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1. Introduction

ABSTRACT

Approximate solutions to nonlinear diffusion systems are useful for many applications in computational
science. When the heterogeneous nonlinear diffusion coefficient has high contrast values, an average
solution given by upscaling the diffusion coefficient provides the average behavior of the fine-scale solu-
tion, which sometimes is infeasible to compute. This is also related to a problem that occurs during
numerical simulations when it is necessary to coarsen meshes and an upscale coefficient is needed in
order to build the data from the fine mesh to the coarse mesh. In this paper, we present a portable
and computationally attractive procedure for obtaining not only the upscaled coefficient and the zer-
oth-order approximation of nonlinear diffusion systems, but also the first-order approximation which
captures fine-scale features of the solution. These are possible by considering a correction to an approx-
imate solution to the well known periodic cell-problem, obtained by a two-scale asymptotic expansion of
the respective nonlinear diffusion equation. The correction allows one to obtain analytically the upscale
diffusion coefficient, when the heterogeneous coefficient is periodic and rapidly oscillating describing
inclusions in a main matrix. The approximate solutions provide a set of analytical basis functions used
to construct the first-order approximation and also an estimate for the upper bound error implied in
using the upscaled approximations. We demonstrate agreement with theoretical and published numer-
ical results for the upscale coefficient, when heterogeneous coefficients are described by step-functions,
as well as convergence properties of the approximations, corroborating with classical results from
homogenization theory. Even though the results can be generalized, the emphasis is for conductivity
functions of the form K(x, u(x)) = Ks(x)k:(u(x)), widely used for simulating flows in reservoirs.
Published by Elsevier B.V.

based on the two-scale method presented in Bensoussan et al.
[4], Sanchez-Palencia [24], Jikov et al. [17], and Bourgeat [6] among

Many important problems in science and engineering fields
such as material science, earth and environmental sciences, petro-
leum and chemical engineering, involve solving a nonlinear diffu-
sion equation with highly oscillating heterogeneous coefficients.
One example occurs in modeling flow and transport in natural por-
ous media since geological formations are characterized by heter-
ogeneity at multiple length scales. These problems are often
difficult to solve by direct numerical simulation due to their expen-
sive computational requirements. Because of that, upscaling or
homogenization techniques are often employed in order to obtain
macroscopic approximations of the flow behavior and to minimize
computational efforts.

Existing upscaling techniques for flow through porous media
are reviewed in Hornung [14]. Our multiscale approximation is
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many others.

The problem in obtaining multiscale approximations starts with
computing the zeroth-order approximation or the averaged macro-
scopic flow behavior. If each grid block represents one type of het-
erogeneity, such as the example presented in [2], the
computational cost involved in obtaining the effective coefficient
may exceed the cost of solving the fine-scale problem. Moreover,
it often requires special code design, which may also add to coding
time and reduce performance. Because of such constraints, obtain-
ing the macroscopic solution of a given nonlinear system, feasible
for field scale simulations, is still a challenging problem. Intensify-
ing further the challenge is the addition of small scales features
into the solution, given by the first-order approximation. Therefore
it is desirable to develop a portable algorithm, applicable to exist-
ing codes, that not only captures the macroscopic behavior, but
also adds fine-scale features into the solution of a generalized non-
linear solution.

The goals of this paper are two-fold. First, an analytical
closed form approximation of the effective macroscopic diffusion
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coefficient is proposed for nonlinear diffusion equations that are
relevant to flow in porous media. The approach also leads to an
analytical approximation to the cell solutions, used to construct a
first-order approximation to the fine-scale nonlinear solution. Sec-
ondly, we demonstrate, by numerical means, convergence proper-
ties for both the zeroth and first-order approximations to the fine-
scale solutions, that corroborates theoretical convergence results
from the classical literature.

