Existence and regularity of optimal solution
for a dead oil isotherm problem
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Abstract. We study a system of nonlinear partial differential equations
resulting from the traditional modelling of oil engineering within the frame-
work of the mechanics of a continuous medium. Existence and regularity
of the optimal solutions for this system is established.
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81. Introduction

We are interested to the existence and regularity of optimal solution for the fol-
lowing “dead oil isotherm” problem:

Ou — Ap(u) = div (g(w)Vp)  in Qr =Q x(0,T),
Op — div (d(u)Vp) = f inQr=Qx(0,7),
ulgo =0, ul_g=1uo,
Plag =0, plig =po,

(1.1)

where € is an open bounded domain in R? with a sufficiently smooth boundary.

Equations (1.1) serve as a model of an incompressible biphasic flow in a porous
medium, with applications in the industry of exploitation of hydrocarbons. To under-
stand the optimal control problem we consider here, some words about the recovery
of hydrocarbons are in order. At the time of the first run of a layer, the flow of the
crude oil towards the surface is due to the energy stored in the gases under pressure
or in the natural hydraulic system. To mitigate the consecutive decline of production
and the decomposition of the site, water injections are carried out, before the normal
exhaustion of the layer. The water is injected through wells with high pressure, by
pumps specially drilled with this end. The pumps allow the displacement of the crude
oil towards the wells of production. The wells must be judiciously distributed, which
gives rise to a difficult problem of optimal control: how to choose the best installation
sites of the production wells? The cost functional to be minimized comprises all the
important parameters that intervene in the processes.

AvrpLiep SCIENCES, Vol.9, 2007, pp. 5-12.
© Balkan Society of Geometers, Geometry Balkan Press 2007.



6 Moulay Rchid Sidi Ammi and Delfim F. M. Torres

Existence and uniqueness to the system (1.1), for the case when the term 0;p is
missing but for more general boundary conditions, is established in [3]. Optimal con-
trol of systems governed by partial differential equations is investigated in literature
by many authors, we can refer to [2, 7, 9]. To study existence and regularity of solu-
tions which provide Géateaux differentiability of the nonlinear operator corresponding
to (1.1), we are forced to assume more regularity on the control f as well as to impose
compatibility conditions between initial and boundary conditions. The considered
cost functional comprises four terms and has the form

1 2 1 2 61 2 52 2
(12) Jwp, ) =3 lu=Uli g+ 0= Plg, + 2 17138 0p + 2 10113 0,

where 1 < qp < 2, #1 > 0 and B > 0 are two coefficients of penalization; U and P are
given data. Here u is the reduced saturation of the phase oil at the moment ¢. The
initial saturation is known and p is the total pressure. The first two terms in (1.2)
make possible to minimize the difference between the reduced saturation of oil and a
given U, respectively the global pressure and a known initial pressure P. We remark
that the choice of the objective functional is not unique. We can always add further
terms of penalization to take into account other properties which one may want to
control. The paper is organized as follows. In Section we set up the notation, the
functional spaces and some important lemmas used throughout the work. Section is
devoted to the existence of optimal solutions. We obtain necessary estimates on the
sequence minimizing the cost functional which allows us to pass to the limit. Finally,
in Section we establish a regularity theorem.

82. Notation and functional spaces

In the sequel we suppose that ¢, g and d are real valued C'-functions satisfying:
(H1) 0 <y <d(r), o(r) < coi |d'(r)], [¢'(r)], [¢"(r)] < cs VreR.

(H2) ug, po € C? (Q), U, P € L*(Q7), where ug, po : @ = R, U, P: Qr — R, and
Uolgg = Polsg = 0.

We consider the following spaces:
W, (Qr) := L (0,7, W, (Q)) = {u € LP(Qr), Vu € LP(Qr)} ,
endowed with the norm ||ully1.0,.) = llull, g, +[IVull, g,
W2 Qr) == {ue W, (Qr), V?u,du € LP(Qr)} ,
with the norm [Jully21o,) = l[ullyrog,) + ||V2u||p7QT + [10eull, o
Vo= {u € W(Qr), du € L2 (0,7, W;l(Q))} .

We now state some important lemmas that are used later. Lemma 2.1 is needed
in the proof of our existence result.
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Lemma 2.1 ([1]). Assume Q C R™ is a bounded domain with a C*'-boundary,
and a matriz A(z,t) = (Aij(x,t)) satisfying the conditions
o > 0 such that Ayj(z, )€€ > vol€|* VE€R™,

2.3
(23) Aij € L=(Qr),  Aij = Aji.

