Manuscript submitted to Website: http://AIMsciences.org
AIMS’ Journals
Volume X, Number 0X, XX 200X pp. X—XX

HYPERBOLIC-ELLIPTIC MODELS
FOR WELL-RESERVOIR FLOW

STEINAR EVJE®** AND KENNETH H. KARLSEN*

*Centre of Mathematics for Applications, University of Oslo
P.O. Box 1053, Blindern, N-0316 Oslo, Norway
**International Research Institute of Stavanger, University of Stavanger
P.O. Box 8046, N-4068 Stavanger, Norway

ABSTRACT. We formulate a hierarchy of models relevant for studying coupled
well-reservoir flows. The starting point is an integral equation representing
unsteady single-phase 3-D porous media flow and the 1-D isothermal Euler
equations representing unsteady well flow. This 2 X 2 system of conserva-
tion laws is coupled to the integral equation through natural coupling con-
ditions accounting for the flow between well and surrounding reservoir. By
imposing simplifying assumptions we obtain various hyperbolic-parabolic and
hyperbolic-elliptic systems. In particular, by assuming that the fluid is incom-
pressible we obtain a hyperbolic-elliptic system for which we present existence
and uniqueness results. Numerical examples demonstrate formation of steep
gradients resulting from a balance between a local nonlinear convective term
and a non-local diffusive term. This balance is governed by various well, reser-
voir, and fluid parameters involved in the non-local diffusion term, and reflects
the interaction between well and reservoir.

1. Introduction. We are interested in coupled well-reservoir flow modeling. For
that purpose we consider a model composed of a hyperbolic system of two conser-
vation laws corresponding to the isothermal Euler equations with source terms, and
an integral equation. It results from coupling a transient well flow model with a
transient reservoir model and is given on the following form.

1
9 (p) + 0x(pu) = PV n >0,
By (pu) + 0w (pu®) + 9up(p) = ar, qr = qr(p,u), (1)

t 1
po —plx,t) = / / H'(x, 2t — gy (2, t') da'dt’,
o Jo

for x € [0,1]. Here, p,u, and p(p) are, respectively, the mass density, fluid velocity,
and pressure, whereas gy represents volumetric flow rate accounting for flow between
well and reservoir. Thus, the unknown variables are p,u, and ¢y. Moreover, pg
which we assume to be constant, is initial reservoir pressure whereas 7 is a small
known constant parameter characterizing the well volume relatively the pore volume
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associated with the reservoir. The gp term represents friction between fluid and
wall, and we have assumed that the well is horizontal so that gravitation can be
neglected. Finally, the kernel H" (x,2’,t—t') is characteristic for the reservoir under
consideration as well as the geometry of the well-path. Typical applications of such
a model might be processes in conjunction with drilling, production, or injection
scenarios.

Advanced oil-well designs of increasing sophistication are now routinely used
throughout the industry. Complex wellbore trajectories combined with devices
for downhole measurements and regulations provide an overwhelming amount of
available data and operational flexibility. The challenge of identifying and utilising
significant information might well be regarded as a bottleneck of current operations.
Transients of interest will typically arise from production start-up or shut-down of a
single well, or adjustment of one or several downhole valves in an advanced comple-
tion. The perturbations induced across different zones or laterals of the same well or
between entirely different wells reflect characteristic behaviour of the reservoir. In
this context there is a need for an improved understanding of coupled well-reservoir
dynamics. This serves as our motivation for studying the well-reservoir model (1).

Transients in wellbore flow typically operates on time scales ranging from seconds
to minutes whereas the more relevant part of the reservoir dynamics will be the
compression waves, typically having relaxation times in the order of hours. Within
the petroleum engineering literature there has been some focus on modeling of
coupled well-reservoir flows relevant for production scenarios where main focus is
on prediction of reservoir inflow. For that purpose it is reasonable to consider a
steady well model, see for example [25]-[27], [33]-[35]. However, by starting with
the model (1) we intend to take a broader approach in the sense that we include
transient effects both from well and reservoir.

We may study various simplified versions of the well-reservoir model (1). For
instance, we can impose the following assumptions: (i) consider a straight line well-
path geometry, (ii) account only for a steady-state response from the reservoir, (iii)
apply an approximation argument for the kernel function H" (x, 2’,t —t'). Then we
arrive at a well-reservoir model on the form

O(p) + 0z (pu) = p(A — Bp(p) + p(p)az),
O (pu) + 0z (pu?) + 02p(p) = qr(p, w),

for appropriate chosen constants A, B > 0. This indicates that the impact from
the reservoir on the well-flow dynamic through the volumetric flow rate ¢y imposes
a regularization effect in the isothermal Euler model. Investigations of this model
will be addressed somewhere else.

However, as a first step in order to get some understanding of basic underlying
mechanisms present in the well-reservoir model (1), we take a step further and
assume that the fluid, both in the well and reservoir, is incompressible. In addition,
for simplicity reasons only, we consider the model on the whole real axis instead of
the bounded domain [0, 1]. We then get a scalar conservation law with a non-local
diffusion term on the form

(2)

dyu+ 05(u?) = —0up,

+o00 (3)
po — p(z,t) = a/ G (z, 2 Yug (2, 1) dr’ = eG" % uy,

— 00
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with
2
G (2,7) = ——m—osr=, r >0, 4)
(x —a')2 412
and
uD
E = 4’.7, (5)

where p is fluid viscosity, k£ is permeability, D is a characteristic time, r the well
radius, and p denotes the constant fluid density. We may write (3) on the following
form

Oy + 0y (u?) = eG" * uy = G, * u, g,r >0,
u(z,0) = up(x).

The mission of this paper, in light of the preceding discussion, is three-folded.

(6)

e We present the background needed for deriving the dynamic, coupled well-
reservoir model (1) which takes into account the transients of the well flow as
well as the transients of the reservoir flow. In particular, this model contains
as a special case the ”steady well-unsteady reservoir” model previously studied
within the petroleum science literature [25].

e We identify various simplified versions of the well-reservoir model (1) by im-
posing appropriate assumptions. Examples are given by (2) and (3). The
motivation for this is to search for models more amenable to mathematical
analysis, and still able to capture one aspect or another of the more general
model (1).

e Having identified the incompressible well-reservoir model (3), we provide a
mathematical framework appropriate for exploring its mathematical prop-
erties. We also present numerical calculations demonstrating characteristic
behaviour like formation of discontinuities.

Regarding the mathematical analysis of the well-reservoir model (3), a main
observation is that the form of this model bears similarities to the so-called radiating
gas model [14, 12, 28] as well as a Burger-Poisson type of model studied in [10].
Motivated by this, we propose a notion of entropy weak solutions that allows for
discontinuities and provide existence and uniqueness results. The framework we use
is fairly general and might be applied for more general models than (3) obtained by
taking into account effects which are included in the original well-reservoir model
(1) but not in (3). A main difference between our model problem (3) and the models
studied in [14, 10] is that the involved kernel (4) does not correspond to a differential
operator. This additional information is explicitly used, for example, in travelling
wave analysis performed for the radiating gas model [14, 15, 16, 24, 21, 30] and the
Burger-Poisson type model [10] mentioned above. Thus, such techniques may not
directly apply to our model problem.

To be more specific about the mathematical results, first, we provide a local
existence result for smooth solutions of (3). Then we provide global existence
results under various regularity on initial data. More precisely, we prove that there
exists a unique entropy weak solution for initial data

ug(z) € LY(R) N L™= (R). (7)
Then, we prove that there exists at least one weak solution for initial data

uo(z) € L*(R) N L*(R). (8)
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An interesting by-product of this analysis is that it allows us to explore the depen-
dence on the well-radius . More precisely, we observe that as the well radius r goes
to zero, the entropy weak solution of (6) converges to the entropy weak solution of
the conservation law u; + (u?), = 0.

The remaining part of the paper is organized as follows: In Section 2 we give a
more detailed description of the underlying ideas which lead to the system (1) as
well as the simplified variants (2) and (3). In Section 3 we identify links between
the incompressible well-reservoir model (3) and related models known from the
literature and give some motivation for the framework we shall use to obtain well-
posedness. In particular, the notion of weak solution and entropy weak solution are
introduced. In Section 4 an existence and uniqueness result are given for solutions in
L whereas existence is proved in a L? setting in Section 5. Finally, in Section 6 we
show some numerical results and illustrate characteristic behaviour of the balance
of the local convective term and the non-local diffusive term appearing in (3).

2. Mathematical models for single-phase reservoir and well flow. In this
section we first set up relevant single-phase models for reservoir flow and well (pipe)
flow, respectively. Then, following the line of previous studies within the petroleum
science literature [25]-[27], [33]-[35], we formulate coupled well-reservoir models.
More precisely, in Section 2.1 we identify a transient reservoir model by using a
density formulation whereas in Section 2.2 we use a pressure formulation for the
same model. Then, in Section 2.3 we describe a basic well flow model (compress-
ible and incompressible). Section 2.4, 2.5, and 2.6 are devoted to a discussion of
compressible coupled well-reservoir flow models as well as incompressible variants,
corresponding to the flow models (1), (2), and (3).

2.1. Reservoir flow: Compressible fluid flow via a density formulation.
We consider the flow of a compressible single-phase fluid in a 3D reservoir. Darcy’s
law gives us

K
U= —E(Vp - 9g).

The continuity equation for flow in porous medium is given in the form

% +V- (PU) = Qmass(xa t)v x €.

