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Abstract. In this work, we study the finite element approximation of a model optimal control
problem governed by the system describing the two-phase incompressible flow in porous media,
with the aim to maximize production of oil from petroleum reservoirs. We first give the proof for
the existence of the solutions of the control problem. The optimality conditions are then obtained
and the existence of the solution of the adjoint equations is shown. After that we consider its
finite element approximation. We have obtained the a priori error estimates with the optimal
orders and minimum regularity requirements. Finally, we carry out some numerical tests.
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1. Motivation

The field of petroleum engineering is concerned with the search for ways to
extract more oil and gas from the earths subsurface. In a world in which an increase
in production of tenths of a percentage may result into a growth in profit of millions
of dollars, no stone is left unturned.

A common technique in oil recovery, known as “water flooding”, makes use of
two types of wells: injection and production wells. The production wells are used
to transport liquid and gas from the reservoir to the subsurface. The injection
wells inject water into the oil reservoir with the aim to push the oil towards the
production wells and keep up the pressure difference. The oil-water front progresses
toward the production wells until water breaks through into the production stream.
An increasing amount of water is used, while the oil production rate diminishes,
until at some time the recovery is no longer profitable and production is brought
to an end. Using water flooding, up to about 35 percent of the oil can be recovered
economically. Due to the strongly heterogeneous nature of oil reservoirs, the oil-
water front does not travel uniformly towards the production wells, but is usually
irregularly shaped. As a result, large amounts of oil may be still trapped within
the reservoir as water breakthrough occurs and production is brought to an end.

Recent advances in petroleum engineering allow for advanced well downhole
measurement and control devices, which expand the possibilities to manipulate
and control fluid flow paths through the oil reservoir. The ability to manipulate
the progression of the oil-water front provides the possibility to search for a con-
trol strategy that will result in maximization of oil recovery. A straightforward
approach to find such a control strategy is to use the optimal control technique to
increase recovery by delaying water breakthrough and increasing sweep, based on a
predictive reservoir model. Obviously, this problem can be described as an optimal
control problem of PDEs where the goal is to find a control ¢ over a time interval
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[0, T] that maximizes a certain performance measure J(q). Meantime, one realistic
way to control the flow paths through the reservoir is to manipulate the quantity
of water injected by the control valve settings.

Reservoir simulators use conservation of mass and momentum equations to de-
scribe the flow of oil, water or gas through the reservoir rock. Although oil consists
of a large number of chemical components with varying properties, in many reser-
voir modeling cases the Black Oil Model is adopted for simplicity reasons. This
model distinguishes between three phases: water, oil and gas. For further simplifi-
cation, in the oil reservoirs models used within this work no gas is assumed present,
hence reducing the number of phases to two.

In this study we carry out some initial investigations on the finite element ap-
proximation of this kind of optimal control problem, which to our best knowledge is
not much studied in the literature. In our first model we assume that the reservoir
is isolated so that with the water being injected, the remaining oil at any time
can be estimated by the integral of the concentration over the reservoir at that
time. This is of course a much simplified model, but the essential mathematical
difficulties to be dealt in this kind of control problems are clearly displayed in it.
Thus hopefully this will pave the way to the study of more complex and realistic
situations. Although our initial objective is to minimize the remaining oil by ad-
justing the amount of what injected, the water injected needs to be purified and
is expensive. Therefore the cost of water injection needs to be considered as well.
We then extend our objective functional into weighted sum of the total remaining
oil and the total water injected. Of course it is natural to consider a linear func-
tional to express the cost of oil remained and water injected. However in order to
effectively compute such a control problem, still it needs to be reglazed by adding
quadratic terms. Thus in this work we will directly consider a quadratic model.
Assume the water injection period is between [0,T]. Then in the case of 2-d, our
model is governed by a nonlinear coupled system of equations for the movement of
two-phase incompressible and completely immiscible fluids in a reservoir Q C R?
of unit thickness:

N,
1. ag [T ~ 2
(1) min J(g) = min —/ oc(T) + —/ / Ow,id;
9€K 2 Jq 2 Jo Ja ;
subject to

Ny
gb(x)% +b(c)u-Ve—V - (d(c)Ve) = f(c) Z Suw.iGwis

Ny N,
V-u= § 5w,iQw,i - § 6o,jQO,ju
i=1 j=1

u=—a(c)Vp,

Ny N,
q= E Qu,i = E qo,j5
i=1 =1

where N,,, N, are the total numbers of the injective wells and the production wells
respectively, 0, 4, 5,; are the Dirac functions located at the ¢—th injection well and
the j—th production well respectively, K = {q € L*>°[0,T]: 0<¢g<{}and jisa
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positive constant. This system is subject to the following boundary conditions:

{u-n:O, x €00, te,

3)
d(c)Ve-n=0, xe€0dQ, telJ

and an initial condition
(4) c(x,0) = co(x), x€Q,

as well as a compatible condition

(5) /Qp 0.

Here a(0) =Kl ) = 20, (0) = ) = K9P0 0 =
—00(C),
c(x,t)  the saturation of oil in the two-phase fluid,

o(x) the porosity of the rock,

k(x) the permeability of the porous rock,

o(c) the total mobolity of the two-phase fluid,
00(C) the relative mobolity of the oil,

ow(c)  the relative mobolity of the water,
u(x,t) the Darcy velocity of the mixture,

q(t) the flow rate,

pe(c) the capillary pressure,

w the price of oil,

g the price of water.

Moreover, we assume that 0 < a, < a(c) < a*, @, < ¢(x) < &* and 0 < d, <
d(e) < d*.

To further simplify our analysis, we here first study the case of one injection well
and one production well:

(6) (QP): min J(q) = min{%/{;bc%T) e /OT ; 50q2}

qeK 2
subject to
9]
6(x) 5, +ble)u- Ve = V- (d(e)Ve) = f(c)dog,
(7) V-u=(d —d)g,
u = —a(c)Vp,

where t € J = 1[0, T], 2 = [0,1] x [0,1]. We assume the location of injection well
is at the point x9 = (0,0) and production well is at the point x; = (1,1). So,
09 and 07 are Dirac functions at the wells respectively. Again we emphasize this
further simplified model reflects the key mathematical difficulties to be handled in
our analysis. Based on the model this work chooses the quantity of water injection
in water flooding as control in our optimal control setting.

In order to handle Dirac functions dy, d; and point-wise value numerically, we
approximate the objective functional with some averages. Let Qq, 21 C Q, x9 €
and x; € Q1. Moreover, Qo N Qy = ¢ and || = |21| = 0 where 0 < 0 << 1.
Then, we define

o 1/0, XEQZ', -
(8) T“i—{ 0, x € O\, 1=0,1,
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and

[ Gfe () €Qx [T —eT],
(9) ‘*’(X’lf)—{o,E ot e Qx 0.7 o).