The results are based on an analytical approximation to the
solutions of the canonical cell problems for the diffusion equation
(c.f.e.g.[4,7,17,24]). The approximation was proposed in Sviercoski
et al. [25] for linear diffusion equation with step function coeffi-
cients including periodic fine-scale geometries, leading to an effec-
tive coefficient in agreement with the lower bound of the
generalized Voigt-Reiss’ inequality [17, Eq. 1.74]. The advantage
of the current approach is that in addition to the macroscopic coef-
ficient it also provides an approximation to the solution of the
canonical cell-problems and thus can be used to construct first-or-
der correctors. For the class of nonlinear problems under consider-
ation, the analytically upscaled coefficient is computed only once
and then used in the solution to the nonlinear diffusion equation,
implying significant savings in computational effort, compared to
general nonlinear solver formulations. Moreover, an indicator for
an upper bound estimate of the error between the exact fine-scale
solution and the approximations is proposed. The results presented
are an extension of the linear case from Sviercoski et al. [26].

Among many numerical multiscale approaches applicable to
the nonlinear case, a certainly non exhaustive list includes the var-
iational approaches [3,16], adaptive modeling algorithms [20], the
domain decomposition [22], the two-grid technique [30] and the
equivalent block permeability by numerical means [1,2,9]. Our re-
sult can be considered as an analytical version of the nonlinear
multiscale finite element method (MsFEM) of Efendiev et al. [10-
13]. The MSFEM provides a way of obtaining a numerical first-or-
der solution by constructing a finite element basis function from
a numerical solution of the cell-problem built into the coarse scale
through the global stiffness matrix. Here, the differences are: the
effective coefficient is explicitly computed by analytical means,
and an analytical approximation to the basis function is applied,
which is the major advantage here since in practice, a large amount
of overhead time comes from constructing basis functions [15].
Moreover the approximation for the basis function is obtained
for the whole domain; it is a local-global approach that avoids res-
onance errors reported in Hou et al. [15]. Another advantage com-
pared with other multiscale numerical procedures, is the ability to
get an estimate for the upper bound error (UBE) implied in using
the approximations. Error estimates are very important in multi-
scale modeling, and the approach presented here can be further
exploited in the context of adaptive modeling algorithms, such as
Oden et al. [20].

The nonlinear diffusion system, considered in this paper, as-
sumes that the conductivity function is of the form
K(x,u(x)) = Ks(x)k-(u(x)), and k.(u(x)) is the same form throughout
the domain in consideration. This form of nonlinearity is com-
monly used in Petroleum Engineering and Soil Sciences [29], where
Darcy’s law describes the velocity of a wetting front. Moreover, the
system is such that the capillary forces are dominant, meaning that
the flow behavior has a finite Peclet number. Theoretical results for
upscaling such systems are presented in Bourgeat [6], and litera-
ture herein. The fact that we present results for periodic media
might be a limitation of the procedure, however it is a necessary
step towards generalized cases. Because the first-order approxima-
tion is proposed, there is no constraint regarding the separation of
scales, which is the case when only the zeroth-order is considered.

Besides flow in porous media, the method applies to other areas
and aspects of computational sciences, such as effective diffusivity

when averaged concentration is considered and, elastic modulus,
when averaged displacement needs to be calculated [24]. The re-
sults have also the potential to be applied to multilevel iterative
solvers [21].

The paper is organized as follows: In Section 2, we briefly re-
view homogenization theory and the main results that will be used
in the paper. In Section 3, we review recent analytical results that
allow one to obtain an upscaled coefficient and a first-order
approximation. In Section 4, we present numerical results by first
comparing the upscaled value with analytical and numerical re-
sults from the literature and second, demonstrating numerically
convergence properties, by using different types of boundary con-
ditions and nonlinearity relationships. Moreover, one of the exam-
ples includes gravity forcing. The oscillating coefficients are,
without loss of generality, described by square and circular inclu-
sions (in 2-D) in a primary matrix, with contrast ratios being
1000:1, 1:100, 1e—07:1e—02.