The unknown are p pressure, p density (which is a function of p), ¢ porosity, u
viscosity. Here we have also included a source term Qumass(X,t) which accounts
for the mass flow through wells. These two equations may be combined to give a
dynamic equation

b K
% =V [PZ (VP = pg)| + Qmass(x,1)- ®)

We assume that K = diag(k,, ky, k.) is a diagonal tensor. Moreover, we assume
that the the fluid has constant compressibility c, i.e.,the density is given by an
equation of state of the form

p=p(p) = poexple(p —po)l,  c=p~'Ip/dp. (10)
In this case, since Vp = ¢pVp, we see that (9) takes the form
dgp _ K 2
o = V- [a (Vp—cp g)} + Qmass (X, 1), x € Q. (11)
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This type of equation enters the discussion when gas expands in a porous medium
and in pressure tests used in oil production. In the following we will neglect the
gravity term (as in horizontal flow).

Let Xy (s) = (2w (8), Yw (), 2w(s)) with s € [0,1] (dimensionless) be a parametriza-
tion of the line I'y, representing the well path with X/ (s) continuous on [0, 1]. Let
a denote the arc-length function defined by

als) = / X ) ey x] = VE T T (12)

We assume that the length of the well path is L, i.e., a(1) = fol IX2,(s)|| ds = L.
The source term Qmass(X, t) represents a delta function singularity along the well
path I, given by

Quass(X,1) = /F (e 5(x — Xo(@)) day, v = pav, (13)

where §(x) is a three-dimensional Dirac function §(x) = §(x)d(y)d(2), qm (e, t) is the
mass flow rate per unit wellbore length and gv(«, t) the volumetric influx or efflux
rate per unit wellbore length. By this we mean that Qmass(x,t) is a distribution
with the property that

/Qmass(x, Ho(x)dx = /F am(a, ) (X (@) da, (14)

w

for any smooth test function ¢(x). Then the line integral with respect to arc length
along I',, appearing on the right hand side of (14) is evaluated as follows

1
/ qM(a,t)aﬁ(Xw(a))da:/ (5, 1) (X (5))[1X5, (5)]] ds
T 0 (15)

= Lw/o g (8, 1) (X (8)) ds,

if we consider a well with a straight line geometry, since || X/, (s)|| = Ly. In the
following we restrict ourselves to this well geometry.

Generally, the model equation (11) is subject to initial and boundary conditions
given by

p = po = p(po), at t =0, (po is the initial reservoir pressure)  (16)
0
p = pRr Or 8_p = (R, for x € 0N (17)
n

In this work we shall assume that the medium is isotropic, i.e., ky = ky =k, = k.
The corresponding density equation takes the form
o _ k(i Oy
ot  culox?  Oy? 022
where (x,t) = (z,y, 2,t) € Q x [0,T]. In the following we assume that 2 is a cube

of length L. It is convenient to introduce dimensionless variables in space and time
on the form [25]

N I “ To f " k t
€T = -, To = — €T = -, = = -,
UL 2 T L2cup D
where L is the characteristic length of the reservoir domain such that our domain
Licug
k

= Qmass(xa t)7 (18)

(19)

of interest will have length one and D = is a characteristic length of the
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reservoir time period. We also introduce a non-dimensional density p and mass flow
rate ¢y defined by
p=L =2 (20)
P am

where p is a characteristic density whereas gu is the characteristic mass flow rate
given by

__ total reservoir fluid mass  L%¢p  Lkp o1

= reservoir time - well length D - L,  Lycu’ (21)
In terms of the new variables (19) and (20) the model (18) takes the following form
for p = p(x,1)
0p [32[) 0%p 32[)} _ LPcp

of Loz T 92 " 922

N cp .\ def A . oa
=~ 0. .. 1) = ——Q, ... (%, 1) = Quass(X, 1),
kﬁ mass( X7 ) Lkﬁ masb(x’ ) Q (X )

(22)

for (%,1) € Q x [0, 7] where T' = L. Here we have used that

Quuas( L, 1) = / ani (0 (L% — Ko (0)]) da

w

1 o . A
N /rw am (0, )8 (% — Xy () do = ﬁQmass(X,t),

since 6(Lx) = 6(L&)§(L§)d(Lz) = £50(X). Moreover, in view of (14) and (15), the
meaning of the source term Quass(X, %) in (22) is

1
/Qmass@z,t)cﬁ(fc) ds = / Bals. DOKu(s) ds, g = oM g = B (g
0 P aMm
in accordance with (20) and (21). In the following, if nothing else is said, we work
with the above dimensionless variables although this distinction is not expressed
explicitly in the notation.

Regarding the solution of (22) and (23), we note that generally, when smart
well systems are used (which involve a number of wells with any number of laterals
of arbitrary configuration), the source term of (22) can have a rather complicated
impact on the solution [25]. Following in the footsteps of [25]-[27], [33]-[35] we
assume that each well and lateral is represented by a line source or sink. This leads
to an integral representation of the model (22) and (23) on the form

t
po(x) — p(x,t) = / / G(x,x',t — ') Qmass(x', t') dx'dt!;, x € Q,t €(0,T],
0o JT (24)

t el
= / / G(x, Xy (s"),t —t")qu(s',t'") ds'dt’.
o Jo

Note that in this formulation a positive mass flowrate ¢qy; represents radial inflow
and is associated with a pressure drop p < pg which leads to a corresponding drop
in density p < po.

Moreover, G is the fundamental solution of the heat equation in B whose specific
form depend on the boundary conditions (Dirichlet or Neumann). The integral rep-
resentation above is flexible and may be applied to reservoir problems with complex
well configurations. Successful applications of this approach have been reported by
Economides et al [6] and Ouyang et al [27], see also references therein.



HYPERBOLIC-ELLIPTIC MODELS FOR WELL-RESERVOIR FLOW 7

Next, we follow [9], and let G(x,x’,t —t') be the Green’s function for the heat
equation in 3D where outer boundary conditions have been neglected (i.e., the free-
space kernel is considered), given by

[x — x||?
[r(t — )2 P [‘ At—t) ]

For short-time well-reservoir processes this seems to be a natural simplification since
it takes time before the impact from the boundaries is actuated.

By setting x = X,,(s) +ry for s € [0,1] in (24), we note that qum(s’,t’) satisfies
the integral equation

Gx,x',t—t) = t>t. (25)

t
Ap(Xo(s) + T 1) = / / G(X o (5) + Tuos X' £ — 1) Qs (X ') dx'dE,
0 T (26)

t el
= / / G(Xy(8) + T, Xop(8'),t — ) qu(s', t') ds'dt’.
o Jo

Here Ap(Xy(8) + T, t) = po(Xuw(8) + 1) — p(Xw(8) + 1w, t) represents the change
in density at the well boundary, i.e., a radial displacement r,, away from the well
centerline I'y, described by X,, and such that this radial displacement is equal to
the wellbore radius 7, = ||rw|. Equation (26) is an integral equation of first kind,
Fredholm in space and Volterra in time. For later use, we observe the following
identity

ta
B(x,t;t1,t2) :/ G(x,x',t —t')dt', t >t € [t,ts]
t1

_ 1 [x — x| [x — x|
=—|erf| ——— | —erf| ——= | |.
47T||X—X/H 2\/t—t2 2\/t—t1
Remark 2.1. From a numerical point of view one should note that it is in general
very challenging to solve the model (22) and (23) accurately due to the delta function
singularity. For a discussion of this issue in various contexts, as well as description
of some proposed techniques for handling this problem, we refer to [20, 5, 7, 8] and
references therein.

2.2. Reservoir flow: Compressible and incompressible fluid flow via a
pressure formulation. Assuming that the compressibility is weak we may take p
outside the nabla operator on the right hand side of (9), i.e., we neglect a term on
the form %Vp - (KVp). In addition, we assume the porosity is constant. Then, in
view of (10), we obtain the pressure equation

0

co5 ~ V- {%(Vp—pg)} _ Omeste)

) = Quai(x,1), (28)
p
where

Qvol(x,t) = / qv(a,1)6(x — Xy () da. (29)
The two equations (9) and (28) are often used in reservoir engineering [1]. Again ,
we consider the transformed variables (19) together with a non-dimensional pressure
p and volumetric flow rate ¢y defined by

P v

— qQv = —, 30
p av ( )

]ﬁ:
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where p is a characteristic reservoir pressure whereas ¢y is the characteristic volu-
metric flow rate given by

_ total pore volume _ L3¢- _ Lkp (31)
NV = Leservoir time - well length Pe=1p- Ly pe= Lyp

Assuming isotropic medium and neglecting the gravitation term, the pressure equa-
tion (28) takes the form

op %p 0% 0% B L N oy def -
g - {8552 + ag2 + 822:| - k—ﬁQvol(LXat) - Eﬁ@vol( ) Qvol( at)v (32)

where the meaning of Quo1(X, ©), in light of (14) and (15), is

1
s Ly,
i o dx - / aw(sDoXu() s, dv=poav =20 (33)

Following the approach as described above for the density equation we arrive at
the following integral equation, where qv(s’,t’) and p(s, ) now are non-dimensional
variables

Ap(Xoy(8) + T, t) / / 8) + Ty, Xt —tqy(X', t") dx'dt’,
(34)

/ / )+ rw, X (s'), t — gy (s, ') ds'dt’,

where Ap(X,u(5)+Tu,£) = po(X(5) 10 )—p(Xos ()41, £) for (s,1) € [0,1]x[0, T,

Assuming that the fluid is incompressible, the temporal term in (28) vanishes,
i.e., we have
K Qm ss(x,t

