for the discrete system (4.3)), (4.4), (3.27) is given by the following
Proposition.

Proposition 4.1. Assume ( Al) (A ). Then there exists a solution P" € [;,(V) +
Pl Sh e 1,(V)+ St of (.3 , , moreover, 0 < S* <1 a.e. in Q.

The proof of Proposition is analogous to that of [4, Proposition 1] and there-
fore we omit it.

5. UNIFORM ESTIMATES

To the limit as h — 0 in (4.3), (4.4) we need a priori estimates uniform with
respect to h. We will establish in this section the estimates that are uniform in h
and also in 7.

Proposition 5.1. Let the assumptions of Proposition hold. Let (P");, and
(S™)1 be the sequences of solutions to (4.3)-(.4) and rk = p,(PJ(S*, P*))S*. Then
the following bounds hold, uniform with respect to h:

IPM| 20,700 02)) + 15" L2 0,012 )y + 187(S™) 20,7582 (02)) < €, (5.1)
@) + g 20,71 (<)) + 17 20,3010y < C (5.2)
10:(@S™) | L2 (0,759 + 10:(@F) | L2 0,731 < C. (5.3)

Proof. First, we quote some identities that are going to be used throughout the
proof. From the relations (3.7, (3.8)) and the definitions of the functions A" and
B" we can obtain the following representations of the regularized wetting and non-
wetting phase fluxes (without gravity term)
AT (S, PYKVP — A"(S, P)KVS = pyAy(S)KVP] — nKVS, (5.4)

AJ(S, PYKVP + A"(S, P)KVS = py(S, P)A\y(S)KV P! +nKVS, (5.5)
as well as the equality

PwAw(S)KVP] - VP + py(S, P)A\(S)KVP] - VP]

Pwpy(S, P) : (5.6)

= AI(5, P)u" (S, PJKVP - VP + SHEEEZRVE(S) - V(S)

In this section, for simplicity, we assume that P.(0) = 0. From now on, C, (1, ...
denote generic constants that do not depend on A or 7.

We consider the discrete problem taken at a time level k, that is, the variational
equations,

h
+ / [A7(S*, PRV PF .V — A"(S*, PRV SF - V] dx
Q

P d(SH ! - SK)pda
Q

(5.7)
- / No(SF)p2Kg - Vo da
Q

:/Ffjapda:— GE pdx
Q 'y
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for all p € V, and

1 _ _ _
i BRSPS = (s P S do

+ / [A7(S*, PFYKV P - Vo + AT(S*, PMKVS* - V] da
Q

(5.8)
- / Ag(SM)pi(S*, P*)*Kg - Vi) da
Q
= / Fipde — | Gipde
Q Iy
for all v € V.
Similarly as in [24] [3T], 29] we use the following test functions in , (15.8):

n,k
1 k k ng dp
p=PI") = —(PM* ~ Plp) and ¢ = (P =/ :
B =, b) (55) o Pg(p)

respectively, where Pjﬁ’k = P7(S*, P*) and Pjnbk = P/ (Sh, Pp), j € {w,g}. Tak-
ing into account (5.4)) and (5.5)), the sum of the equations (5.7)) and (5.8]) with the

chosen test functions reads

1 - _ B Pan dp
E/@[(Sk = SHPLR - (pg (PPR)SE = pg (PP 1)/ J dz
o 0 Pg(p)
1
+— [ Pu(8)puKVPLF — gKVSH] - VP do
Pw JQ
1 .
+ /Q W[Ag(sk)pg(sk,Pk)KVPg”’k +nKVS*] - VP dy
g g
1 k—1 kN sk n.ky ok n,k—1y gk—1 i dp
= = [ @(S*TE = SFVPIE + (g (PJ)S* — py (PpF1)SH ) J do
o o Pg(p)
1
- Q[Aw(sk)prvpgvk — KV S* - VP d
1
i / o Dol ny(8 PORV PP 4 KVS"]- VP da (5.9)
g\* gD

+ [ N(8M)pu kg VP 4 0, (8M)py (P e - VP ] da
Q

2 k
Pg(Pg")
- | PulsMIpuKe- VP + M8 e R de

pg(PgD
1 LA
+/ —F’“(PW—P"*’“HF’“/' | dz
TP S [ )

g9

1 Pt g
—/ [—Gg(Pg’f—PgﬁHG’;/ . P 1 da.
'y Pw P Pg(P)

g

Let us denote the integral terms in the expression (5.9) by Z1, Zs, ..., Z19, respec-
tively. Denote the discrete time derivative terms as