2. Diffusion in nonlinear periodic media

In this section, we consider the nonlinear diffusion boundary
value problem (BVP) in ¢-periodic heterogeneous media:

-V - (K (x, u¥)Vu(x)) = f(x) x € Q, (1)
u(x) = g(x) x € 09, 2)

where u?(x) = u(¢7'x) and & = | is the scale parameter defined as the
ratio between the characteristic length of the small structure, I, and
the macroscopic length scale L. The conductivity function is the
diagonal matrix:

K°(x, u?) = K°(x, u®)l = K°(x)k (1" (x))L. 3)

where I is the identity matrix and KI(-) is the known saturated
hydraulic conductivity or absolute permeability which quantifies
the ability of the medium to transmit any single-phase fluid and,
the superscript ¢ denotes that this coefficient is the periodic part
of K°. The scalar function k,(-) is the relative permeability, which de-
pends on the pressure (through saturation) to account for the wet-
ting phase and is usually obtained by laboratory experiments,
having parameters reflecting the soil type [29]. The fluid velocity
is related to the pressure field through Darcy’s law:

q(x) = —%KS (X, 1) VI (), (@)

where p is the fluid viscosity.

Next the classical upscaling of the above equation is described.
We introduce the fast variable y=¢&'x= (y;,¥,,...¥,) €Y =
[0,1)", and the formal two-scale asymptotic expansion of (1)
[4,24,28], is considered:

ut(x) =u(x,y) + eul (x,y) + 2 (x,y) + ..., (5)

where each term ui(x, y) is periodic in y. By substituting (5) into (1),
and identifying powers of the small parameter ¢ we obtain the
homogenized system as well as the canonical cell problems.

The formal derivation is not readily available in the literature
for nonlinearities of the type (3), and for the sake of clarity, it is gi-
ven in Appendix A. Here we summarize the main results. The zer-
oth-order u® is found to depend on x only and satisfies the
macroscopic equation (c.f. Eq. (46) Appendix A):

- V- (K x) V' (x) = f(x) x € 2,

10(x) = g(x) x € 0Q, (6)
where the upscaled Darcy’s velocity is given by:
@0 =~ K0 Ve (), @)
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The upscaled coefficient K° satisfies (c.f. Eq. (48)):

ow!
Ks(y)| 65 + = | dy, 8
() [ Kl <J %)y ®)

where §; is the Kronecker delta and the scalar fields wi(y),
i=1,...,n are the y-periodic solutions to the n cell-problems:

Vy - (K, u’(x) Vyw'(y) = =V - (K(y,u’(x)e;) y €Y, 9

where e;, i =1,...,n is the ith coordinate direction. Because of the
multiplicative form of conductivity (3), the last equation simplifies
to give

Vy - (K)VyW'(y)) = =V, - (Ks(y)er) y e, (10)

and the form (8) follows. Thus, the cell problem involves only the
absolute permeability K; and is of the same type as the canonical
cell problems for the linear diffusion equation. It should be noted
that if the multiplicative decomposition (3) did not hold one would
instead have cell problems that are coupled to the coarse scale Eq.
(6). The theoretical justification for (6)-(10), based on a fine-scale
coefficient of the type (3) can be found in Bourgeat [6] who demon-
strated that in the limit ¢ — O:

ué(x) — u’(x) in [*(Q), (11)
K (U (x)) Vb (x) — Kul(x))Vul(x) in (L3(Q))". (12)

Because we emphasize numerical convergence properties, we con-
strain ourselves to the Hilbert Space LP(€2) for p = 2, but analogous
results follow for 1 < p < co. We also recall that if a function and its
derivative belongs to L*(Q), then it belongs to the subspace H'(Q).
Functions in H'(Q) have a higher degree of smoothness compared
to the ones belonging only to L*(®). An illustration of the difference
between functions on each of these spaces is shown in Fig. 1 ahead.
Now, strong convergence is achieved for the solution itself but only
weak convergence is proven for the flux. A reminder of the differ-
ence between these two types of convergence can be given by con-
sidering the function f*(x) = sin(¢~'x), which converges weakly in
[* to f(x) = 0 but the convergence is not in the strong sense. This
will be also revealed in the examples on Section 4.2.