Then the optimal control problem (QP) can be rewritten as:

(10) (P): min J(q):zréilr(l{%/oT/Qw(x,t)c?-i-%/on}

subject to

6) % 1 be)u- Ve~V - (d(Ve) = f(rog

(11) V-u=(ro—ri)g,
u = —a(c)Vp.

The finite element approximation of optimal control problems has been exten-
sively studied in the literature. There have been extensive studies in convergence of
the standard finite element approximation of optimal control problems, see, some
examples in [2], [3], [13], [15], [16] and [23]-[26], although it is impossible to give
even a very brief review here. For optimal control problems governed by linear
state equations, a prior error estimates of the finite element approximation were
established long ago; see, for example [13] and [15]. But it is much more difficult
to obtain such error estimates for nonlinear control problems. For some classes of
nonlinear optimal control problems, a priori error estimates were established in [4],
[18], [21],and [22]. However to our best knowledge there is little work on this opti-
mal control in the literature, where the state equations are some coupled complex
nonlinear convection-diffusion parabolic and elliptic equations. Furthermore, there
does not seem to exist systematical studies in the literature on its finite element
approximation and analysis, although there exists an extensive body of reference in
the state system and its finite element approximation, see for example, in [8], [9],
[10] and [11].

The aim of this work is to systematically investigate this simplified control prob-
lem and its finite element approximation. Even so, as to be seen below, this involves
much complex mathematical analysis and substantial computational work. One of
our main contributions to the existing literature is that we have obtained the a pri-
ori error estimates with the optimal orders and minimum regularity requirements
for its finite element approximation, which involve substantial novel mathematical
analysis.

This paper is organized as follows. Weak form and existence of the optimal
control problem are presented in Section 2. In Section 3, we study the optimali-
ty condition of the optimal control; in Sections 4,5 we present the finite element
approximation of this optimal control and derive a priori error estimate of the
approximation. In Section 6, some numerical tests are presented.

2. Weak form and existence of the solution

Throughout the paper, we adopt the standard notation W*(Q1) for Sobolev
space on { as follows ([1]):

Wme(Q) = {ue L*(Q) : 0" e L*(Q),|a| <m}, m=>0,1<s< o0
The norm in W™*(Q) is denoted by || - ||m,s,o and defined by

1/s
||U||m,s,£2 = ( Z / |8au|s) N 1 <s< o
Q

lal<m
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and

|t 00,0 = max {ess sup |8°‘u|} .
|| <m x€Q

The Sobolev space W;™"*(f2) is the closure of the space C§°(€2) in the norm of
Wms(€Q). And we denote
Wm2(Q) = H™(9), Wg™*(9) = Hy'(Q),

I lm.2.0 = [+ lm.c-
Introduce function spaces
V ={veH(div;Q)| v-n=0on o0}

endowed with the norm:

1/2
Ivllv = IVl @ive) = (IVI5,e + Idivv]§ o)

and
W= {weL*(Q), (w,1)=0}
We also require the following spaces which incorporate time dependence and

norms. Let [a,b] C J and X be a Sobolev space. For f(x,t) defined on © X [a, b],
we set

o) = {5 [ 10000 < o0, fal <),

1
2
”f”Hm(a,b;X) / ” (f%a HX} , mz 07

|a\<m

W™ (a,b; X) = {f esssup ||

Hllx < o0, o] < m},
[a,b]

L
o~ f
Il ey = s essspl 0L m >0
L?(a,b; X) = H(a,b; X), Loo(a,b;X) = W% (a,b; X).
We also adopt the space([20])

WO.T)={f: fe 2018 @), T e o)),

endowed with the norm

T 2 Todf 3
Hf”W(o,T):(/O ||f(t)||H1(Q)dt+/0 HE”H*l(Q)dt>

Then following the standard references on the weak formula of the state system
(see [12]), we can recast the weak form of this control such that:

12 min J(g) = min xtc + — / 2},
(12) i // ,

where c € W(0,T), u € L*(0,T;V), q(t) € K,p € L*(0,T; W) subject to

((b%, 2) + (b(c)u - Ve, 2) + (d(c)Ve, Vz) = (f(c)rog, 2), YV z € HY(Q),
(13) 4 (V- w,w) = ((ro — r1)g.w), YweW,
(a(c)u,v) = (p, V- v) =0, Vvev,

associated with an initial condition ¢|;—o = co, where a(c) = —

alc)’
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Following the standard assumptions on studying this class of nonlinear equations
(' see [10], [12] ), we suppose that there exists a uniform constant My such that

Hf(c)||L°°(O,T;L°°(Q)) < Moy, ||a(C)||L°o(o,T;Loo(sz)) < My,
(A) : ¢ [b(e)[Le=(0,m0(2)) < Mo, |ld(c)]| Lo (0,;1(2)) < Mo,
a(c),b(c),d(c), f(c) are Lipschitz continuous functions about c.

Throughout this paper, we denote M the generic constant independent of mesh size
h defined in the following parts.

Theorem 2.1. Supposing that assumption (A) is satisfied, then problem (P) ad-
mits at least a solution.

Proof. The proof is divided into six parts.

(1) Let ¢, be a minimization sequence. Then it is clear that the set { fOT el S
is bounded and {q,}2; € L?(0,T). Thus there is a subsequence, still denoted by
Gn, such that

(14) Gn — G, weakly in L?(0,T).

(2) By the theory of partial differential equation of [7, 17] and the elliptic equa-
tion —V - (a(¢n)Vpn) = (ro — r1)qn, we have the regular property:

T T
(15) / I (®) 20 < M / Pllro— 1|2

and

T T T
(16) / ()22 = / la(en)Von(B)]22 < M / Pllro — 1|2

Thus {p,}>2, C L*(0,T; H'(Q)) and there is a subsequence, still denoted by
pn such that p, converges weakly to p in L?(0,T; H'(Q)) . That is to say that
there is a subsequence, still denoted by u,, such that u,, converges weakly to u in

L*(0, T3 (L*(2))?).
(3) Prove the estimate
(17) llenllzzo,1; 51 () + llenllLoso,1; L2(0)) < M.

Noticing that if taking z = ¢, in (13), we get

(18) (¢%7 Cn) + (b(cn)un Ve, Cn) + (d(cn)Vcn, Vcn) = (f(cn)r0n, Cn)7

ie

dcy,
(19) (¢%, en) + (d(en)Ven, Ven) = —(b(en)un - Ven, en) + (f(en)T0an, cn)-
It is obvious that
_(b(cn)un'vcna Cn) = _(un'on(Cn)a Cn) = ((TO_TI)QnQo(Cn)a Cn)+(un'vcnu Qo(cn))'
By (15), we have

d

(20) E”\/Ecn”%? + d*”vcn”%? < Manllen| ar-

Integrating (20) about time from ¢ = 0 to ¢ = T and using the Gronwall lemma,
we can obtain

T T
2 2 < 2 .
1) s len(®le + [ 19en(Olade <1 [ giar
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Thus (17) holds.