1
Z1:1/<I>dex, Z4:7/<I>Xffdx.
h Ja h Ja
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We have as in [29] 4], using the monotonicity of the non-wetting phase mass density
and the monotonicity of the capillary pressure,

pnik

g dp
Xk — P17;7k Skrfl o Sk +p Pn,k: Sk/
P=F A )
pmnik-1 pnik-1
_ _ g dp k—1y gk—1 g dp (5.10)
—p Pn,k 1 Sk 1/ +P Pn, S
o(Fg ) 0 Py (D) o(Fg ) Prk pg(p)
2 Hn(Skka) - Hn(Sk_laPk_l)y
where
H'(S, P) ( (P”)/P; dp P">S+/SP’7( )d
,P)=1{p —_— M(z)dz.
e 0 Pg(p) g 0
The monotonicity of p, implies
H"(S,P) > 0. (5.11)
The second discrete time derivative term can be transformed as follows:
N N n,k
gD d
Sk = 378 = SR + oy ()t - py (st [
k=1 k=1 0 Pg(P)
N
SRR RS SO
k=1
PT,’DO d PﬂbN d
g P N pNy\oN g P
~ (P 0.0 [ 4o (P(sY. P |
I o pelp) TTTE o pe(p)
N P"ka’ d
_ _ 9 1%
_Zpg(Pgmk h)sk 1/ - ;
— Pt pg(p)

and by using (A1) and (A6)

N
2
|Z/ dXF dz| < M(s,up/ |P3D|dz+sup/ | P |dx
1’ Q Pm t Jo t Jo
+ /62(|6hpgﬁ| + |a*hpg”g‘|) dx dt) (5.12)
< C(HPZDIILw(o,T;Ll(Q)) +1PpllLes (0,321 (@)
+ 18Pl @) + 10 Pplln o) ).
By applying equality (5.6), relations (3.7) and (3.8]), using (A2), (A3), (A6) and
the bounds (3.5, (3.19)) it follows that we can find a constant C; and a constant
7o, such that for all 0 < n <y,

Zo+ Z3 > C} / (|VP*)? + VB (SF)|? 4 5|V Sk ?) da.
Q

Using the relations (3.7), (3.8), the definition of 8" given by (3.15)), and (A2),
(A3) and (A6) we obtain

| Zs + Zgs| < Co / (|VP*)2 + |VB7(S®)|? 4 5|V Sk %) da
Q
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+Q/WJW+W%J)

where Cs > 0 can be chosen arbitrary small.
Similarly, using the same arguments it can be seen that for any Cy > 0,

\Zs + Z| §C4/(|VPk|2+|V6”(S’“)|2)dx+05/ 1+ [VPIS + [VPIER) da
Q

To estimate Zg, we use the uniform bounds ) and (3.17), (46) and F,, >0
in (A7) to obtain for arbitrary Cgs > 0

2] < G [ |PHPda+Cr [ (1 FSP + PP + |PISIE + PP da.
Q Q
Finally, in a same manner, (3.16)), (3.17), (A6) and G,, <0 in (A8) imply

& i
|Z10] < 08||PkH§11(Q) +Co(1+ [|P)p \%{1(9) +1P)h ||2Hl(Q)
+ HGE)H%Z(FN) + |\G§||2L2(FN))=

for any Cs > 0.
Collecting the estimates for Z;, j = 1,...,10 we get for arbitrary small Cy > 0,
Cs >0,

%/ O(H"(S*, P*) — H"(S*~', P*71)) da
Q
+Cl/(\VP’“\2+|Vﬁ"(5k)|2+n|VSk|2)dx
Q
1
< E/(I)dex-i-Cg(/ |VPk|2dac+/ \vm(sk)|2dx+n/ |VS*|2 da)
Q Q

+03/Q|Pk|2da:—|—04(1—|—|| D||L2(0TH1(Q)+|| D||L2(0TH1(Q))

+ | w||L2(Q + ”FkHLZ(Q) +as ||L2 Ty) T ||GkHL2(FN))

We multiply this inequality by h, sum it for £ = 1,..., N, take into account
(5.12)) and use Poincaré inequality for P to find

/@H”(Sh,Ph)(T)dx+Cl/(|VPh|2—|—IVﬁ"(Sh)\Q—i-n\VShF)da:dt

Q

< Co(1+ [|FullZz(q) + 1FellZ2q) + I1Ppll72(0,0:81 ) + 1 PaplI? (5.13)
+HIBlIP + 1GulZzory + 1Ggll72 ) + /QGPH”(sO,pO)dw-

The last term in is uniformly bounded with respect to n which can be easily
seen from the estimate (3.16). The other terms on the right-hand side of
are bounded, uniformly in 7, due to (A7), (A8), as seen in Remark To ob-
tain , we employ the Poincaré inequality and the fact that Pp, Sp,8"(Sp) €
L?(0,T; HY(Q)) (see Remark .