Assume also that f € L**(Qr), ug € Wy, (Q) for some qo > 1 and let u €
C ([0, T]; L*(2)) N W, (Qr) be a weak solution to the equation
Opu — div (A(x,t)Vu) = f in Qr,

(2.4)
Ulgo =0, ul,_qg=1uo.

Then, there exists a constant ¢ > 1, depending on n, qq, Yo, QT, and ||A||OO’QT, such
that u € W;&O (QT) and the estimate

Vg, < (1flhgq, + ol o)
holds.
We use the following two lemmas to get some regularity of weak solutions.

Lemma 2.2 (De Giorgi-Nash-Ladyzhenskaya-Uraltseva theorem [6]). Assume
Qr =2x(0,T), Q CR™ a C'-bounded domain; let f € L*"(Qr) = L*(0, T, L"(Q)),

ug € C*(Q) for some ag > 0, ugly, =0 and
1 n
-+ —<1.
r * 2s

Assume (2.3) holds and let u € W;O(QT) be a weak solution of (2.4). Then, there
exists a > 0 such that u € C*% (Qr) and

il g5 gy < € (I ey + N0llciagey )

Lemma 2.3 ([6]). For any functionu € C%% (Qr)NL? ( 0,T; Wa () NW2Z(Q)

there exist numbers No, oo such that for any o < oo there is a finite covering of X by
sets of the type Q,(x;), x; € Q, such that the total number of intersections of different
Qop(x;) = QN Byy(x;) does not increase No. Hence, we have the estimate

4 2 2 1 2
IVulliqr < cllulltes g, 0™ (|\V2uH2,QT T IIWII2,QT) -

§3. Existence of the optimal solution

We denote by (P) the problem of minimizing (1.2) subject to (1.1) in the class
(u.p, f) € Wi (Qr) x V x L*(Qr).
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Theorem 3.4. Under hypotheses (H1)-(H2) there is a ¢ > 1, depending on the
data of the problem, such that there exists an optimal solution (ﬂ,ﬁ,f) of problem
(P) wverifying:

u € Wq‘z’l(QT) )
peC(0,T;L*(Q) Wy (Qr), dpe L (0,1, W5 1(Q))
fel*™@Qr), 0.fel*Qr).

Proof. Let (u™,p™, f™) € Wf’l(QT) x V x L?*®(Q7) be a sequence minimizing
J(u,p, f). Then we have

(f™) is bounded in L?%(Qr),
(Orf™) is bounded in L*(Qr).

Using the parabolic equation governed by the global pressure p and Lemma 2.1, we
know that there exists a number ¢ > 1 such that

VD™ l2¢,0r < (Hme2q,QT + ||U0||W21q(9)> .

Multiplying the second equation of (1.1) by p, using the hypotheses and Young’s
inequality, we get

sup lp™ 13,0 + VD™ 13,0, < clf™13.0x-

Furthermore, we have that 9;p™ is bounded in L?(0, T; W, *(Q2)). By Aubin’s Lemma
[8], (p™) is compact in L?(Qr). Using now the first equation of (1.1) we have

du™ — o' (u™) Au™ — " (u™)|[Vu™|? = div(g(u™)Vp™).

Hence
e w21 (e < 6

where all the constants ¢ are independent of m. Using the Lebesgue theorem and the
compacity arguments of J. L. Lions [8] we can extract subsequences, still denoted by
(™), (u™) and (f™), such that

p™ — p weakly in WQZO(QT),

O™ — 04 weakly in L*(0,T; W5 (Q),
p™ — P strongly in L*(Qr),
p™ — P a.e. in L*(Qr),
u™ — T a.e. in L*(Qr),
f™ — f weakly in L2 (Qr),
Oif™ — 0 f weakly in L*(Qr).

The existence of an optimal solution (u,p, f) follows, in a standard way, by passing
to the limit in problem (1.1) and by using the fact that J is lower semicontinuous

with respect to the weak convergence. O
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§3. The regularity of solutions

We now prove some regularity to the solutions predicted by Theorem 3.4.

Theorem 4.5. Suppose that (H1) and (H2) are satisfied and let (u,p, f) be an
optimal solution of our problem (P). Then, there exist a o > 0 such that the following
reqularity conditions are verified:

5) peC™% (Qr),

6) a, pe Wi *(Qr),

7) a, p e Wy (Qr),

8) Oy, O € L™ (0,T; L*(Q) N W3 °(Qr),
9) i€ CH(Qr),

10) W€ Wih(Qr), pEWa(Qr).

Proof. First, we remark that (4.5) is an immediate consequence of Lemma 2.2. To
show the other results, we begin by proving the following lemma.