(4) Prove the estimate

(22) H ||L 20,1:H-1 () = M.

By taking any z € L?(0,T; Hl(Q)), we get

T de, B T T
3) /0 (05 2) = —/0 (d(cn)Vcn,Vz)Jr/o ((r0 — 71)qn0o(cn), 2)

T T
+ / (Un - V2, 00(cn)) + / (F(en)rodn, 2)-

From the embedding theorems, it is obvious that

T a
Cn
‘/ < C{HCHHU o711 @) 12l 220,751 ()
(24)

+ Hun||L2(0,T;L2(Q))HZ||L2(0,T;H1(Q)) + HQn”L?(O,T)”ZHL?(O,T;L?(Q))}a

such that (22) holds.

Because
(25) llenllzzom; v (@) < M
and
dcy,
(26) H HL o,1; H-1 () < M,

then we can extract a subsequence, again denoted by c¢,, such that
cn — € strongly in L*(0,T; L?(%)),
ocy, oc

(27) (;t — 8_§ weakly in L*(0,T; H'()),
cn — ¢ weakly in L*(0,T; HY(Q)).

(5) For each smooth enough w, we note that
T T
|/ (a(cn)Vpn, Vw) — / (a(e)Vp, Vw)|
0

o < |/ a(cy) — a(c ))Vpn,Vw |—|—|/ (pn—[)),Vw)|

< llalen) = a(@)|| 20,122 [IVPnll 20,7220 [ VW[ Lo (0,75 100 ()

T
+ / (&Y (pn — p), V) .

Since a(c) is a Lipschitz continuous function about ¢ by assumption (A), {p,}5,
are bounded in L2(0,T; H*(Q)), (a(¢)Vp, Vw) is a continuous functional about p
and p, — p weakly in L2(0,T; H'(2)), from (28) we know that

(29) /OT( (¢n)Vpn, Vw) —>/ ¢)Vp, Vw).
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Similarly we get

/O T(d(cn)Vcn,Vz ) — / &)VE, Vz),

/O(f(cn T04n, # —>/ e)rog,

T
/ ((ro = 11)@noo(cn), ) — / ((ro = 1)en(@), 2),
0 0

T T ) )
/0 (U 0o(cn), V2) / (00(), V2).

At the meantime, since

T T T
(31) / (b(en)un - Ven,2) = — / ((ro = 71)an00(€n), 2) — / (tn00(en), V2),

we know that
T

(32) / (b(en)up - Vep, 2 —)/ - Ve, z).
0

(6) By choosing z,w arbitrarily and using the above convergence results, we
have

((b%,Z)-F (b(e)a - Ve, 2) + (d(e)VE, Vz) = (f(©)roq, 2), Yz € HY(Q),
(33)

(a(e)Vp, Vw) = ((ro — r1)q, w), Yw e HY(Q),

and by continuity and convexity of the objective founctional

T 1T oy [T
(34) / / 2 dt + — / ¢ dt < lim {—/ /wcﬁ—l——/ qfl}
Q 0 =% (2 Jo Jo 2 Jo

3. Optimality conditions

3.1. The first-order optimality conditions. In this section, we derive the co-
state equations and the first-order optimality conditions. Besides above assump-
tions, we assume that there exists a uniform constant M; such that

(B) : lull Lo o, 135200y < M1, ||Vellpoe (o, 13505y < M,
o’ ()| Lo (o, 77000y < M, ||d(€)|| Loo (jo,175000) < M.

This assumption is again usually used in the study of this state system in the
literature, see [10] and [12].

Theorem 3.1. Suppose that Assumptions (A) and (B) hold. If (¢,q,u,p) €
W(0,T) x K x L*(0,T;V) xL?*(0,T; W) is a solution of the control problem (10)
then there exists a co-state (c*,u*,p*) € W(0,T) x L*(0,T;V) x L*(0,T; W) such
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that (¢, c*, q,u,u*,p,p*) satisfies the following system:

(gb%,z) + (b(c)u-Ve,2) + (d(c)Ve, Vz) = (f(c)rog, 2), Yz e HY(Q),
(V-u,w)=((ro —r)q,w), YweW,
(a(c)u,v) — (p,V-v) =0, Vvev,
(—q&%, 2) — ((b(c)u —d'(c)Ve) - V¥, 2) + (d(e)Ve*, Vz)

(35)

+ (& (c)u* - u, 2) + (rigb(c)c*, 2) = (we, 2), VY ze HY(Q),

(c*b(c)Ve+ alc)u*,v) — (p*,V-v) =0, Vvev,
(V-u*,w) =0, YweW,
/ e =0 =rp’ +o0n)i=a) >0, Vick,

associated with the initial conditions:

(36) Cli=o = co, *|i=7 = 0.

Proof. Firstly, it is clear that the direction derivative of the objective functional
reads

(37) T@0 = [ ' [ wtticte+an [ " 4o,

where ¢ € K, dq = § — ¢ denoting the direction, and dc = ¢/(q)(q — q).

We differentiate the equations of the weak formula at ¢ in a direction of dq to
obtain:
(38)

/T ddc )
; [(gbﬁ, z) + (b(c)du - Ve, z) + (b(c)u - Vice, z) + (V' (c)dcu - Ve, z)
T
+ (d(c)Vée, Vz) — (d'(c)deVe, Vz)] = /0 [(f(c)rodg, ) + (f'(c)roqdc, 2)],
T T
/0 (V-du,w) = /0 ((ro —r1)0q, w),

T
/0 (a(e)bu,v) + (@ ()b, v) — (6p, ¥ - v)] = 0,

where du = u/(¢)(¢ — q), op=p'(0)(q — @)
Taking z = c¢*,v = u*,w = p*, letting c*(x,T) = 0, d(c)Ve* - nlpg = 0 and
integrating by parts, it follows

T
/0 [— (qﬁ%t dc) + (" b(c) Ve, du) + (c*b'(c)u - Ve, dc) — (b(c)u - V¥, de)
— (V- (b(c)u)c*, éc) — (V- (d(c)Vc*), bc) + (d'(¢)Ve - Ve, c))

T
59) = [ W@mne a0 + (£ @roaet 50,
T T
| 656w = [ (o= 0,

T
/0 [(a(c)u*,du) + (¢ (c)u* - u,dc) — (V- u*,dp)] =
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Summing above all, we can have:

T 80
/0 [(—p— — (b(c)u — d'(c)Vc) - Vc* =V - (d(c)Ve*) + (b (c)u - Ve

(b(C) ) = f'(e)rog)e” + o' (c)u” - u, dc)
+ (c*b(c)Ve + alc)u*, du) — (p*,V - du) — (V - u*, ip)]

T
- / (F(&)roc — (ro — r1)p™ 80).