-V |: L (vp Pg)} dp ) Qvol (X7 t)a (35)

where Qo1 is given by (29). Now, we consider the transformed variables (19) (only
the spatial variables are relevant) together with a non-dimensional pressure p and
volumetric flow rate gy defined by (30) and (31). Assuming isotropic medium and
neglecting the gravitation term, the pressure equation (35) takes the form

- [32;3 0% | 9%

53z T o T ga) = QD). (36)

where Qyo is defined by (33). Following the approach as described above for the
density equation, we arrive at the following integral equation where gy (s’,t) and
p(s,t) now are non-dimensional variables

Ap(X oy (8) + 14, 1) = /FG(XUJ(S) + T, X)) Quol (X, 1) dX, s €[0,1],
(37)

- / (X (5) + Ty X))y (5, 1) d

where Ap(Xy,(8) + T, t) = po(Xw(8) + 1) — (X (8) + 14, t). Here the kernel G
is the Green’s function associated with the pressure equation
—Ap=9(x—Xy) (38)
in 3D. That is,
1

Glxx') = Anlx— x|’

(39)
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This may be seen from the fact that the heat kernel G(x,x’,t —t’) is related to the
Green function to the Laplace equation (39), let’s denote is as K(x,x’), through
the relation (see for example [11, 31])
o0
K(x,x') = / G(x,x',t —t')dt,
0

that is, for the free-space kernel (25), as observed in (27), we get

" 1 [x — x| l[x — ||
G(x,x',t —t)dt = [erf( > —erf<7)],
/tl ( ) irx — x| NG 2/,

which tends to

m as (t1,t2) — (0, +00).

2.3. Well flow: Compressible and incompressible fluid flow. The purpose
of this section is to present a basic well-type model for a compressible fluid as well
as the corresponding model for an incompressible fluid.

Compressible fluid. A single-phase, compressible, isothermal and unsteady well
flow model is given on the form

Ot(Apw) + 0a(Apuu) = qu = puwqv

40
Or(Apyu) + (%(pruQ) + ADopw = —Apwgsinld — 1,5, (40)

where « is the arc-length variable associated with the well path I',, defined in
(12) and ¢ is the time variable. Here p,, is the fluid density, u the fluid velocity,
pw = p(pw) the pressure, g mass flow rate per unit wellbore length whereas gy
represents volumetric flux per unit wellbore length. Moreover, 7, represents wall
fraction shear rate given by
Tw = %fpwuluL

where f is the Fanning factor and A = 7r? is the pipe cross-sectional area and
S = 27nry, is the pipe perimeter for a well of radius r,,. In addition, the well model
is subject to the following initial data

p(a,0) = po(a), u(a, 0) = up(a). (41)

Introducing a characteristic time according to (19) as well as applying (12), which
corresponds to a(s) = Lys for s € [0, 1], we see that the model (40) can be written
as

AD
0;(Apw) + as(L—PwU) = Dqu

af(pru) + as(i—DpwU?) + ?—J—Daspw = —ADpygsint —7,5D,

(42)

for (s,7) € [0,1] x [0, 7). In order to be consistent with the reservoir model, we here-
after neglect the gravity term and write the model on the following form (skipping
the ”hat” notation)
_ - _ D -
8t(pw)+as(apwu) :qua a = L_v b=
v (43)

-1
O (pwu> + 05 (Epwuz) + a0spw = _Sbifpwu|u|v



10 STEINAR EVJE, KENNETH H. KARLSEN

where (s,t) € [0,1] x [0,7]. Note that A represents the well cross-sectional area
A = 7r? where the well radius r,, is related to the non-dimensional well radius r
by r, = Lr. Next, we introduce non-dimensional variables as follows:

LU A p N p . am
u=—, p’w:Twu p’w:Twu M = — (4-4-)

u p P am
where p is the characteristic pressure introduced in (30) and p and gy are the
characteristic density and mass flow rate used in (20). The characteristic fluid

velocity @ is chosen to be

Ly,
= — 45
-, (45)
where D is a characteristic time. If the well model is coupled to a time-dependent
reservoir model as described in Section 2.1 and 2.2, D is given by (19), i.e.,

L2cpue

P
which is a characteristic length of the time period associated with the reservoir. If
we are interested only in a steady response from the reservoir, i.e. we consider the
model (36), we may choose D as a characteristic time period associated with the

well flow dynamic. In terms of the non-dimensional variables (44), (45), and (46),
the model (43) takes the form

IS

u =

D =

(46)

R . 1, total well volume L, A
9 (puw) + Os(pwlt) = —qu, V= =73
v total pore volume L3¢ (47)
. . . Ly, .. p
at(pwu) + 6S(pwu2) + hoaspw = _T_fpwu|u|u hO = %

Remark 2.2. A more natural non-dimensional form of the well model when we
are interested in the well-reservoir process under the whole lifespan of the reservoir,
i.e., a typical production scenario is to replace the characteristic fluid velocity (45)

with the following one

i-la, (48)

v
In terms of the corresponding non-dimensional variables, the model (43) now takes
the form

_ total well volume LA

VO (pw) + Os(pwil) = qur,

v= =
total pore volume — L3¢

P
P2

. (49)
VO (puwd) + Os(pui®) + hoOsPw = ——=fpuwildl,  ho=

In this light it is a reasonable assumption to neglect the temporal terms of the well
model for coupled well-reservoir modeling where focus is on reservoir transients and
not the well transients, see for example [25]-[27], [33]-35].

Incompressible fluid. We assume that the fluid is incompressible, i.e. p,, is
constant. In view of (43) we then obtain the following equations

=]

Os(au) = bgy, a= b , b=
Ly

a 1 (50)

Or(u) + 0 (au?) + p—aspw = —Sbgfu|u|,
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In addition to the nondimensional volumetric flow rate ¢y given by (31), we in-
troduce a nondimensional fluid velocity @ and pressure p,, given by (44) and (45),
where D is a characteristic time for the well flow dynamic which must be specified,
e.g. by (46). In terms of non-dimensional variables the model (50) takes the form

o) = v, o= Do D
TR kT TaA T LpA’ (51)
" 2 5 — — 5L ralal = — 2oL a1 _ P
at(u) + 65(” ) + hoaspw - Sb2fu|u| - r,'-w ’U,|'LL|, hO - pw’l_LQ '

2.4. Coupled Well-Reservoir flow: Compressible fluid. The plan is now to
follow along the same line as [25]-[27], [33]-[35] in order to obtain coupled well-
reservoir models. In view of the density and pressure-based reservoir models (26)
and (34), it seem convenient to formulate corresponding density and pressure-based
coupled models.

Variant I. Let p,(s,t) be the fluid density associated with the well flow model
(47) whereas p(Xy(8) + ry,t) is the fluid density described by the density-based
reservoir model (26) along the well path. If we assume that the fluid is entering or
leaving the wellbore through the porous pipe wall such as in open-hole horizontal
well situations, then it is reasonable that p,(s,t) and p(X(s) + rw,t) are linked
through the relation

def
puw(s;t) = p(Xuw(s) + rw, t) := p(s,t). (52)
This results in the following coupled well-reservoir model
1 L,A
9e(p) + Os(pu) = M T
p
By(pu) + 95 (pu®) + 8sP(p) = qr,  P(p) = hopu(p),  ho = ek (53)
po — p(s,t) / / )+ T, X (s, t —tqu(s', ") ds’at’,
with ¢r = _H fpulu| and where we have assumed that initial density po is a

constant. In this model, the density p = p(P,qum) is pointwise (locally) related to
the pressure P, whereas it is related to the mass rate gy in a non-local manner (via
a functional).

Variant II. A closely related well-reservoir model is obtained by coupling the well
model (47) with the pressure-based reservoir model (34) using the assumption

Pu(p(s,1)) = p(Xu(5) + 1o 1) (s, b). (54)

Noting that (21) and (31) gives us gu = £-Gv, we get a model on the form

pc
1 v
at(p) + as(pu) = —pqv, n=—-,
n pc
D
B (pu) + 05(pu®) + 8sP(p) = qr,  P(p) = hopu(p),  ho= ik (55)
Py — P(s,t) = hO/ / )+ rw, Xu(s'), t — gy (s, t") ds'dt’,
with gr = —f—g fpu|u| and where we have assumed that initial pressure pg is a

constant. In this formulation the pressure P = P(p,qy) is related to the density
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p in a local manner whereas its relation to the volumetric rate gy is non-local
(functional dependence). We note that this model corresponds to the model problem
(1) presented in Section 1.