The limiting or upscale solution, u°(x), provides a smooth
approximation to u‘(x) (see Fig. 6). In order to obtain an approxi-
mation that captures fine-scale details of u®(x), one retains the first
two terms in the expansion (5), denoted by the subscript “1” to not
confuse with the first-order term of the expansion, as:

K (u(x)) = kr(u

uf =u’(x) +eu' (x,y), (13)

where &u'(x,y) is defined as:

j u’(x)
Zw (y,u°(x) ax, . (14)

The solutions wi(y, u°(x)) of Eqs. (9) and (10) contain fine-scale fea-
tures and are used as basis functions to construct the first-order
expansion of u®(x).

The following two-scale expansion for the gradient is known for
the linear case (c.f. [7] and literature herein):

Vué(x) = Vul(x) + eVul (x,y) +

= Vul(x) + Vyul(x,y) + eV (x,y) +

= Vil (x) + V,w(y) Vil (x) + wV (V' (x)) +

=1+ V,wy)Vul(x) + ewV(Vul(x)) + ..., (15)
where w= w', ..., wh), Vyw = <% ..... %)t and

From the last equatlon a corrector function to the gradient is
defined as the matrix

Cy) =1+ V,w(). (16)
Also, from ([7], Th. 8.6) we know that:
VU (x) - Cy)Vul ()], — Oin(L*(2))". (17)

The corrector C(y) incorporates fine-scale features into Vu°(x),
allowing an approximation in the strong sense to Vu®(x).

Even though (15)-(17) were developed for the linear case, the
result will be applied, in the next section, to the nonlinear case pre-
sented in this paper. To get there, we will first present an analytical
approximation to the cell problem (10) and a corrector term, de-
rived from C(y), leading to an approximation to the effective coef-
ficient (8) and (6). Based also on this corrector, approximations will
follow for the basis function, for the first-order term u!(x,y) (14),
and for the gradient and flux.

3. Analytical approximations

The analytical result presented in this section is based upon a
closed form approximation to the solution of the cell problem
(10). Let us first define the function

Yi dt
0 K(}’17~~~,}’i717f7J’i+17~--7me0)7

and note that the harmonic average, H;, in the ith coordinate direc-
tion is:

Gi(.ylv"'7yi1"'1yn7u0) =

-1

! dy;

Hiy .. w”70:/444447>
z(y1, YI 1 y1+1 ,yn u ) ( o K(Y17---~,yn«,u0)

Obsen/e, thatHi(yh s Yicn Yivts e vyn%uo) = Gi(ylf"'vlﬂ "'7yn7u0)7
Now, let us define the general approximation W' to the solution of
the ith cell problem (10) as:

<0 Gi(y]s"'7yi7"'7yn7u0) Vi dyl (/] dyi>1
Wily) = —y = _y.
V=t tye® Y7 B\ Ky)) Y
(18)

This construction follows the same approach as [25], where a linear
diffusion equation with heterogeneous coefficients is considered.
Note that, while in the current work G; and H; depend on u°, thanks
to (3) this dependence cancels out and w; is a function of y only.
This is consistent with Eq. (9) reducing to the equivalent (10).

The function defined in (18) is an n-dimensional approximation
to the solutions of the cell problems (10). In some special cases,
such as one-dimensional media, layered media, or media with spa-
tially separable coefficient K, this approximation reduces to the
respective exact solution, as described below:

1

(R1) - In 1-D, one can directly verify that w! (y) solves (10). Fur-
thermore, by substituting it into (8) the well known harmonic
average H; is obtained for the upscaled coefficient K° (c.f. e.g.
[14]).

(R2) - When K;(y) describes a layered media, then the substitu-
tion of (18) into (8), leads to the known diagonal tensor (c.f. e.g.
[14]) with the arithmetic average of K;(y) as the components in
directions parallel to the layers and the harmonic average of
K;(y) in the direction perpendicular to the layers. Indeed, sup-
pose without loss of generality, that the media has layers per-
pendicular to the y, direction, then the harmonic average H;
is a constant and substituting (18) into (8) yields H; as the
upscaled component in that direction. For i # 1, w(y) = 0 and
(8) yields the arithmetic average of K,(y) as the upscaled com-
ponent in those directions.