Let us define (¢*,u*, p*) to be the co-state which satisfies the equations following:
(41)

(0%~ (bfeju— d (¢)Ve) - Ve V- (d(e)Ve")

+ (b (c)u-Ve— V- (b(c)u) — f'()rog)c” + ' (c)u” - u,2) = (we, 2), V ze HY(Q),
(c"b(c)Ve+ alc)u™,v) — (p*, V- v) =0, Vvev,
(V-u",w) =0, VweW.

Now, if take z = dc,w = dp, v = du in (41), we obtain:
(42)
(—gb%ct — (b(c)u —d'(c)Ve) - Vc* =V - (d(c)Ve*)

+ (' (c)u-Ve—=V - (b(c)u) — f'(c)rog)c* + o' (c)u* - u,dc) = (w(x, t)c, dc),
(c*b(c)Ve + a(c)u*,du) — (p*,V - du) = 0,
(V-u*,dp) =0.

By (40) it is obviously to see that (w(x,t)ec, dc) = (f(c)roc* — (1o — m1)p*, 89).

Furthermore, the optimality condition reads

(43) / / c)roc” — (ro —r1)p" + 20q)(q — q) > 0.

It is well-known that the solution of this inequality reads:

(44) a(t) = minfmax{0.~— [ (F(lroe” = (o =)o)} ).

Qo

From the definition of coefficients, we know that b’ (c)u-Ve—V- (b(c)u) — f'(¢c)rog =
r1gb(c), and if we let u*-n|sq = 0, the adjoint system can be the following equivalent
form:

(45)
— ¢(?;t - (b(C)u - d’(c)VC) Vet -V - (d(C)VC*) + O/(C)u* cu+ qub(c)c* - we,
c*b(c)Ve+ Vp* + alc)u* =0,
V-u* =0.

The existence of the solution of adjoint system will be presented below. Now, the
proof completes. O

3.2. Existence of the solution of adjoint problem.

Theorem 3.2. Suppose that assumptions (A) and (B) are satisfied, then adjoint
equations (45) admit at least a solution.
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Proof. First of all, we present the weak formula for the system (45):
(46)

— ((b%, 2) — ((b(c)u — d'(c)Ve) - V¥, z) + (d(c)Ve*, V2)

+ (& (e)u* - u, 2) + (rigb(c)c*, z) = (we, 2), Vze HY(Q),
(a(c)u*,v) — (p*, V- v) = —(c*b(c)Ve, V), Vvev,
(V-u*,w):(), VweW.

Then the last two equations of (46) are equivalent to the time-parametrized

saddle-point problem of finding a map (u*,p*) : (0,7] = V x W, such that
A(cu*,v) — B(v,p*) = —(c"b(c)Ve,v), VveV,

47

47) B(u*,w) =0, VweW,

where

Algu,v) = (a(c)u,v), Ye € HY(Q), u €V, v €V,
B(v,p) =(p,V-v), Vo eV,p eW.

Let V C V, W C W be Raviart-Thomas mixed finite element spaces. Further-
more let

Z={veV: B(v,¢) =0, c W}
and
Z={veV:B(v,¢)=0¢cW}

Note that the boundary condition v-n =0 for v € V implies div-V C W. Hence
v € Z implies div - v = 0, and since Z = H(div;Q2) N {div-v=0 in Qandv-n=
0 on 00}, it follows that Z C Z. Thus

[vllv = Ivllz2), veZ

So,ifveZ
21 1
Al = ——v;,v5) = — |||}
(C,V,V) ;(G/(C)v ) U ) a* ||VHV
Next from the standard properties of Raviart-Thomas elements [27], we have
B
ey B0)

>0olw, VoeW.
vev/{o} llvllv

Hence, it follows from the standard results of the mixed element approximation
( [27, 28] ), for any fixed C*, there exists a generic constant M independent of h
such that any solution (U*, P*) of (48) below satisfies:
10"l + 1P llw - < MJIC™|[ 120

where the map {U*, P*} : (0,T] = V x W satisfies:

A(e,U*,v) — B(v, P*) = —(C*b(c)Ve,v), VYwveV,
(48) -
B(U*,w) =0, VweW.
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Let M~C HY(Q) be a standard ‘Galerkin finite element space. Define C* :
(0;T] = M and {U*, P*}: (0;T] = V x W to satisfy:

— (¢%, z) — ((b(c)u — d'(c)Ve) - VC*, 2) + (d(c)VC*,Vz)

(49) + (' ()U* - u, 2) + (r1gb(c)C*, z) = (we, 2), Vz e M,
(a(c)U*,v) — (P*,V -v) = —(C"b(c)Ve,v), YoevV,
(V-U*w) =0, Yw e W,

We first prove that for homogeneous problem (i.e. we = 0), the above finite
element system has and only has trivial zero solution. The equation for C* reads

aC*
(50) %

+( ()U* -, 2) + (r1gb(c)C*,2) =0, Vze M.

,2) — (b(e)u — d'(c)Ve) - VC*, z) + (d(c)VC*,Vz)

Obviously C* =0, U* = 0, P* = 0 are solutions of this homogeneous problem, so
we only need to prove the uniqueness.

Suppose there exists another solution C* # 0 which satisfies (50). It follows
from (48) that

(51) Uy + I1P*lw < M|[C™[L2(q)-
Choosing z = C* in (50), we have
oc*
(52) —(¢ 5 ,C*) = ((b(c)u — d'(c)Ve) - VC*,C*) + (d(c)VC*,VC*)

+('()U* - u, C*) + (r1gb(c)C*,C*) = 0.
It follows from (51) that

C 1220
(53) gt

Integrating time from T to ¢, noting that C*(T") = 0 and using Gronwall inequality,
we can derive

dy X «
+5lIve 1720y < MIIC* 220

* * d* r *
64) SN By + 5 [ IVC By <0
t

It can be seen from (54) that C* = 0, which conflicts with our former supposition.
So the uniqueness of the zero-solutions have been validated.

Since the finite element problem (49) is linear and full rank, we obtain the
existence of its solution directly from the uniqueness of the zero-solution of its
corresponding homogeneous problem.

Now let {C*, P*,U*} satisfy (49). We still have (51) holds. Taking z = C* in
the first equation of (49), and using the same techniques as above, we can obtain

* * d* r *
(55) N ey + 5 [ 19 i < Mllwelao
t
Therefore,
(56)

1C* | 20,1511 (2)) < M, |IC* oo o,mi22002)) < M, [U*|lv <M, ||P*[lw < M.