2.5. A simplified ” compressible well-incompressible reservoir” model. In
order to explore some aspects of the well-reservoir model (55), we here propose a
simplified variant by neglecting the transient response from the reservoir. In other
words, we treat the reservoir fluid as an incompressible fluid. In view of (37) and
(39) we obtain a well-reservoir model on the form

1 v L,A
at(p) + as(pu) - qu\/u n= ]3_07 V= ngb )
p
de(pu) + 0s(pu®) + 0 P(p) = qr,  P(p) = hopw(p), ho = pret (56)
1
Py — P(s,t) = / H"(s,8")qv (s, t)ds,
0
where ¢p = —f—;”fpu|u| and
T A / 71
H"(s,8") = hoG(Xy(s) + 1,X,(s")), G(x,x') = pEE—TE (57)

Thus, (55) becomes a hyperbolic-elliptic type of model instead of a hyperbolic-
parabolic. Next, we may seek more insight into characteristic properties of this
model by specifying a well geometry. For that purpose we assume that the well-line
is described by a straight line placed in the center of the unit box and given by

1 1 1
X, (s') = ([1—s]a+sb 53)  Xu()+r=(11-satsbs+r3),
Tw Ly,
DA
for s,s’ € [0,1] and constants a < b in (0,1) where r is the dimensionless well

radius and the dimensionless length of the well is b—a = L,,/L. It is convenient to
introduce the dimensionless radius 7 defined by

(58)
with r=(0,r0), r=

Tw
= — 99
— (59)
which implies that r fLT“’ = 7(b — a). We then arrive at the following expression
for the kernel H" (s, s') in (57)
H"(s,5") = hoG(Xy(s) +1,X(s"))
1
= h’O .
b= — 5P + b= P (60)
_ Lhyg 1 1 hoL

= — = £ 5 E1 = —
Ly 47\/(s — §')%2 + 72 ! /(%)2+1 Y7 4rrLy,

In order to get a better understanding of the interaction between well and reservoir
present in the model (56) we may consider the following approximation of the kernel
function H":

H"(s) =e1 = e 71l =g KM% (s), (61)

V S/T exp(22s])
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for some choice of a > 0 that might depend on #. This corresponds to the approxi-
mation

" (x) = L ~ L =
Vexp(al(z/m)l) 1+ (z/7)?
for some 0 > 0. For a case with 7 = 0.001, and a = 0.2,0.5 and a = 1.0, see Fig. 1
for a comparison of these two functions. Note that the role of the parameter «
is to determine to what extent the convolution has a local effect or a more global
effect. ”Small” values for o implies that the kernel h™*(z) is centered around a
larger interval of zero, see Fig. 1. ”Large” values for o implies that h™%(x) is
centered around a smaller interval of zero, i.e., the convolution operator is more
localized. Regarding the approximation (61) we note that, from the point of view
of applications, we may argue that there is naturally room for various choices for the
kernel function since this represents the unknown reservoir. In fact, we are satisfied
with a kernel that are able to represent some characteristic information about the
reservoir which surrounds the well.
Next, we observe that K™(s, s’) satisfy the equation,

g (z), x € (—6,49),

MK~ KT = 200(s — s)e Ml A=

=R

Observing from (56), where we now make use of the approximation (61), that

 hoL
" 47FLy,

Po—P:HT*qualKr’a*qV, €1

it follows that
A2(P0 - P) + Pss = 51()\2Kr7a - K;éa) *qv

Ao’ (62)
=2e10(s — ) e N7 s gy = 2Xe1qv.
That is,
1 /o 1
= Py—P)+ P ) = A—-BP P(p)ss )-
v 251)\(/\(0 )+ ) 251)\( (p) +CPp) )

Inserting this in the continuity equation of (56) we obtain a model on the form

1
Orp + Os(pu) = R (Ap — BpP(p) + pP(p)ss), £ = 21,
B (pu) + 0s(pu®) + 05 P(p) = qr,
where A, B > 0 are given by

(63)

A= \Py, B = \2

We note that this model corresponds to the model problem (2) mentioned in Section
1.

Remark 2.3. We may consider the above models (56) and (63) as approzimative
models that still are able to give some insight into characteristic behavior possessed
by the original well-reservoir models (53) and (55). Hopefully, we should be able to
demonstrate that the simplified models are able to capture one aspect or another of
the more general ones. The simplified model may allow us to draw rigorous conclu-
sions that explain rather satisfactorily some aspects of specific physical situations
which may also be observed experimentally.



14 STEINAR EVJE, KENNETH H. KARLSEN

I I L T e T R S e N T I
0 000 0@ 00 004 005 006 00 006 008 0L 0 00 0@ 00 00 005 006 00 0B 06 01 0 00l 002 0B 004 005 006 007 008 009 01

FIGURE 1. Plot of the functions g and h for various a with r =
0.001. Left: o =0.2. Middle: « = 0.5. Right: a = 1.0.

2.6. Coupled Well-Reservoir flow: Incompressible fluid. We take a step
further and impose another simplification in model (56) by assuming that the well
fluid is incompressible, i.e. p = p = p,, = const. In other words, we replace the
compressible well model in (56) by the incompressible well model (51) which yields
the following simplified well-reservoir model

1 1 LkpD ) o,
aS =7 ) 7 = ) = = Lw )
(u) o qv ko LupiA 71y = T(FLy)
D 1
u(u) + Oy (u®) + 0P = qr, P =hop, ho= p% ar = ——fulul,  (64)

1
Py — P(s,t) = / H"(s,s)qv(s',t)ds'.
0

In view of (60), we have that
hoL 72 . hoL
47TF2Lw 1/(3—5’)2-}-?2 - 47TF2Lw

where the kernel G" is defined as

H"(s,s) = G"(s,8), (65)

72 T
G"(s,8) = ———, F= =, 66
(s,8") TETIE =T (66)

Inserting the first equation of (64) in the integral equation of (64), we get

Py — P(s,t) = /H (s,8)qv(s',t)ds

_ koL r o o /
= L. / G"(s,8 Jug ds —5/ G" (3,8 )uy ds’,
where
- hokoL - ‘LLD
- 4ni2L,,  4pk’ (67)

Thus, the model (64) is equivalently written on the form
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(%u + 85(’&2) = _85P + qr,

! (68)
Py — P(s,t) = 5/ G" (8,8 ug (s',t)ds’ = eG" * us,
0

where ¢ and G” are given, respectively, by (67) and (66). This model corresponds to
the model problem (3)—(5), presented in Section 1 but where we now, for simplicity,
have replaced the finite domain [0, 1] by the real axis as well as neglected the friction
term gr.

Remark 2.4. The well-reservoir interaction is clearly reflected through the model
(68) which involves a balance between a local convective force and a non-local dif-
fusive force. By letting the permeability go to zero (i.e., the flow between well and
reservoir must also go to zero) we see from (67) that € becomes large. Consequently,
an initial disturbance in the fluid velocity, e.g. a Gaussian pulse, is quickly damped
to zero due to a strong (non-local) diffusive force, see Section 6. On the other hand,
by letting k becomes large, the fluid is allowed to flow with low resistance between
well and reservoir. For this case, € becomes small and the convective force becomes
the more dominating one.

Remark 2.5. By making use of the approzimation (62) we see that the model (68)
(without friction term) takes the form

Ou + 85(u2) = —0,P,
2 Q _ (69)
A (Py — P) + Pss = spus, A= —, S0 = 2Xe1ko = 2XeT = 2.
T
From the first equation of (69) we formally obtain the following two equations:
Ny + A (u?)s + N2P, =0
—Utss — (uz)sss - Psss =0.
From the second equation of (69) we also obtain the equation
—Pags + NPy = —80Uss. (71)

Summing the two equations in (70) and using (71), we arrive at the equation

i+ (u?)s = Cotrss — Co(U?)sss — S1uss =0, o = % §1 = Cos0 = % (72)
We may write it on the form
ug + (u?)s — cotss — 2¢o(u? + Utlgs)s = S1Uss, (73)
or the form
U + (u?)s — Cousss = 6CUSUss + 2C0UUsss + CoS0Uss.- (74)

Remark 2.6. We note that by letting the compressibility ¢ go to zero in the equation
of state (10) such that p — po = constant, then the model (63) formally is reduced to
the incompressible model (69), alternatively (72). It would be interesting to explore
this limit in a rigorous mathematical sense.

In the remaining part of this paper we focus exclusively on the model problem
(4)—(6). We are interested in general existence and uniqueness results that apply for
our model problem, which might be considered as a simplest possible approximation
to the more general well-reservoir model (1). In the next section we first present
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some motivation for the solution concept to be used, together with a local existence
result. Global existence results are then presented in Section 4 and 5.

3. Preliminaries. In Section 3.1 we relate our model problem to other non-local
conservation laws. This section also serves as motivation for the solution concept
introduced in Section 3.2. Finally, in Section 3.3. we also include a local existence
result.

3.1. Relation to some other models. As a first approach, it is instructive to
compare our model problem (4)—(6) with similar non-local conservation laws already
explored in the literature, however, within different contexts. Here we will mention
two of them to which it seems particularly relevant to relate our model equation.
Fellner and Schmeiser [10] studied a Burgers-Poisson type of model on the form

“+oo
Oru + 31(%112) = —0yp, p(a,t) = H(z, 2 Yu(z',t)da’ = H xu, (75)

— 00

with
H(z,z') = %e*‘z*z’l. (76)
Alternatively, we may write (75) on the form
Opu + Bw(%iﬁ) =—Hx*u, = —H, xu. (77)
Due to the fact that the kernel H(z, ") corresponds to the operator (1 —92,), (77)
can be written on the form
Up + Uy = —Pa, —Pz +P = u. (78)

Another model which has attracted much attention more lately is the so-called
radiating gas model [28, 12, 14, 15, 16, 24, 21, 18, 30, 17, 19]. This model is obtained
by replacing p = H xu by p = —H % u, in (75). That is, we get the equation

1 +oe
Oyu + 8m(§u2) = —0;p, plz,t)=— H(z, 2 Yug (2, t) do’ = —H % ug. (79)

As before, we may write (79) on the form
1
8tu+8z(§u2):Hz*ux:Hm*u:[H—d]*u:H*u—u, (80)
where § represents the Dirac delta function. Again, since the convolution kernel
H(x,2") corresponds to the operator (1 — 92,), (80) can be written on the form
Ut + UUy = —Pqg, —Pzz + D= —Ug. (81)

It is instructive to observe that the three models (6), (77), and (80) can all be
written on the form

ur + f(u)y = Liu = G; * uy, 1=1,2,3, (82)
where G;(x,2") corresponds to the following different choices

Gi(z,2') = eGL(z,2) (well reservoir),

Ga(z,2') = —H(z,2") (Burgers Poisson), (83)

Gs(z,2') = Hy(z,2') (radiating gas).