To prove , we first note that the functions S”, S", r;} and F_Z are uniformly
bounded in L>(Q). Next, using and we easily obtain

Vrg| < Co(IVP! + |VS™),  [VS" < CIVS",  |Viy| < Cy(IVP"] + VS,

These estimates with the uniform bound ({5.1)) yield the estimate (5.2). The esti-
mates on the time derivatives of ®S" and @FZ are obtained in a standard way from
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the variational equations (4.3)) and (4.4), using the estimate (5.1)), the bounded-
ness of the coefficients independently of h and 7 and the density of Upsolp(V) in
L2(0,T;V). The proof of Proposition is completed. O

6. PROOF OF THEOREM [3.3]

At this point we present an auxiliary result that is used when passing to the
limit in this subsection and in Subsection

Lemma 6.1. Letn > 0 be fized and let (S¢), (P?) be sequences satisfying as e — 0:
(i) S* = S ae. inQ;0<5°<1 ae inQ;
(i) P° — P in L2(Q);
(iil) pg(Py (S, P))S® — 14 a.e. in Q.
Then rg = py(Py (S, P))S. The same is true if P}(S, P) is replaced by Py(S, P).
Proof. Let us denote QT = {(z,t) € Q : S(x,t) > 0} and Q° = {(x,t) € Q :
S(x,t) = 0}. Consider the case S > 0. From ¢) and #ii) we conclude that, as e — 0,

pa(P(S%,PF)) — & ae. in Q7

Tg
S
_1,T .
P87 P) = (pg) (52 ae. in @7,

due to the smoothness and monotonicity of p,. Using the boundedness of (A, Py)(S)
in neighborhood of S = 1 (which follows from (A4)) and (A3), (A6), for any S1, So
we obtain

[Py (51, P) = PJ(S2, P)| < C(|P1(S1) — P(S2)] 451 — S2])
and therefore,
Tg
5
Since P+ PJ(S, P) is invertible (see (3.19)), we have P* — X a.e. in Q¥, for
some X. From (ii) we have X = P so 7, = py(PJ(S, P))S a.e. in Q. In the case
S =0, the boundedness of p, and i) imply

pg(Pg (S5, P9))S® — 1y =0 = py(P](S, P))S ae. in Q.

The same argument holds if PJ is replaced by P. 0

PJ(S, P°) — (pg)~H( a.e. in QV.

Next we obtain the convergence results holding as h — 0.

Proposition 6.2. If the assumptions of Theorem|[3.3 are satisfied then the following
convergence results hold true as h — 0, up to a subsequence:

18" — 8™ 2(q) + [l — 722 gy — O, (6.1

S — 8 € L*0,T;V) + Sp weakly in L*(0,T; H(Q)), strongly in L*(Q), (6.2
r;‘ —rg= pg(P;(S, P))S strongly in L2(Q), (6.3

B1(Sh) — g7(S) € L*(0,T; V) + 57(Sp) weakly in L*(0,T; H'(Q)) and a.e. in Q
4
5

P" ~ P e L*0,T;V) + Pp weakly in L*(0,T; H*(Q2)).
Moreover, 0 < S <1 a.e. inQ and
Dy (®S") — 8,(®S)  weakly in L*(0,T; V"), (6.6)
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Oy (PF) — 0y(Pry)  weakly in L?(0,T; V). (6.7)

Proof. The proof of is the same as the proof of an analogous claim in [4]
Proposition 4]. The non-homogenous boundary conditions are eliminated by using
a cut-off function ¢ as in Proposition 4 in [4].

The weak convergence for the sequences P, S* and 57(S") in L%(0,T; H*(Q))
follow from Proposition Since P} — Pp in L?(0,T; H*(Q)), we can conclude
P € L?(0,T;V) + Pp. The analogous conclusion holds for the sequences S" and
Bn(S").

Next, Proposition allows us to apply the modification of a classical compact-
ness result (see [4, Lemma 7]) to a sequence S" to obtain the relative compactness
of S" in L?(Q). Combining and the weak convergence of S" to S completes
the proof of . The fact that 0 < S* <1 a.e. in Q implies that 0 < 5 < 1 a.e.
in Q.