Similarly, we have
oc*
HWHLz(O,T;H*l(Q)) <M.
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Hence we may extract a subsequence denoted by {C?, P¥, U} such that

C: — c¢*  strongly in L2(0,T; L?()),
(57) U — u* weakly in V,
Py — p* weakly in W.

Then, it holds

Gs)
- (qﬁ%, 2) = ((b(c)u — d'(c)Vc) - Vc*, 2) + (d(c)Vc*, Vz)

+ (a/(c)u* - u, 2) + (r1gb(c)c*, z) = (we, 2), Yz e HY(Q),
(afc)u*,v) — (p*, V- v) + (c"b(c)Ve,v) = 0, YovelV,
(V-u*,w) =0, VweW.

Now the proof completes. O

4. Finite element approximation

We are now able to introduce a finite-element based approximation of the optimal
control problem. Let us note that the finite element approximation of the state and
the co-state system is widely studied in the literature, see e.g., [10], [12], [20] and
[21], on which our approximation is based. To this end, we consider a family of
triangulations (7), b > 0, of Q. With each element 7 € T, we associate two
parameters p(7) and o(7), where p(7) denotes the diameter of the set 7 and o(7)
is the diameter of the largest ball contained in 7. The mesh size of the grid is
defined by h = inez?rx p(7). We suppose that triangulations (7) satisfy the following

h

regularity assumption:
(Hy) There exist two positive constants p and o such that

(1) o5 o)

(7 p(7)

hold for all 7 € T, and all 0 < h < 1. Now we can see ) = Qp, = UreTh,'
Introduce finite element spaces as follows:

Zn={yn € H'(Q): wynl- € Pi(7), 7€ Tu},

)
~—

~—

Q

where [ > 1 and denotes by P, function space of polynomials of degree less or equal
than [.

Next we introduce the k-order R-T mixed finite element spaces: Vi x W, C VW
such that for a positive constant 5y, the following inf-sup condition satisfies ( [27, 28]

):

\Y
(59) mf osup L Vmd)
0£an€ Wi ozv,.ev, [[Vallvilgn| L2
Then the possible semi-discrete finite dimensional approximation of the optimal
control problem is to seek (cp, qn, up,pn) € (Hl(O,T;Zh) ﬂLQ(O,T;Zh)) x K x
L?(0,T; V) x L2(0,T; Wp,) such that

2 _
(60) min Jp,(qn) = qrhnelr;( / /Q ¢, + /
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subject to
0
(Qﬁﬁ Zh) + (b(ch)uh . Vch, Zh) + (d(ch)Vch, Vzh) = (f(ch)roqh, Zh), VY z, € Zh,
(V- uhywh) = ((ro — r1)qn, wn), YV wp, € Wh,
(O‘(Ch)ufhvh) - (pmv : Vh) =0, Y vy € Va,

associated with the initial condition:
(61) Chlt=0 = Co,h-
where ¢y, € Zj, is an approximation of cp.

Similarly, we know (cn, qn,un,pp) is the solution of (60) if there is a co-state
(¢}, ur, py), such that

(62)
((]5 7Zh) + (b(ch)uh . VC}H Zh) + (d(Ch)VC]17 Vzh) = (f(ch)roqh7 Zh)7 v Zh € Zh7
(V- uh7wh) ((ro = r1)qn, wn), Y wy, € Wh,
(alen)an, vi) = (pn, V- vi) = 0, YV vy € Vi
8 ! * *
(_ (;th ) Zh) - ((b(ch)uh —d (Ch)VCh) -Vey, Zh) + (d(ch)Vc]17 VZh)
+ (& (cn)uy, - un, zn) + (rigab(cn)ch, zn) = (wen, zn), Y 2n € Zn,
(chb(cn)Ven, vi) + (alen)un, vi) — (pr, V- vi) =0, Vv € Vi,
V uh,wh)—o thEWh,
/ / (cn)eh —pr + 20qn)(G—qn) >0, VqeK,

associated with the initial conditions:
(63) Chlt=0 = Co,ny  Chli=7 = 0.

It can also be shown the solution of the variational inequality reads:

(64) qn = min{max{O, —aio / (f(en)rocy, — (ro — r1)pi) } (j}.

Q

For easy of presentation, we only consider a priori error estimates for the semi-
discrete finite dimensional approximation of the optimal control problem in the
following section.

5. A priori error estimate

In this section, we will give the a priori error estimates about the solution
(Chs Qs Un, Ph, i, U, Dy) of scheme (62). Moreover, in this part, we need assume
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Il > 1,k > 1, and that there exists a uniform constant Ms such that:
(65)
o (€) || Lo (0,1 .50) + 16 ()]l oo (0,7500) + | (€)|| oo 0,75 100) < Ma;

& (e)ll e 0,115y + 16" ()| o 0,152y + |d” ()| Los 0,751y < M;

ou
||“HL°°(0,T;L°°) + ”EHL“’(O,T;LN) < My;

1l oo (0,77 48y < Ma;
Oc

||C||L°°(0,T;Hl+1) + ”E”LOO(O,T;HHI) < My;
Oc

lell Lo o, mwrroey + ”E”L"O(O,T;Wl"’o) < My;

ou*
0| Lo (0,75 + ”WHL“’(O,T;LW) < Mo;

9" || Los (0,13 43y < Ma;

* oc*
||C ”Loo(O,T;HHl) + HEHL“’(O,T;HLH) < Ms.

Now, let us define the intermediate functions (é, Qp,Pn, €, 4, p}) satisfying the
following system:

(66)

W% zn) + (0(@n)tn - Vén, 2n) + (d(én)Veén, Vzn) = (F(@n)rog, zn), ¥ zn € Zn,
(V- i, wn) = ((ro — 71)g, wn), ¥ wp € W,
(a(én)tn, vr) — (Pr, V- vn) =0, Y vi € Vi,
(—¢8§f ,2n) — ((b(én)an — d'(én)Ven) - Vién, z1) + (d(én)Vén, Van)

+ (o' (én) 0y, - @, 20) + (r1gb(én)éh, 2n) = (wWén, 2n), Y zn € Zn,
(@b(en)Ven, vi) = (97, V - vi) + (@lén) i, va) = 0, Vi € Vi,
(V -y, wn) =0, Y wy, € Wh,

associated with the initial conditions:
(67) énlt=0 = co,n, € li=r = 0.

Assume that the initial approximation satisfies the error estimate:
(68) llco = conllze < ME™leo|l g

We firstly derive the estimate of [|q — qnl|z2(0,7)- To this end, we need the following
convexity assumption:

(69) collg = anll 220y < (Ji(a) = T an), q — an),

where ¢g is a positive constant, and h is small enough. Although it is no-trivial to
prove such an assumption for nonlinear system ( see [29, 30] for the relevant work
on the flow control governed by the Navies-Stokes equations), it is widely assumed
in error analysis of the finite element approximation of nonlinear optimal control.
So, we assume (69) in this initial stage.