The plots in Fig. 2 (compare left and right plot) show that the kernels corresponding
to the well-reservoir model and the radiating gas model, respectively, bear strong
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FIGURE 2. Plot of kernels corresponding to Left: well-reservoir
model G(z); Middle: Burger Poisson G2(z), Right: radiating
gas Gs(z).

similarities. Thus, we may expect to see (at least numerically) that the two models
possess similar properties. However, as far as mathematical results are concerned
we should bear in mind that the the radiating gas model possesses a particularly
nice structure since the right hand side also can be written on the form

Lsu=Gs*u, = Hyp xu=Hxu—u, H >0, /H(x)d:c:l, (84)
R

where the L3 operator now can be shown to be a L'-contractive operator. This
feature strongly hang on the special form of the right hand side given by (84).

Remark 3.1. One important difference between the models (6), (77), and (80) is
that the two last ones can be written as hyperbolic-elliptic coupled systems, corre-
sponding to (78) and (81), which involve no convolution operator. In general, we
cannot expect the kernel G involved in (6) to correspond to a differential operator.

The reformulations (78) and (81) are, for instance, explicitly used in travelling wave
analysis, see [10, 15, 16, 24].

Remark 3.2. A common feature of the above three models (6), (77), and (80),
written on the form (82) and (83), is that the right hand side can be written on
the form G; x uy = G; 5 ¥ u. This contrasts other nonlinear dispersive models like
the Camassa-Holm and Degasperis-Proces models which involve nonlinear terms
respectively on the form H * (3u? + 1 (uy)?) and H * (3u?), where H is given by
(76). This makes it considerably more delicate to obtain a priori estimates for these
models, see for example [2, 3].

3.2. Solution concept. In [21] it is shown that for the radiating gas model (80)
there are initial data such that the corresponding solution to the Cauchy problems
develop discontinuities in finite time. Similarly, for the Burgers-Poisson equation
(77) numerical results indicate that the model features wave breaking in finite time
[10]. In view of the similarity between (77), (80), and (6), we may expect that the
non-local diffusion term Liu = eG”, * u appearing in (6) in general cannot prevent
shock formation. Numerical simulations in Section 6 also indicate that one must
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expect loss of regularity. Thus, it is reasonable to use weak solution concepts similar
to those that has been used for models (77) and (80).

Definition 3.1 (Weak solution). We call a function u : (0,T) x R — R a weak
solution of (6) provided

i) we L*((0,T); L*(R)), and
i) Opu + 0x(u?) + Ozp = in D' ((0,T) x R), that is, V¢ € C§° ([0,T) x R) there
holds the equation

/OT/R(uat(b + u0y¢ — 8zp¢) dx dt + /RUO(I’W(I, 0) =0, (85)

where
po — p(x,t) =Gl xu = 5/ Gl (z, 2" u(a',t) da'.
R

Definition 3.2 (Entropy weak solution). We call a function u: (0,T) xR — R an
entropy weak solution of (6) provided

i) uwe L>((0,T) x R)nC ([0, T]; L*(R)) for any T >0, and
ii) for any convexr C? entropy n: R — R with corresponding entropy flur ¢ : R —
R defined by ¢'(u) = 2un/(u) there holds the inequality

Oim(u) + Oaq(u) + 7' (w)dep < 0, in D'((0,T) x R),
that is, V¢ € C§° ([0,T) x R), ¢ > 0, there holds the inequality

| [ (00016 -+ awso — o @nps) dode+ [ ntun(e)ote.0)de 0. 56

R

where
po — p(x,t) =Gl xu = 5/ Gl (z, 2" u(a',t) da'.
R
In the next section we shall repeatedly apply the following well known result.

Lemma 3.1 (Young’s inequality). Suppose 1 < p,q< oo and1l/r=1/p+1/q—1>
0. If fe L? and g € L9, then fxg € L" and

1f *gll- < 1 £llpllgllq-
Note that for the special case v = p and g =1 we get

1 * gllo < 1 Fllpllglls-

We also note that we have the following relations relevant for the kernel G":

2 — ! r?(V2[x — 2] —r) (V2[x — 2] +r
HCE ’[]2+ 2])3/2’ -t (1o - ])E )" )

Particularly, we observe that

/G;m dx =0,
R

0
Gl =2 [ Grdo=2n (88)

— 00

7‘/\/5 8
G’ =—4 Gl dr = —— < 2.
|| mx”Ll(R) /0 Tx 3\/5 =
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Moreover,

2 1
G || ooy = G (r/V/2) = ——, G" @ = |G, (0)] = =. 89
1G Lo r) = G (r/V2) Ve 1Geall @) = 1Goa(0)] =~ (89)

3.3. A local existence result. Along the line of [10] we can obtain the following
local existence result for the model problem (6).

Theorem 3.1 (Local strong solution). Assume ug € H*(R) with k > 3. Then,
there exists a time T > 0 and a unique solution

we L= ((0,7); H*(R)) N C ([0, T]; H*(R)) def

XJ
of (6).

Proof. For completeness we include the proof of this theorem. We first define a map
St as follows: for any function v € Br, with

Br:={we X: sup [[w(,t)|grm < 2luollmrm}s
t€[0,T]

let the image St (v) be the unique solution u of

Opu + 0y (u?) = eG" % v, g, r >0, u(z,0) = uo(z). (90)

Step 1. We must show that St is a mapping By — By for some choice of T > 0.
We take the derivative 0% for a < k to (90) which yields

(O5u) + 0% (2uu,) = eGrL,, * O5v.
Then we multiply with %u and integrate in space and obtain

1 </ [8§‘u]2d:c) + / 0% (2uug)0gudr = a/[G;I * S v]0gu d. (91)
2 \Ur ¢ IR R

The second term on the left hand side is treated as follows. First, we see that the
product rule gives

o _ a+1 =~ (o 1, aatl-l
0% 2uug) = 2udy ™ u + 2 ; <l) 0, udy u,
so we have to deal with a term on the form
fe% e _ a—+1 e’ - « ! a+1—1 e’
/81 (2uug)0Sudr = Z/UQE u@wud:c+2/ Z <l> 0, u0s udgudzr. (92)
R R R

The first term on the right hand side of (92) is estimated as follows:

/ w0y - 0% da
R

1 2
) /Ruam ([09u)?) da

(93)

1t oo [l -

N =

1
< S lal ool <
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The second term on the right hand side of (92) is estimated as follows:

/ Z <?) 8;u8§‘+1*lu -0%udx
R

=1

(e [e3%
< CZ/ |0Ludg - 00| doe < CY [[0bude T | 2|05 | 2
1=1 7R =1

«
< DY (lluall e + lul sl | e ) 02w 2
=1

< 200D (Jul e Jusll = ) ull e < 2aCDlfullfra |l 1,
where we have applied the following interpolation estimate [10]

105 f2) (02 9u)ll L2 < D (I fullL=llgllmre + | fllz1e |9l <) - (95)
Consequently, in view of (93) and (94), we get

/ 0% (2uuy) - OSudx
R

by using the Sobolev imbedding result W1 (R) — H¥(R) for k > 3/2.
For the right hand side of (91) we get

/[G;z * 0000w dx
R

Thus, in view of (91), (96), and (97), we get

< Ellullfpellusllze < E'llull e, (96)

<G+ 07l 2107wl 2 < NGrpllprllollaw lullge. (97)

d
el zre llullzze < ellullme(lol e+ llullz),
or
d 2
g lllee < e(lloll e + llullz).
For T small enough, a comparison principle shows that ||u(-,¢)||gx < 2|jugl| g+ for
t €[0,T). Since u € C ([0, T); H*"'(R)) we may conclude that St : By — Br.
Step 2. We shall show that St is a contraction with respect to the topology in
C ([0, T); H*"(R)) in the sense that
[S7(v1) = ST(v2)||HE-1(R) < [[v1 — V2 -1 (R)

for two elements vy, vy in Byp. Setting u; = St(v;) for i = 1,2 and w = u; — ug and
v = v1 — V2, we get an equation for the difference u on the form

Opu + 2u0zuq + 2uad,u = eGl, * v, u(z,t =0) =0.