The limit of 37(S") is identified using a.e. convergence of S™.

Using the same arguments as for St we obtain that Fg — 14 strongly in L?*(Q)
and also r;‘ — 1y strongly in L?(Q). Lemma [6.1] gives that r, = p,(P(S, P))S.

The existence of the weak limits and (6.7]) is a consequence of the estimate
(5.3) and the limits are identified in a standard way. This completes the proof of
Proposition [6.2] O

Our final step in establishing the existence of weak solutions of the regularized
system - is to pass to the limit as h — 0 in the discrete system -
(4.4). Since we have established the pointwise convergence of the global pressure
only on the set where the limit of saturation is strictly positive, we can pass to the
limit as h — 0 in the nonlinear functions of S and P only if they have a special
form which is given in the following lemma, whose proof is elementary.

Lemma 6.3. Let F € C(][0,
such that F1(S) < F(S, P) <
(8¢9), (P¢), such that
(i) S¢ — S a.e. in Q;
(ii) P — P a.e. in QT,

we have

1] x R) and let there exist functions Fy, Fy € C([0,1])
F5(S) and F1(0) = F»(0). Then for any two sequences

F(S%,P%) — F(S,P) a.e. in Q. (6.8)
Remark 6.4. It is easy to verify that Lemma[6.3| can be applied to all coefficients
in (4.3))-(4.4)) and that we have the following limits a.e. in Q as h — 0:
AT(S" Py — A1(S,P), A"(S" P") — A(S,P), fu,(S",P") — fu,(S,P),
A(S",PY) = AJ(S.P), Ag(S")p)(S", PP = Ag(8)pl(S. P,
pZ(Sh7Ph)fg(Sh’Ph) - PZ(Sv P)fg(S, P)

Now we employ the convergence results in Proposition[6.2]and Remark[6.4] to pass

to the limit as h — 0 in the discrete system — and obtain —.
Next, we conclude in a standard way that p,(PJ(S,P))S,S € C([0,T]; L*(Q))
and that the initial conditions are satisfied (see [4]). This completes the proof of
Theorem 3.3l
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7. PROOF OF THEOREM [2.3]

In this section we prove the existence of weak solutions for the degenerate prob-
lem. From now on we express again the dependence of the solution of the regularized
problem on parameter 1. Our final step is passing to the limit as 7 — 0 in the reg-

ularized problem ([3.25]), (3.26]). In order to be able to apply Theorem we will

replace the initial conditions sy and py with the regularized initial conditions s{

and pg from H'(Q) such that s] — sp and pj — po in L*(Q) and a.e. in  when n
tends to zero.

Proposition 7.1. For sufficiently smalln, let (P",S™),, be the sequence of solutions

giwen by Theorem . Denote Pj = P}(S", P"). The following bounds are valid,
uniform with respect to n:

1P| z20,7;01.(02)) < C, (

18"(S") 20,111 (2)) < C, (

vV S L2(q)e < C, (

10:(@SM)||L2(0,75v7) + 10:(Ppyg (P])S")| L2 (0,7v7) < C. (

Proof. We pass to the limit as h — 0 in the estimate (5.13) which is uniform in

1, and then make use of the weak lower semicontinuity of the seminorms f —
Jo IVfI? dadt to obtain

/(|VP’7|2+|Vﬁ"(S’7)|2) d:vdt—i—n/ |V.S™|2 da dt
Q Q

< O+ [1Fulleg) + 1EgllT2) + 1Ppll720mm ) + IPopllP + 1112512
+ ||GwH2L2(F§) + ||Gg||i2(rg))-
Using Remark and the Poincaré inequality, (7.1]), (7.2) and (7.3)) follow imme-

diately. The uniform estimates for the time derivatives of the functions ($S57),
and (®py(P;)S"), follow from the estimates — by setting arbitrary ¢ €
L?(0,T;V) in the weak formulation —. This completes the proof of
Proposition a

The compactness results for the families (S”), and (p, (P (S", P"))S"), will
follow from the two following Lemmas, which can be considered as special cases of
[4, Lemma 5] (see also [29, Lemma 4.3]) and therefore we will not give the proofs.