Lemma 5.1. If Assumptions (A), (B) and (C) mentioned above hold, there holds
the estimate:
(70)

lg—anllz20,m) < M{Héh —cllz20,7;02) + 1€, — ¢l z20,1522) + ||, —P*HL?(O,T;W)}
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Proof. It follows from the convexity assumption that

collg — anll320.m)
< (Jn(q) — Jn(an),qa — an)

- / / (rof (én)é, + (o — 1), + 200)(q — an)
0 Q
- / / (rof (er)chs + (ro — r1)ph + 0an)(g — n)

T
< [ [ Gos@) = rof(©) + (ro = )37~ 50 )
o Ja
< M{”éh - CHL2(O,T;L2) +11é, — C*HL2(O,T;L2) + 5% — p*HL2(O,T;W)}Hq - Qh||L2(0,T)-
Then (70) is derived. The proof of Lemma 5.1 is completed. O

Let us show two useful lemmas about the error estimate of intermediate states
variables.

Lemma 5.2. Suppose the regqularity assumption (C) holds. Let (c,u,p) and
(én, Gp,pr) be the solutions of (35) and (66) respectively. There hold the a priori
error estimates

(@) lle=énllze=(or;r2) < M{th +hk+1},
(71)
(0) [la—anl[ze(o,1v) + Ip = BrllLeo,rw) < M{hl+1 + h’“*l},

where M is independent of h.

Proof. To obtain optimal L?-norm error estimate, define the auxiliary function
(Qp, pr) such that

{ (a(c)ﬁh,vh) — (f)h,v . Vh) = 0, Vv, € Vh,

(72) (V-up,w) = ((ro —r1)q,wp), YV wy € Wh.

It is clear that

(73) {(a(c)(u_ﬁh)avh) —(p = V-vi) =0, Vi€V,
(V- (u—1y),w,) =0, Y w, € Wy,
and
(74)
(Oz(éh)(flh — flh), Vh) — (ﬁh —Pn, V- Vh) = ((a(c) — a(éh))ﬁh,vh), Vv € Vg,
{(v'(ﬁh_ﬁh)awh)zoa Y wy, € W,

It follows from the results of [9] that

(75) a —anllv + [Ip = Bullw < ME* | p|| s
and
(76) [an — @nllv + 1Pn — Bullw < Mlle — én| 2.

Next, let ¢, be the projection of ¢ given by
(77) (d(e)V(c—én),Vzr))+ (blc)u-V(c—én),zn) + Mc—2Ep,y2p) =0, Y zi € Zp,
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where the A > 0 is chosen to assure the coercivity of the bilinear form on the left-
hand side of the above equality. Standard arguments show that, for any ¢ € [0, 7],

||C — ez < MB™|cl| s,
(78) I+1
12 (e =@l < MB fellrns + 1 e}

Ou
where M is a generic constant depending on the L>-norm of — and u.

We bound ¢ — é,. Let £ = é, — ¢, and n = ¢ — ¢, It follows from (10) and (60)
that

(79)
(gb%,zh) + (b(ép)u - V&, z1) + (d(¢n)VE, V)
= (d)%,zh) — )\(77, Zh) — (b(éh)(ﬁh — u) . Véh =+ (b(éh) — b(c))u . V&h, Zh)

= ((d(én) = d(c))Veén, Vzn) + ((f (én) = f(c))rog; zn)-
Letting zj, = £, we estimate (79) term by term.
(80) |(b(en)u - VE ) < [[b(én)ul| o< [VE]| L2 €] 22
In order to estimate the next nonlinear items, we follow the standard induction
technique that is widely used in the error analysis of the mixed finite elemen-

t approximation of the state equations, see [9, 10]. Firstly make the induction
assumption that there exits a constant hy such that:

(81) h71||€||Lm(O7T;L2) <1, 0<h<hyg.

Then using the inverse inequality ( [7], [31] ), we see
(82)
[((6(én)an = b(én)u) - Vén, &)
< |(b() (an —u) - V(e — &), )| +[(b(én) (an — ) - Vér, £
&)

< M|[b(én) [l [VE]| L2 llu = Qnl[p2[€]lLee + M[b(En) || Lo [VenllLoe [lu — Onll2[I€]|z2
< M|[VE| p2llu = anllvh™ €]l 2 + M| Vel [z [u = anlv (€]l 22,

Further, we have
(83)  1((b(én) = b(c))u - Vén, &) < M| (c)ull <[ Veén[ < lle = nllz2 €]l 2,

(84) |((d(c) = d(én))Vén, V)| < M||d'(c) Vel llc = énll L2 VE]| >
and
(85) [((f(e) = f(en))roa; )] < Mllgll=lle = énllL2[[€] 2

By using e-inequality and Sobelov inequality, we have the inequality
(56)  L0e.&)+ [VelZ < M{lZa + hu—alf+ s + 19013}
Using the Gronwall lemma gives
(87) €l orizny < M{A + L

Now we turn to proving the induction hypothesis (81) for 0 < h < hg, where hg
is the sufficiently small so that M (h§ + hl) < 1. Noting that £(0) = 0, we have
1€(0)|| L2 = 0. Thus, there exist some 0 < ¢t* < T, such that

h_l ||§||L°°(0¢*;L2) <1.
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Let T = max{t*; h,71||€||Loo(O)t*;L2) < 1}. We will prove T* = T, which implies the
induction hypothesis (81) to be true. Assume T < T'. Tt follows from the proof of
(87) that

€]l Los0,7+:1.2) < M{hl+1 + hk“}
such that
h_leﬂLw(o,T*;Lz) < M{hl + hk} < M{hé + h’g} <1, 0<h<hg.
Particularly, A=1|£(T*)| |2 < 1. Thus there exist some T* < t* < T such that
h_1||§||L°°(o,t*;L2) <1, 0<h<hy,
which conflicts with the definition of T*. So the assumption T* < T is false. 0

Lemma 5.3. Let (c¢*,u*,p*) and (&, 0},p;) be the solutions of (35) and (66)
respectively. There exits a constant hg > 0 such that for 0 < h < hg,

(@) lle* = & llqorinny < M{AH 4 B L,
(88)
() |l = @01 + 10" = Bl o,y < MR+ 1L,

where M is independent of h.