We proceed as in the step above and apply the operator 95 and then take the
L2-scalar product with 9%u:

1d (/[8;%]2 d:z:> —|—/8‘;(2uul x)agudz+/8§‘(2u2um)agudz
5d \ Ju 5 , [

(98)
= 5/[0293 * 00 v]0Su du.
R
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Now we must deal with the following term:

/ 0% (2uuy 4)0Sude = 2/u8§‘+1u18§‘u dx + 2/ Z <C;> 8iu5‘;‘+17lu18§u dx.
R R R

(99)
The first term on the right hand side of (99) is estimated as follows:

/uﬁg‘"’lul -0gudx
R

(100)

< lull ol ll o lull e < ull ool ll s ull re-r < ol el

by choosing that o < k—1 and using the embedding L= (R) — H*~1(R) for k > 3/2.
In other words, at this point we are forced to reduce the order of differentiation by
one. Moreover, the second term on the right hand side of (99) is estimated as
follows:

/ Z <a) 8;u5‘§‘+1*lu1 -0Yudx
- l
1=1

« «
< U Tuy -0 u| dr < u |2 U\ .2
<C O ude "y - 9%u| de < C L w21t o

=1 /R =1

(101)

«
< DY (Jullllutllzers + lul s ur,el o )02 ull 2
=1

< aCD (el e + ol ies ol o ) el s

< 2aCD|full3p-|Jua |l e,
where we have applied the interpolation estimate (95) in the following way
1O+ g ) (DD~ Dy )| L2 < D ([Jug,a | poe lunl| goer + [[ual e un o]l o)

with ug , = u. Consequently, in view of (100) and (101), we get

/ 02 (2uuy0) - 92w da| < Ellull s [ullZye-s < 2Blluoll e ulZs. (102)
R
Similarly, we get
/35(%2%) -0gudz| < Ellua g ull - < 2Bluollsr [[ull 3 (103)
R

The right hand side of (98) is estimated as in (97) and we get

d
gl < e(llull s + Jloll g-1),

and we conclude that
lwll e < ||l g

for sufficient small T, i.e., St is a strict contraction. O
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4. Global existence theory in L' N L.

Theorem 4.1 (Well-posedness in L' N L>). Assume that (7) holds. Then there
exists an entropy weak solution to (6) in the sense of Definition 3.2. Moreover, for

any (fixzed) T > 0, let u,v : (0,T) x R — R be two entropy weak solutions with
initial data ug,vo € L*(R) N L>®(R), respectively. Then for any t € (0,T)
[u(-,t) = v, t)llLr @) < Krlluo — vollLr ), (104)
with
Krp = (14 2eTe*7).

As a consequence, there is at most one entropy weak solution to (6). The entropy
weak solution u satisfies the following estimates for any t € (0,T):

lu(, )llor@y < Ci(T |luoll L1 (w)) (105)
lu(-, )l poe@y < Ca(r, T, |Juoll Lo (ry, [|uoll L1 (R))- (106)
If up € BV(R), then u also satisfies
lu(-, )l Bv®) < C3(T, |luollBv(r)) (107)
lu(-, )| ey < C3(T, [Juoll BV (r))- (108)
Furthermore, for all t1,ts € [0,T],
u(-t2) —u(-,t1)l L1y < Ca(T, lluol|zee, [luollL, [[woll Bv ) [t2 — t1]. (109)

Proof. In view of Theorem 4.2, the existence result and various estimates (105)—
(109) hold for ug € BV N L' N L™ whereas the stability (uniqueness) result (104)
holds for ug € L' N L>°, due to Theorem 4.3. Next, for ug € L N L' we can find a
sequence uf in BV such that uf — ug as k — oo. Then the L!-stability result im-
plies that the corresponding entropy weak solution sequence u* € L* ((0,T) x R)N
C ([0, T]; LY(R)) with initial data uf is a Cauchy sequence relatively L'(R)-norm
which yields a subsequence converging to u € L> ((0,T) x R) N C ([0, T]; L'(R)).
Clearly, u inherits the estimates (105) and (106) from u. O

For the existence results presented below we will follow the usual procedure and
consider the following viscous approximation
Opu + 0, f(uh) = eGiy * ul + pulyy, >0, flu) =u?,

ut(x,0) = ub (). (110)

4.1. Estimates. In this section we derive a priori estimates. First, we want to
bound u* in L'. For that purpose, we need to make the assumptions that

uo, ufy € L'(R), llug o ®) < lluollLm)- (111)

Lemma 4.1 (L'-estimate). Under the assumption of (111), for each T > 0 there
is a constant C(T, ||ug|l1) such that the following estimates hold:

[w* ()l L2 ) < C(T [Juoll1), (112)
fort e (0,T).

Proof. Let n € C?(R) and ¢ : R — R be such that ¢’(u) = f’(u)n’(u). Multiplying
(110) by #’'(u*) and using the chain rule we arrive at

n(uh) + q(ut)e = 1/ ()G, * uk + (U)o — p(ul)*n” (uh). (113)
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Identifying n(.) with |.| (modulo an approximation argument), and then integrating
over z € R yields

d
& [t <e [ 16z s wlde < dlGrlpmlletlng <220 lng, (1)
R R

by an application of Young’s inequality and (88). Gronwall’s lemma then gives
lutllLamy < € Jluoll 1),
which gives us (112). O

Next, we derive BV estimates. For that purpose, we need to make the assump-
tions that

ug, uy € BV(R), lugllBv @) < lluoll By (®)- (115)

We here use standard arguments and let p be a mollifier. Then we define the
mollification of ug to be

up = (WoXp) * Py
where p,(z) = %p(i) and x,(x) =1 for |z| < 1/ and 0 otherwise. In particular,

n
we see that [|Ozsuf [ < L]0sufllzr < Luolpyv-

Lemma 4.2 (BV-estimate). Under the assumption of (115), for each T > 0 there
is a constant C(T, ||uo||gv) such that the following estimates hold:
[ ()] Bv®) < C(T [[uollBv ), (116)
forte (0,T).
Proof. Let v* = wu#. Differentiating (110) with respect to z yields the following
equation
Ot + 0 (f (uf)wH) = eGL % oM + ok, >0, fv) =02 (117)

Let 1 be a function n € C?(R). Multiplying (117) by n’(v*) and using the chain
rule we arrive at

n(")e + (f (W) (v"))e — /(W) n" (v )ol
=1 (v")eGr, * vH 4 (") ze — p(vf)?n" (")
Identifying 7n(.) with |.| (modulo an approximation argument), and then integrating
over x € R yields
d i i
G Ll < e [ 16z ot dn < lCullim 1 < 2l oo

by an application of Young’s inequality and (88). Here we also have used the fact
that v#n” (v*) = 0 by an approximation argument where 1 is an approximation to
the delta-function. Gronwall’s lemma then gives

10" 1y < €2 llvol 1wy,
which gives us (116). O

Lemma 4.3 (L*°-estimate). Under the assumption (115), for each T > 0 there is
a constant C(T, ||uo||pv) such that the following estimate hold:

[u ()| ®) < C(T, [|uollBV), (118)
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fort € (0,T). Moreover, under the assumption (111) there is a constant
C(T, ||uol| o= (r), luollL1(r)) such that the following estimate hold:

[ ()l oo r) < C(r, T, [luoll oo (r), luoll ), (119)

Proof. Estimate (118) follows directly from the estimate

[uf(z, t)] < / |0u (y, 1) dy < C(T, ||uollBv ),
R
where we have applied the previous lemma. Estimate (119) follows from the maxi-
mum principle
[t (z,t)] < [|lug || oo (r) + €t Gy * U || Loo mx (0,1))-

Now we observe that
T T 1
|Gao * (2, 0)] < |GoollLe @ w1y < —C(T [luol| 1),
in view of Lemma 4.1 and (89), from which (119) follows. O

Lemma 4.4 (BV -estimate in time). Under the assumption of (115), for each T > 0
there is a constant C(T, ||uo|| L1, ||[uol|Bv) such that the following estimates hold:

0cut ()| L1 () < C(T, [JuollLrs luoll Bv), (120)
fort e (0,T).

Proof. We follow the same approach as in Lemma 4.2, where v* = u}’, and we end
up with an inequality
[0l 2y < € lvg Il 1wy

From this we get the estimate
18 ()| Lrcry < €[ Opug |l Lagmy

< & (2l oo MO llns + 2euf o + st ).

In view of the comments which follow after (115), the result of the lemma follows.
O

Remark 4.1. Note that the above L estimates (118) and (119) are not sharp
enough to ensure that we can demonstrate threshold for the breakdown of solutions
(i.e. formation of discontinuity) along the line of [21]. Such results hang on the
time independent results

minug(x) < u(x,t) < maxug(x

min ug(z) < u(z,t) < maxuo(z),

whereas the estimates of Lemma 4.3 involves a constant on the form e**T. Nu-
merical results in Section 6, however, clearly indicate that discontinuities can form.

This reflects that sharper estimates than those obtained above seem to hold for the
model (6).
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4.2. Existence of BV entropy weak solutions.

Theorem 4.2 (Existence of solution in BV). Assume that ug € BV N L. Then
there exists at least one entropy weak solution in BV to (6) which satisfies the
estimates (105)—(109).

Proof. We assume that the approximating solutions {u*},s¢ is chosen such that
(111) and (115) hold. Then, in view of the a priori estimates of Section 4.1, it
follows by standard arguments that there exists a function v € L ((0,7) x R) N
C ([0,T]; LY(R)) and a sequence {ux} tending to zero as k — oo such that
uf* — u in L ((0,T) x R), ut* — y ae. in (0,T) X R,

and u"* — wa.e. in C ([0,7]; Li(R)),
for all T' > 0. Moreover, the a priori estimates in Section 4.1 imply immediately
that the limit function u satisfy the estimates (105)—(109). Finally, to show that u is

an entropy weak solution we rely on standard limit operations, see also Lemma 5.7
for relevant details. o

4.3. L'-stability and uniqueness of entropy weak solutions. Now, L' sta-
bility (and thus uniqueness) of entropy weak solutions can be shown relying on a
straightforward adaption of Kruzkov’s device of doubling the variables.

Theorem 4.3 (L' stability). Let u,v be two entropy weak solutions of (6) with
corresponding initial data ug,vo satisfying (7). Fiz any T > 0. Then

Ju(-,t) = v( Ol w) < Krlluo —vollrwy, € (0,71, (121)
with K given in Theorem 4.1.