Lemma 4.6. Consider (u,p, f) solution of (1.1). Assume that hypotheses (H1)
and (H2) hold. Then,

2 2 4 4
b IVpl50 + Vol q, < (IVplig, +Vulliq,) + e
€(0,

where ¢ depend on ug and f.

Proof. jFrom the second equation of (1.1) we have
Op — d(u)Ap = d' (u)Vu.Vp + f.

Multiplying this equation by d;p and integrating over €2, we obtain
0wl + § 5 1901” < ¢ [ [9pVudipldo + [ |70l do.

Using Young’s inequality and integrating in time, we get the desired estimate. O

To continue the proof of Theorem 4.5 we need to estimate ||Vu||4,o, in function
of ||[Vplls,0.. Then, taking into account the first equation of (1.1), it is well known

that u € Wj"%(QT) and
(4.11) IVulls,or < clVpllaqr

(see [4]). Using Lemma 2.3, we have that for any ¢ < go

1
4 2
VPl o, < cliplasg @n @ {||Vp||47QT Ttz ”VPHZQT} + Cug,po.fo -

Calling Lemma 2.2, we then get (4.6) for an eligible choice of p. After using (4.11)
we obtain that u € W41 ’O(QT). On the other hand, we have by the first equation of
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(1.1) and (4.6) that v € W;"' (Qr). Moreover, it follows by Lemma 4.6 and the fact
that u € W3 (Qr) that p € W' (Qr).

Now, in order to prove (4.8), we differentiate both equations of (1.1) with respect
to time:

(4.12)  Opu — div (¢’ (u)VOu) — div (¢ (u)VoruVu)
= div (¢’ (u)0yuVp) + div (g(u)Vip) ,

(4.13) Oup — div (d(u)Vrp) — div (d'(u)VOuVp) = O, f.
Multiplying (4.13) by d;p and integrating over Q we get

9 2 2 2

a”atpnz,n + |0/ Vpllz.0 < ¢ +clldplzn +c ; |0;uVpVOyp| di.

By Young’s inequality we have

/ 0V pVAp| dz < [|0uVpll2,0 |0 VP20
Q
C
< c||8tqu||%,Q + §||8tVPH%,Q'

On the other hand, by Holder’s inequality we obtain

10Vl q = /Q 02| Vp?

<< / |atu|4) ( / |atp|4) — [0ulZ oIVl 0

Using the following multiplicative inequality [5]
18pulli e < clldvullz 0l Vulze  Yu e Wi (),

we obtain

Cc
| 0Vp0ldz < clowl | Volka -+ 5105l
Q

< cldrullz.0ll0:Vull2olIVeli g + 5 10: Vo3 0

o

2
¢

< c||3tu|\§79||VpHiQ + c||6tVu||§79 + §||atVP||§,Q-

Then,

(4.14) |3tp||§,9 + C||3tvp||§,ﬂ

9,
ot
Scp+ C||atp||§,9 + C||8tVUH§,Q + c||8tu||§79||Vp|

4
4,9
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Multiplying (4.12) by d;u and integrating over 2, we get

0
EH@UH;Q + |8 Vul3

< —/ cp”(u)@tuVuatVu—/
Q

g'(u)@tquVu—/g(u)@thVu.
Q

Q

Similar as before, we have:

/ ©" (1) 0 uVudVu
Q

< cllogull3 ol Vulli o + cll0:Vull3 o,

/g’(U)atquVu < clldrull3 ol Vpllig + cllVull? o
Q

/ g(u)0:VpVu
Q

It follows by using (4.11) that

< |9y Vpll3.q + cllVull3 o

50 < C||8tu||§,Q||VP”iQ +¢[|0;Vp

0
(4.15) all@nllin +¢l|0:Vu |§Q + C||VU||§Q

Calling (4.14) and (4.15) together, it yields

d
Z {0wlz0 + 0I5} + 10tVullz.0 + [0¢Vpl5.0
< c(1+1Vplie) {10wull30 + 192130} + Cuopo.s-
We thus obtain (4.8) by applying Gronwall lemma. On the other hand, we have

10eulli o < clldpul

2,00 Vull2.q,

and from (4.8) we obtain d;u € L*(Q7). Using (4.6) and the fact that Wi (Qr) —
Ci(Qr), the regularity estimate (4.9) follows. Finally, the right hand side of the first
equation of (1.1) belongs to L*(Qr) — L?%(Qr) as 2qy < 4. Using thus (4.7) we get

u € W;&;(QT). Since f € L?%(Q7), the same estimate follows for p from the second

equation of the system (1.1) and we conclude with (4.10). O
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