Lemma 7.2. For any ¢ > 0 and for any ng > 0, the set
Ao =18:0 <n <no, 18" |z20mm1)) < ¢ 10425 L20,7v7) <}
is relatively compact in L*(Q).
Lemma 7.3. For any ¢ > 0 and for any ng > 0, the set
B = {p,(PI(S,P))S: 0 <n<mno, [|Pllr20,m0 ) < ¢
18" ()| 220,111 (20)) < €5 10:(Ppg (P (S, P)) ) L20,75v7) < c}
is relatively compact in L*(Q).

The limit behavior as 7 — 0 of the solutions to the regularized problem given
by Theorem is described by the following result.
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Lemma 7.4. Let 0" = ("(8"). The following convergence results hold, up to a
subsequence, as n — 0.

P77~ P¢c L*0,T;V)+ Pp weakly in L*(0,T; H'(S)), (

0" — 0 € L*(0,T;V) +0p weakly in L*(0,T; H'(Q)) and a.e. in Q, (
ST — S(0) strongly in L*(Q), (

04 (®S") — 0;(®S(0)) weakly in L*(0,T;V"), (

Ot (Ppg(P](S", P"))S™) — 9,(Ppyg(Py(S(6), P))S(0)) weakly in L*(0,T;V").
(

Moreover, 0 < 6 < 8(1) a.e. in Q.

Proof. Weak convergence of (P"), (0"), 0;(®S") and 9¢(®p, (P;(S", P"))S") follow
from Proposition Strong convergence of S” to S in L?(Q) is a consequence of
Lemma we also get S = §(0). In order to identify the limit in , we conclude
from Lemma and the uniform convergence that

pg(Py(S", P"))S" — 1, in L*(Q) and a.e. in Q. (7.10)
Now we apply Lemma to obtain I, = p4(S, P)S. This completes the proof of
Lemma [T.4 O

Remark 7.5. Using Lemma we get the following convergence results a.e. in
Q,asn —0,

Aw(S",P7) — Ay(S,P),  A(S",P") — A(S,P),  fu(S",P") = fu(S,P),
Ag(ST, P — Ay(S.P),  Ag(ST)AL(S™, P12 — Xy(S)py(S, P)2,
pZ<SW7PVI)fg<STI’PVI) - pg(S,P)fg(Sv P)'

Finally, we insert a test function ¢ € C1([0,T]; V) such that ¢(T) = 0 into
(3.11)). After the integration by parts in the time derivative term we obtain

pw/ @S”@t@dm‘dt—l—/[AZ,(S”,P")KVP"-V@—A(S",P")KV9"~V<,0] dx dt
Q Q
—/ /\w(S”)prKg-Vgodxdt—n/ KVS" - Vo dx dt

Q Q

:/ ngpdxdt—/ Gw@dadt—pw/(I)sgap(O)dac.
Q T Q

Here we take into account the definitions (3.10f), (2.6) and (3.15)) which give
AM(S", PVST = A(S", PYVBT(S™) + nV.S".

We can pass to the limit as 7 — 0 in the nonlinear terms using pointwise convergence
in Remark [7.5]and uniform convergence in Lemma[3.1] The penalisation term tends
to zero due to (7.3]). Thus we obtain

Puw / DS da dt + / [Aw(S, P)KVP - -Vy — A(S, P)KVE - V| dx dt
Q Q

- / Nal(S)02Kg - Vip dar dt
Q
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z/ ngpdzdt—/ ngodadt—pw/@socp(O)dx,
Q rT, Q

where S = S(0). In the same way, taking a test function ¢ € C1([0,T]; V) with
Y(T) = 0 we get by integration by parts from (3.26))

—/ p(S", P")S" O d dt
Q
+/ [A1(S", PIKVP" - Vi) + A(S", PKVE" - Vo] da dt
Q
—/ )\g(S")p;’(S",P")Q]Kg-dexdt—i—n/ KVS" - V) dz dt
Q Q
Q

and after passing to the limit as n — 0,

= Fgwda:dt—/ Ggwdadt—k/(bpg(sg,pg)sg (0) du,
g Q

- / ®p, (S, P)SO dt + / [Ay(S, PYKVP - Vi) + A(S, PYKVE - V] d dt
Q Q
- /Q Dg(S)09(S. PY’Kg - Vi — py(S. P)fo(S, P)Fprf] da dt

:/ Fg¢dxdt—/ Ggwdadt—l—/@pg(so,po)sow(O)dx.
Q rt Q

Using the fact that the functions ®py(S, P)S and ®S belong to C([0,T]; V")
and by an integration by parts, we easily conclude that the initial condition in
Theorem [2.3] is satisfied and the proof of Theorem [2.3]is completed.
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