Proof. By standard arguments it suffices to work with the entropy inequality (86)
with Kruzkov entropies/entropy fluxes given by

nw) =lu—kl,  qu) =sgn(u—k) (> —k*), keR (122)

We set Q7 = (0,T) xR, and let ¢ (¢, z, s, y) be a positive C°° function with compact
support. Since u, v are entropy weak solutions according to (86) with (122), we find
by standard arguments

//Q <O (|u(x, t) —v(y, s)[(Oy + Osv)+
cgn(u(z,?) =~ vly,2)) {“(I’ £)* —v(y, 5)2} (Dt + 8747/})) dtdrdsdy — (123)

> —€ // (GL, * ul(z,t) =[Gy, *v](y, s) ¢ dt dx ds dy.
QT xXQr o
Next, we let h € C*°(Qr) be such that
supp(h) C [-1,1], 0<h<1, / h(z)dz = 1.
R

For § > 0, define
x

1
h = <h(=
5(2) = 5h(3),
Consider a C*°(Qr) function w with compact support, and define

t+s z+vy t—s T -y
5 3 Vs ( 5 )hs( 5 )

wls(tvxa Say) = w(
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With ¢ = 15 as the choice of test function and using a standard argument which
only require that

u? v) G;I * u? G;y *U 6 LiLOC((O’ T) X R)’

we can let ¢ go to zero in (123) which gives
// (|u — v|Osw + sgn(u — v) [uQ - U2] Bmw) dt dx
Qr

S

By standard arguments choosing w(z,t) = w1 (t)ws(z), and letting wy tend to the
function that is identically one, we obtain

// u(z,t) xt)|w1tdtdm+5//
Qr Qr

Letting wy (t) = X[0,4, and noting that for ¢ € (0,T)

(124)
wdtdz.

* [u — v

u(z,t) — v(z, t)]|wr dtdz > 0.
(125)

[ 160w ) = vla D)l do < G ) = oD e
< 2ju( ) — v 1)l zrcey

we conclude from (125) that

t
|\u(.7t) - ’U(-,t)HLl(R) < HUO — ’UOHLI(]R) + 26/ ||u(,T) — U(-,T)HLl(R) dr.
0

The result then follows by using Gronwall’s lemma. O

5. Global existence theory in L2. In this section we prove existence of at least
one weak solution to (6) under assumption (8) in which we are outside the BV/L*>
framework. Since no L* bound is available we can only prove that this weak solu-
tion satisfies the entropy inequality for convex C? entropies 1 possessing a bounded
second order derivative 1.

Theorem 5.1 (Existence in L?). Suppose (8) holds. Then there exists a function
u which is a weak solution of (6) in the sense of Definition 3.1. That is,

ue L™ ((0,T); L*(R)), for any T >0,
which solves the Cauchy problem (6) and (8) in D'([0,T) x R).
Proof. This follows directly from the Lemmas 5.6 and 5.7. O
For the initial data we assume that
ug € L*(R), (126)
and

uy € H*(R), s> 2, llugllzzry < lluollL2(r), uly — ug in LA(R). (127)
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5.1. Estimates.

Lemma 5.1 (energy estimate). Under the assumption of (126) and (127), for each
T > 0 there is a constant C(T, ||uo||2) such that the following estimates hold:

[ (Ol L2 < C(T, [Juoll2),  Vull Oz || L2 0.1y xr) < C(T, Juoll2),  (128)
fort e (0,T).

Proof. First we derive a uniform L?(R) bound for the approximate solutions. Mul-
tiplying (110) by u* and integrating in = € R, we arrive at

d |,wu|2 2 T
— de + p | |Ozut|de =¢ | u'Gl, * ut da
dt Jg 2 R R

Applying Holder’s inequality, followed by an application of Young’s inequality gives

/RUHG;I s ul do < lub|| L2y |Gy * vt || L2 w)

w2 T w2 |U‘M|2
< 22wy |Goallor @y < 2[1u” |72y = 4 RTCL’C-

By Gronwall’s inequality we get

()2 t 2
/de+e4atu/ /|6wu“|2dxdt§e4at/Md
R 2 o Jr R 2

Thus, we conclude that for all T > 0, there exists C(T, ||uo||2) such that

T
[u ()72 =) +u/ /IU’J(I,t)lefrdt < CO(T,|luoll2),  t€(0,T).  (129)
0 R
O

Next, we derive a LP estimate. That is, assume that
uo ulf € LPR),  [ubllzomy < luollpemy,  p> 1. (130)

Lemma 5.2 (LP-estimate). Under the assumption of (130), for each T > 0 there
is a constant C(T, |luollp) such that the following estimates hold:

[ ()] e @) < C(T, Juollp), (131)
forte (0,T).
Proof. The starting point is (113), however, now we associated 7(-) with the function
| - |P. Consequently, n'(-) = p| - [P~ tsgn(-) and (114) is replaced by
d
—/ [uk|P da < ps/ |l [P~ G x ut| de. (132)
dt Jg R

Moreover, for the right hand side of (132) we observe that setting g = |u[?~! € L*'
and h = |G"_ +u| € LY with p' = p/(p — 1) and ¢’ = p the Holder inequality gives
us [ lghl < llglly[17ly, that is,

1
/|u|p_1|G;$*u|ds§ /|u|pds /|G *u|pds !
R

= ”u”LP(]R) HGzz * U‘HLP(R)'
Moreover,
Gz * ullLe@) < ullLo@)|Grzllire < 2[ullLe),
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by application of Young’s inequality and (88). Thus, (132) is replaced by

d
G e < el (133)
and Gronwall’s lemma then gives
H“#”Zzp(]g) < GQPEtH“O”ip(R)v
which gives us (131).
o

5.2. Existence of weak solutions. We shall only make use of the estimates in-
volved in Lemma 5.1 and 5.2. Along the same line as in [3] we rely on Schonbek’s
L? version [29] of the compensated compactness method [32] to obtain strong con-
vergence of a subsequence of viscosity approximations. We shall also make use of
the following lemma [22] which avoids assumption of strict convexity of the flux
function.

Lemma 5.3. Let Q be a bounded open subset of Ry x R. Let f € C?(R) satisfy

[f] < Clu™, uweR,  [f(w)] <Cluf ueR,
for some s > 0, and f"(u) # 0 a.e. in R. Then define functions Ij, fi, F; : R — R
as follows:

I € C%(R), [L(w)| < |ul, |[[[(w)] <2 forueR

()] < ful  for |u| <1,
Ii(u) =0 for |u| > 21,

and u u

At = [ i@ s R = [ 66 ds
Suppose {u,}52; C L*H1(Q) is such that the two sequences

{0ei(un) + Oz fiun) Iy, {0 fi(un) + 0 Fi(un) iy
of distributions belong to a compact subset of H, (Q), for each | > 0.

loc
Then there exists a subsequence of {un}S>, that converges to a limit function

u € L2TD(Q) strongly in L™(Q) for any 1 <r < 2(s +1).

The following lemma of Murat [23] will also be used.
Lemma 5.4. Let Q be a bounded open subset of RV, N > 2. Suppose the sequence
{L£,}22, of distributions is bounded in W—=1°°(Q). Suppose also that

L, =L+ L2,

where {LL}2°, lies in a compact subset of H,;}(Q) and {L£L}°; lies in a bounded
subset of Mioe(Q). Then {£,}55; lies in a compact subset of H,, ().

The proof of Theorem 5.1 follows basically from the next two lemmas. First, we
have the following result.

Lemma 5.5. Assume (8) holds. Then there exists a subsequence {u**}7° . of
{ut}, >0 and a limit function u such that

ue L™ ((0,T); L*(R)) N L™ ((0,7); L*(R)), VI >0 (134)

such that
ut* — u in LP((0,T) xR), VT >0, Vpell,4). (135)
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Proof. Let n : R — R be a any convex C? entropy function that is compactly
supported, and let ¢ : R — R be the corresponding entropy flux defined by ¢'(u) =
7' (u)2u. We then claim that

An(u) + Ouq(ut) = L, + L3, (136)
for some distributions Et and Ei that satisfy

1 1
L£,—0 in H((0,T) xR),

9 . : (137)
L. is uniformly bounded in M((0,T) x R).

Indeed, by (113) we have
n(u')e + q(ut)e = [pn(u)ae] + [ (u)eGhy * u — p(ul)n" (u)] = L, + L.
In light of (128) we have

i ()ell L2 0.1y xr) < VEIT [l C(T, [[uoll2) = 0 as =0,
[l () () || L1 0,7y xRy < 0" lloeC (T [fuoll2)?, (138)

7 (u")eGhy * u| L1 (o, m)xR) < 7 l|oc26T€*  |Jug]| L1,

where we have used the calculations in (114) for the last estimate. Thus, (136) and
(137) follow. In view of Lemma 5.4 we conclude that 9;n(u*) + 8,q(u*) is compact
in H_!((0,T) x R).

Now we want to apply this approach in combination with Lemma 5.3. First, we
observe that {u”},~o C L*((0,T) x R)NL*((0,T) x R) (in view of Lemma 5.2) and

that
{0eL(u") + O fi(u) im0, {0 filu”) + Ou Fi(u)} >0,

satisfy estimates similar to (138), thus, are compact in H,_!((0,T) x R) for each
fixed [ > 0, by application of Lemma 5.4. Hence, the assumptions of Lemma 5.3 are
satisfied with s = 1 and we can conclude that there exists a subsequence {u**}2° |
that converges to a limit function u € L%((0,7) x R) N L*((0,T) x R) strongly in
L"((0,T) x R) for any 1 < r < 4. O

Lemma 5.6 (Weak solution). Assume that (8) holds. Then the limit function u
from Lemma 5.5 is a weak solution of (6) in the sense of (85).