* ok

Proof. Introduce (aj,p;) such that
(89) { ()@, vi) = (Ph, V - Vi) = =(c"b(c)Ve,vn), Vv € Vi,
(V-aj,wp) =0, Y wy, € Wh,.
It follows from the results of [9] that
(90) 1185, = ullv + 157 = p"lhw < M{ _inf u* = vally + inf[lp* —wnlw }.
From (89), we see
(@, —@p)a(én),v) = (B — B, V - va) = (8,0(én)Ven — ¢*b(c) Ve, va)
o) + ((0(@n) — ae)) i, va),
(V- (@, —az,), wn) = 0.
Noting that
(€,0(en)V (en — ), vi) = =((én — ) V(E,0(¢n)), va) — (€1b(¢n)(én — ),V - Vi)
such that
[(é:b(én)V ey — e b(c)Ve, vi)| < [(€5b(én)V(En — ¢), vi)]
+ (¢4 (b(en) = b(c)) Ve, va) | + [((¢}, — ¢)b(c) Ve, va)
(92) < MY (en)Venllze eyl +11b(En) e 16 lwree ) 1en — ¢l z2llvallv
+ Ml V' () Vel L lle = énl L2 val L2
+ Mljb(e)Vel<lle” = &z llval Lz,

and from the result of [9], we have

03) ;= ailly o+ 15— pilw < M{lle = el + e e
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Now, let us turn to estimating ¢; — c*. Here we recast the adjoint system:
(94)
oé;,

— (@7, 2n) = (b(n)tn — d'(En) Veén) - V&, zn) + (d(en)VER, Vzn)
+ (& (en)1y, - O, z1) + (r1gb(En)c™, 2n) = (wWéh, 2n), Y zn € Zp,
(Enb(en)Ven, vn) — (px, V - vp) + (a(én)tn, va) = 0, YV vi, € Va,
(V'uh,'LUh)—O, th EWh

Similar to the proof in Lemma 5.2, we also define ¢; which satisfies
(95)
— ((b(c)u — d'(c)Ve) - (V' — V&), zn) + (d(c)(Ve* —VEL), Van) + A" — &, zn) =0,

where the A > 0 is chosen to ensure the coercivity too. Then, we can also obtain

e = Galze < MBS e i,
(96) 9 dc*
(" = &las < MAFLJle gens + 155l -

Furthermore, letting & = ¢ — ¢; and n = ¢* — ¢, we derive that

(97)
- (0%, 2n) = ((ben)u = d'(&)Ve) - VE, 2) + (d(en) VE, V) + (rogh(én)é, 2n)

(62 20) = O, 2n) + (@), — blényu) - Ve, z0)

+ ((b(én)u = bc)u) - Vg, 2n) — ((d'(én)Ven — d'(¢n)Ve) - Vg, 2n)
— ((d'(en)Ve = d'(¢)Ve) - V&, z) — ((d(én) — d(c))Vr, Vzp)

+ (W(en — ), zn) + (& (c)u” - u, 21) — (o (Cn) B}, - T, 20)
+ (roq(b(én) = b(c))&,, 2n), Y 2z € Z.

Choosing z;, = £, we can carry out the estimates term by term. Assuming that
there exists a constant hg > 0 such that

(98) R € o,mipz) <1, 0< h < hy.

Similarly as the proofs of (80)-(85), we obtain
(99)

((b(én)u —d'(€)Ve) - V& &) < [[(b(én)u — d'(&)Ve) | Lo || VE]| L2 lI€]l 2,
((b(én) s, — b(én)u) - VE,, §)

< M|Ve]|z2lu — nllvh= €] L2 + M| V|| fu = an v [1€] 2,

((b(én)u = b(c)u) - VE;, §)| < M|V (c)ull e[| Ve[| L2l = énll mr [I1€] 1
((d'(en)Ve = d'(c)Ve) - VE, §)| < M|d" () Ve = Ve[| 2lle = énlla [1€]]

and
(100)
|((d'(én)Vén — d'(én)Ve) - Vi, €)

< |(V(d(én) = d(e)) - Vén, &)+ ((d'(en) — d'(c)) Ve Vi, )|
< |((d(en) — d(e) Aéh, &) + |((d(en) — d(e)Véh, VE) + [((d'(én) — d'(c)) Ve - Vi, €
< Mlle = énll2 €]l -
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Moreover, we get
(@’ (c)u” - u, &) — (a'(én)tj, - an, &)
< (' (e) = o/ (@n))u” - w, )| + (o' (én) (u" — aj) - u, £

< M{Ilul\vllu*llvlléh = cllzzllélla + [lullv (o, —a*{lv €]l

o+l = wll €] 152 -

Treating other terms as in the proofs in Lemma 5.2, then we also obtain that
d
— (96,6 + (d.VEVE)
R . on
102) < M{llelFelle = enllFe + 6lEa + lha” = a3l + Inli3 + 15132 |

< M{<1 +h7élFa) e = énllze + [I€N7 + h* % + h2k+2}_

It follows from (102) and the Gronwall lemma that

(103) €l orsnn) < 2MT{ME22 4+ B242) 1 (D)3 |,
and thus
(104) 16 = e Nl o.miz) < M{R'E 4 RFF1L,

Then, it leads to

(105) 165, — w20y < MR RE

The proof of the induction hypothesis (98) is similar to that in Lemma 5.2. O
Applying Lemmas 5.1 - 5.3, we have the following convergence results.

Theorem 5.1. Assume that all the assumptions in Lemmas 5.1 — 5.3 hold for
sufficient small h. There holds the a priori error estimate

(106) lg — anllz2c0,7) < M{hl+1 + hk“}_

Theorem 5.2. Let (¢,q,u,p,c*,u*,p*) and (ch, qn, Un, ph, ¢, uj,, py,) be the solu-
tion of (35) and (62) respectively. Suppose that all the assumptions in Lemmas
5.1 — 5.3 hold. There exists a constant hg > 0 such that for 0 < h < hg, there hold
the following estimates

(107)

llc = cnllo(o,r;L2) + [0 —Wnl| Lo 0,75v) + [P = PrllLe0,mw) < M{th + th}
and

(108)
" = chllLee o, 7522) + 0" = wh || Lo 0,730y + 1" = Phll Lo 0,75y < M{th +hEH }

Proof. Standard arguments show the following estimates

lle = enllLeo,r;02) < lle = nllLoeo,riL2) + 16h = cnlloeo,m;2)
and

llc* = chllzeo,riz2) < lle” = i llo(o,1iL2) + € — chllLo(o,1;L2)-



708 Y. CHANG, W. CAO, D. YANG, T. SUN, AND W. LIU

As to u and p, the similar estimates also hold, so we omit the details to avoid
repeating.

Now, based on the results above, we only need to estimate ||, — cp || (0,7;L2)
and [|¢, — ¢ ||Le(0,7;12). Define & = ¢, — ép, 1 = ¢ — ¢ép. It follows from (10), (60)
and (77) that we have
(109)

(695, ) + (blew)u - V&, 20) + (d(en) VE, V1)

= (Qb%, zn) — (M, zn) — ((b(cn)un — blep)u) - Ver + (b(ep)u — b(e)u) - Vép, zn)
—((d(cn) = d(c))Ven, Vzn) + ((f(en) = f(€))rog, zn) + (f(cn)ro(gn — q), 2n)-
Similarly as (93), we can obtain the following estimates:
(110) lu—wnllv +lip = prllw < M{lle = enllz + lg = anl -

Following the proof of Lemma 5.2, we have
(111)

d 0

2 (66,6 + (d.VE, V) < M{JiglFa + lla — wnll} + = + 152132 + g — anl*},
where we used the induction hypothesis
(112) R HIE] Lo (0,1 02) < 1,

whose proof is similar to that in Lemma 5.2.
Combining (111) with the result of Theorem 5.1 and using the Gronwall Lemma,
we have

(113) J€ll e 0,msz2y < MY+ RHY,
Then (107) can be proved.
Similarly, we can obtain the second estimate (108) of Theorem 5.2. (]

6. Numerical Simulations

In this section, we present some numerical experiments to have some initial
understanding on the optimal water injection plans. The numerical experiments
simulate immiscible displacement within a horizontal reservoir of one unit thickness.

We first recall the object functional as below:

(114) J(q):%/OT/Qw(x,t)CQ—i-%/OTqQ.

Without losing generality, we suppose the domain is Q = [0,1] x [0,1], the
injection well is located at the upper right corner (1,1), and the production well is
located at the lower left corner (0, 0). In our computations we assume the porosity
of the rock is a constant, which means the porous medium is homogeneous. The
parameters are re-scaled ( see [32] and [33] ) from a real problem to have similar
characterizations compared with real situations. For example these parameters
show the convection dominated property of the concentration equation. In summary
we set the parameters as follows:

the initial concentration of the oil is ¢o(x) = 0.6,

the permeability of the porous rock k(z) = 0.5,

the porosity of the rock is supposed to be ¢(z) = 0.3,

the viscosity of the oil and the water in the reservoir are 16 and 0.5 respectively,
the derivative of the capillary pressure is 0.1,

the water price index is taken as a = 0.01,

let @/e = w: the oil price index changes from w = 4 to w = 4.0e + 03.
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It is clear that a (relatively) lower price of water will cause a larger amount of water
injection, which makes the flow very convection-dominated and thus causes much
computational difficulty.

Example 1. In this example, we try to find out the regular pattern of the
optimal water injection curves with different price fraction w/« when the injection
period T is fixed ( T =1, 3, 5, 8, 10). The optimal injection curves are shown in
the following figures (x-axis indicates time, and y-axis presents water injection rate)
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Figure 1. The optimal injection curves with fixed injection period for T'=1, 3, 5, 8, 10

From Figure 1 it is interesting to observe that when the price fraction is low,
the optimal injection curves are very flat like a quasi-constant water injection plan



710 Y. CHANG, W. CAO, D. YANG, T. SUN, AND W. LIU

that is widely used in practice. This may explain its popularity. However when the
fraction is higher, the curves fluctuated more.

For a fixed injection period T, the higher the price fraction, the higher the
optimal injection curves go. This indeed agrees with the rules used in real practice.
This is clear sensible when water is more expensive than oil there is no need to
inject any water. In practical, this case does exist, such as in the period of the
global financial crises in 2009, the international oil price greatly dropped, many
wells in China stopped injecting water from economic benefit consideration.

From Figure 1 we also observe that during a very short period at the beginning
of injection, the injection rate of the optimal injection plan rapidly increases from a
lower value to a high one. The possible explanation is that the initial concentration
of oil is high, and the relative permeability of water is low, so that the water flow
has a poor translation. As some water is injected into the injection well, the relative
permeability of water near the injection well goes up rapidly, and consequently more
water is allowed to be injected.

There is another interesting phenomenon in Figure 1. As we can see when the
price fraction w/a = 4.0e + 05, the pattern of the optimal injection curve changes
compared with the other cases the curve slowly rises after a slow falling. After
comparing the concentration’s changes at different time, we found the slowly rising
started when the water injected in the injection well flowed out from the production
well.

From Figure 2, we know as the decrease of the oil’s concentration, the convection
diffusion becomes definite.

C(t=0.5/T=5) C(t=1/T=5)

0.4 0.6

0.4 0.6
X X

Figure 2. The oil concentration distribution at an early time and an later time.

Below we also present some corresponding concentration distributions for T=>5,10
as shown in the following figures.

C(t=5/T=5) C(t=5/T=5)
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C(t=5/T=5)

018
016

C(t=5/T=5)

wia=4.0e+04

C(t=10/T=10) C(t=10/T=10)
035
03
025
0.2
015

0.1
0.05

w/a=4.0e+03

C(t=10/T=10)

C(t=10/T=10)

- g
0.05 0.05

wia=4.0e+05
wia=4.0e+04

Figure 4. The final concentration distributions with different price fractions when T=10

Example 2. In this numerical experiment, we compare the optimal water
injection plans we obtained with other water injection plans. Since in practice
often a quasi-constant rate injection plan is used, here we just compare the objective
functional values of the optimal injection plans, and the constant injection plans.
The results are shown in the following graphs for a fix the price fraction w/a:



712 Y. CHANG, W. CAO, D. YANG, T. SUN, AND W. LIU

0.85

functional comparisons between constant injections and optimal injection
when wia=4.0e+02 and T=5

functional comparisons between constant injections and optimal injection

when w/a=4.0e+02 and T=3

08

ith constant injections
07

vahses of J with constant injections
0651
. .

functional comparisons between constant injections and optimal injection
when w/a=4.0e+02 and T=10

072F value of J with optimal injection

valyes of J with constant injections

Figure 5. The functional comparisons for 7' = 3, 5, 10 when w/a = 4.0e + 02

In these graphs the horizontal line indicates the optimal value of the objective
functional for the given the price fraction w/«, while the curves above the line
indicate the functional values for a constant injection plan at the given water in-
jection rate on the x-axis. It is clear that a suitable constant water injection plan
could achieve a very good approximation to the optimal value for some cases. That
may explain the wide use of quasi-constant water injection plans, besides its simple
operation benefit. However the non-global-convex nature of the underlying optimal
control does appear from time to time, when there are multi-minimizers, and gaps
between the objective values of the optimal and a constant water injection plans.
Let us note that for such applications, even very marginal improvement over the
minimum functional values, could bring huge economic benefit.

From the results shown in Figure 5, it is clear that when we fix the price fraction
w/a, the longer the injection period T is, the lower value of the functional J is.
The possible reason is that when we have a longer T', obviously we can inject the
water slowly to sweep the oil out of the oil reservoir more completely. Otherwise,
we may need to keep a large water injection for the case of shorter T', then water
channeling would happen, and that will greatly reduce effectiveness of the water
injection.
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