Proof. We only have to note multiply (110) with a test function ¢, integrate in

space and time, apply integration by parts, and then take the limit k& — co. In view
of Lemma 5.5 and the convergence result (135), it follows that

T T
/ /u“kgbt d:cdt—>/ /ud)t dx dt,
0 R 0 R
T T
/ /(u“")%ﬁw d:vdt—>/ /u2¢m da dt.
0 R 0 R
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For the O.p, = —G%, * ut* term we have that

G * (U™ — “)”Zzp((o,:r)xR)

:/OT/R(/R|G;I(u”’“(:E’,t)—u(x’,t))| ar')" dw dt

' p
S/ /(/ |G;x|(p*1)/p ‘(G;z)l/p(uuk(y’t) _u(xl,t))‘ d:c’) da dt
0 R R

T 1 p-l 1
S/ / /|G;w| d:E/ /|G;m| |ul* (2, t) — u(z’,t)|" d:v’) dx dt
0 ]R

<G T G / /Iu“ 2 ) — u(a! £)[P da’ dt

<& 20 [ut

(139)

||qu —

mm”Ll(]R) UJHLP((QT)X]R) = - uHLP((O,T)x]R) 0,

as 1 — 0 where we use that G”_(z, 2')"/P(u** (', t) — u(2’,t)) € LP(R) and
Gr . (z,2")P=D/P ¢ [p/(P=1)(R) since G7, € L'(R). Consequently,

T T
/ /G;m*u“’“gbda:dt—»/ /G;z*ud)dmdt.
o Jr o Jr

Corollary 5.1. Assume that (8) holds. Let ut denote the viscous approximation
(110) used in Lemma 5.6. Then there is a limit function u such that

O

ut — win L ((0,7); L*(R)), as p,r — 0, (140)
and u is a weak solution of the equation
oy + 0, (u*) = 0, a(z,0) = uo(z). (141)

Proof. All the estimates used in Lemma 5.5 are independent of the r parameter.
Thus (140) follows. In order to conclude that the limit @ is a weak solution of (141),
we only have to check the convergence of the term

// L ¥ ult) o dr dt = // "k ut) g drdt = /()T/R(G;*u”)%d:rdt.

Since, for 1/p+1/g =1,

T
[ ]G wssedrat] < 162w wlonoimymll el oy
0 R

< NG @yl L oe 0,1y x®) | P2 | La 0,7y xRy
< 2rllut | e 0,7y xr) 102 | La 0,7y xR) — O, asr — 0,

by using (139) and (88).
O

Lemma 5.7 (Entropy weak solution). Assume that (8) holds. Then the limit
function u from Lemma 5.5 is an entropy weak solution of (6) in the sense that
it satisfies the entropy inequality (86) for any convex entropy n : R — R with n”
bounded and corresponding entropy flur q : R — R defined by ¢'(u) = 21 (u)u.
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Proof. Let (n,q) be as in the lemma. In view of (113) we have

n(*)e + q(ui ) <0/ (W*)eGl, x u' + um(u*)ee,  in D([0,T) x R). (142)
The assumptions on (7, ¢) imply that
() =01 +v?),  |n'w)]=000+u), lg(u)]=0(+u).

Consequently, in light of the convergence (135) of Lemma 5.5 we conclude that

/ / (uh*) oy dxdt—>/ / u)dy dx dt,
/0 /Rq(u“k)% d:cdt—>/0 /Rq(u)% dz dt.

By using the calculation (139), we also see that
T
/ / (u'*)GL . x ut* p dx dt — / /n/(u)G;z x u¢ dx dt.
0o Jr

Corollary 5.2. Assume that (8) holds. Let ut denote the viscous approximation
(110) used in Lemma 5.6 with p = O(r?) for d < 2. Then there is a limit function
u such that

O

ut — u in L™ ((0,T); L*(R)) , asr — 0, (143)
and @ is an entropy weak solution of the equation (141) in the sense of
om(a) + dxq(a) <0 in D'([0,T) x R),
for (n,q) defined as in Lemma 5.7.

Proof. This follows by the same arguments as in Corollary 5.1. We only have to
check the convergence of the term

/ / (uh*)( xuf* o de dt = / / (u!*)(GL * ub* ) d dt,

where we no longer can move one derivative over to the test function ¢ and instead
must rely on the L? estimate of u# in (128). That is,

‘/OT/Rn'(u“k)(G; *uﬁj’“)qﬁdwdt‘

< oo @IGE * ul* (| 20,7y x®) 1€l L2((0,7) xR)
< ' o @Gl L@yl | 20,7y x &) 191 L2 (0,7 xR)

.,
<2C(T, HuO”?)—\/lu—kH771||L°°(]R||uu||LP((0,T)><R)||¢HL2((O,T)><]R) — 0,

as u = O(r?) with d < 2 and by using (139) with p = 2, (128), and (88).
O

6. Numerical examples. In this section we illustrate characteristic behavior of
solutions to the well-reservoir model (3)—(5) by performing some numerical experi-
ments. To solve the model we use the second order relaxed scheme [13] for the dis-
cretization of the convective flux. The pressure flux (non-local term) is discretized
in a straightforward manner as explained below.
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Discretization approach. We consider a straightforward discretization of the
model (6). That is, we consider a discrete scheme on the form

k+1 k+1
uk+1_uk + +

: ; 1z+1/2 u; —u,
j j i+1/2 i—1/2 ’
At Az (FJ+1/2 12 _EZ/ 2(%5,@ )( Az )dx’

1 .
Up/2 = Uin, ui+1/2:§(ui+ui+1)a (i=2,...,N—-1)
G”,(x,2') and define

UN+1/2 = Uout,
where GT (z,2') is given by (87). We note that GL(z,2') = —
LTit1/2 Lit1/2
Ai(xj) = / Gl (zj,2")dx’ = —/ G (zj,2")da’,
Ti—1/2 Ti—1/2

where G is given by (87). In other words

Ai(wj) = —(GT($j7$i+1/2) - Gr(xjaxi71/2)>7
and we see that we may rewrite as follows

N
At
T EAZAi(IJ 5111/2 uf+11/2] uj = /\(ij'i'l/? - ij—l/2)’ A= Az’

where F ;“H /2 Tepresents the second order flux of the relaxed scheme as described in
[13]. Further algebraic manipulation gives

N—-1
) EA eA
u§+1+7u’f+1D3/2(33j)+7§ ut Dy(ay) + 7“1\7 "Dy1ya(w;)
1=2

= u;“ — )‘(ng+1/2 — F;ﬂl/Q) + eMuout AN (25) — eEAuinAq (x5), forj=1,...,N,

where
Dip1y2(xs) = Aiya(zy) — Ailzy),  Dilzy) = Aipa () — Ai_a(aj).

The resulting discrete system we solve is on the form Ax = b. Here the A matrix
is given by

A=A +A,,
with
A =T,

and

Ds)o(x1) Do(x1) ...  Dn-_1(x1) Dy _1/2(1)

Ds)9(z2) Dy(x2) ...  Dn_1(x2) Dy _1/2(72)

EA
Ay = D} : : : : :
Dsjo(xn-1) Da(xy-1) ... Dn-1(xny-1) Dy_1/2(zn-1)

Ds/s(zn) Dy(xzn) ... Dn-i(zn) Dy _1/2(2N)

Moreover,
X =u, b=(...,bj,...)T,

with

bj = ul; — /\(Fk—i-l/Q — F‘k—l/2) — 5)\uoutAN(xj) + €>\UinA1(Ij).

J J

In the following we consider as initial data a Gaussian pulse on the form

ug(z) = 5exp(—100(z — 0.5)%),
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FIGURE 3. Plot of solutions at time T = 0.02 with » = 10~*

for different choices of € corresponding to e = 107, g5 = 105,
€3 = 5-10°%, g4 = 10°, and e5 = 0. Loss of regularity is seen for
e>0.

together with the boundary data

Uin = Uout = 0.

Example 1. First, we consider an example with well radius » = 10~* and time
T = 0.02 and a grid with NV = 1600 cells. We explore the behavior for a varying
diffusion parameter € which has a clear physical meaning since the parameter € given
by (5) is composed of different well and reservoir parameters, thus, representing a
balance of different forces. In Fig. 3 plots are shown for ey = 107, g5 = 105,
€3 =5-10% ¢4 = 10°, and €5 = 0. We demonstrate the steepening of the gradient,
i.e., wave breaking in finite time, for € > 0. In particular, this justifies the need for
working with weak and entropy weak solutions in the sense of Definitions 3.1 and
3.2.

Example 2. In this example we keep the parameter ¢ fixed, ¢ = 10°. Again we
compute solutions after "= 0.02 on a grid of N = 1600 cells. In Fig. 4 we compare
solutions for different choices of the well radius r corresponding to r; = 1073,
ro = 0.5-1073, and r3 = 107%. The pure hyperbolic case ¢ = 0 is also included
for comparison, and we observe how the solution is approaching to the hyperbolic
solution as r tends to zero.

As a final remark we note that the numerical simulations do not indicate that
lul|so and |lu||py increase with time with a factor e®*. In other words, we may
expect that sharper estimates should be possible (under some appropriate assump-
tions/modifications) similar to those that have been shown for the radiating gas
model (80).
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