(R3) - If K;(y) = IL;ki(y;), that is, a spatially separable coeffi-
cient, then (18) will give the effective coefficient as the diagonal
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Fig. 1. Top: Analytical approximations wi(e-'x) € [?(Q) for £ = 0.25 and ¢ = 0.125, meaning 4 and 16 square inclusions, respectively, and inclusion ratio 10:1. Bottom their
numerical counterpart, wi(¢-'x) € H' (). Observe that their main heterogeneity features, such as number of critical points, maximum and minimum values, and the zero

mean, are preserved. The main difference is the smoothness.

matrix with entries given as the arithmetic average of the har-
monic average ([17, Eq. 1.28]).

In Sviercoski et al. [25], it has been shown that when K(y) is gi-
ven as a step function coefficient, then Wi(y) € L*(Y) is an approx-
imation to (10). Furthermore, when the coefficient is
symmetrically centered in the Y-cell, meaning that K,(y) is periodic
with center of mass being at half of the period and invariant under
7/2 rotation, the results follow:

(R4) [, Wi(y)dy = 0.
(RS5) f, Ks(y) 2% dy =0 for j #1i.
(R6) [, W (y)W(y)dy =0 i # .

Even though these results were applied to step function coeffi-
cients, here this condition is generalized to any type of coefficient
functions such that the heterogeneity is symmetrically centered in
the unit cell. (R4)-(R6) also justify the choice of Wi(y),i=1,...,n
as candidates to the basis functions in (13). Note that wi(y) can
be defined on the whole domain €, not only over the cell Y, and be-
cause of the periodicity, the same results above apply to Q. A com-
parison between wi(y) € H'(Q), the solution to (10), and its
approximation Wwi(y) € L*(€Q) is illustrated in Fig. 1, for the particu-
lar case when the inclusions have a square shape. Note that they

agree in most of the features, including number of critical points,
maximum, minimum and zero mean values. They differ in
smoothness.

The substitution of (18) into the integrand of (8) and (R5) leads
to:

R = diag( [ Hiwav..... [ Hiway i)
Y Y
= Kk (u°) (19)
and the following result holds:

(R7) K; is the lower bound of the generalized Voigt-Reiss’
inequality (Jikov et al. [17, Eq. 1.74]):

Ks <K <K, (20)

-1
where the upper bound is defined as K! = % ) with
i Sii S, Ksydy;

This shows that K is not new in the literature. Inequality (20) is
a more accurate two-sided estimate for isotropic effective coeffi-
cient than the classical Voigt-Reiss’ inequality (also known as Wie-
ner bounds [23]), stating that K? lies between the harmonic and
arithmetic averages of K;(y). In [17] they obtained the lower and
upper bound by variational principle. What is new is that wi(y) is
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an explicit n-dimensional minimizer of the energy functional con-
sidered by [17]. The advantage of such findings is that one can use
these approximations to obtain a corrector and therefore a more
accurate approximation to Kf, moreover they also provide a way
of obtaining an approximation to the first-order (13), as it will be
shown next.

3.1. An analytical approximation to K°

It can be verified that I~<s = Kf fgr the classical cases discussed in
(R1)-(R3). For all the other cases, K is, at least, a lower bound, and
therefore a correction is needed. We first recall that in [7] and lit-
erature herein, the corrector function C(y) (16) is also used as a
multiplicative function for correcting the effective coefficient K°,
as C(y)K°. We use similar idea to construct a constant corrector
to the lower bound K;. In this sense, we first define our corrector
function, using wi(y) from (18) instead of wi(y) into the definition
of the matrix corrector C(y) from (16), to obtain the diagonal cor-
rector functions:

ow 1 Udy, \ H
‘Wﬁ‘mm<ﬁkmﬂ “K0) @1

Each E,-i(y) is a dimensionless function having the property
Jy Ca(y)dy = 1. By computing the [*-norm of these functions, a cor-
rector to K can be obtained. The product:

(K0 = 1G5 (Ko)y = CilKs); (22)

corresponds to a correction to the ith diagonal of K, and a more
accurate approximation to (8) is obtained as:

Ci(y) =1

K°(u0(x)) ~ CK gk, (u®(x))l = K%k, (u(x))I = K°. (23)

where C = diag(Cy,...,C,) and C; = ||Ci(y)|,,- The L*-norm is rea-
sonable to consider as it is a constant that does not depend on ¢,
which is greater than or equal to 1. It also relates to the root mean
square of the error implied by using W/, instead of w/, in the defini-
tion of K. Indeed, if an error function r;(y) > 0 is added to the ith
diagonal entry of K to account for the approximation to K?, then
by requiring this component to be positive, Fi(y)=
Ks(y)<1 +;,ﬂ;,:+ r,-(y)) > 0 implies that r;(y) > —C;(y), which is al-
ways  satisfied. 'Note also that |ri(y)+Ci(y)l,=b and
Iri)ll, < Ci +b.

The corrector is also applied to (18) to get an approximation to
the basis functions (10), as:

Wi(y) = CWi(y). (24)

We observe that, by choosing these correctors, the agreements be-
tween w(y) and wi(y), pointed out in Fig. 1, and the properties
(R4) — (R6) are still valid when Wi (y) is considered. For (R7), one
can show that 1 < C; < 2. These imply that (23) satisfies the gener-
alized Voigt-Reiss’ inequality (20) from below, and numerical re-
sults, in Section 4, indicate that the upper bound is also satisfied.
It will also be shown by numerical means, that the corrector C plays
a crucial role in obtaining an effective coefficient I~<2 that is in good
agreement with numerical and analytical results.

The form of the upscaled coefficient implies that the term 6,-1?5
is computed only once throughout the simulation, even for the
transient case, as the dependence on the solution u°(x) is through
the scalar function k.(u°(x)), that updates at each nonlinear
iteration.

In Section 4.2, we use the analytical form (23) to demonstrate
that the upscaled approximations (11) and (12) are obtained. For
the sake of notation, from now on, we will use u°(x) to indicate
the solution to (6) by using the upscaled coefficient (23).

Moreover, a first-order approximation, similar to (13), is pro-
posed by

no_ 0

W) ~ 1000) + 6 (%,y) = 100 + 3 CW ) A — iy (). (25)
i=1

In Section 4.2 ahead, it will be shown numerically that:

[ (x) = B (x,y)[l, — 0 in L*(Q). (26)

By considering (25), the L?>-norm of &ii' (x, y), can be used as an error
indicator (UBE), implied by the approximation u°(x), as

U (x) — w0l ~ _ UBE. (27)

no_ 90
Y cw W
Pt OX;

i 2

The correction to the gradient approximation is carried out from
(15) to (16), by replacing C(y) and w by C(y) and Cw, respectively,
to give

VUE(x) = C(y) VU (x) + eCWV (VU2 (X)) + .. ., (28)

and an approximation to the first-order of the gradient and flux can
be considered. Numerical results ahead show that the error be-
tween the gradients

IV (x) — C) VUl (x)], < o (29)
and fluxes
1K (x, ) Vit (x) — KO (u (%)) (C(y) VUC (%)) [, < 0t2, (30)

are bounded independently of ¢. These imply that convergence for a
subsequence is obtained. The boundedness may also be the result of
error accumulation in computing the highly oscillating functions.
Nevertheless, Figs. 10 and 11 illustrate that C;(y) is as highly oscil-
lating as K(y) and incorporates heterogeneous features into the
homogenized gradient and flux.

Remark - Note that the zeroth-order approximation applies to
transient and multiphase cases, as well as to the non-uniform
oscillating case, K;(x,y), when there are several different geological
rock facies [6]. However, the only theoretical results, to our knowl-
edge, on convergence properties for the first-order approximation
for nonlinear elliptic problems is presented in [4, Eq. 16.27-
16.28], where the nonlinearity is not under the divergence
operator.

Step function coefficients are widely used in Science and Engi-
neering, particularly in porous media applications. Because of that
there are results in the literature for upscaled coefficients com-
puted numerically and analytically. In the next section, we com-
pare these results with our proposed form (23).

4. Numerical results

The goals of this section are two fold. First, we demonstrate
agreement between analytical and numerical results and the ana-
lytical form (23). Second, we numerically demonstrate conver-
gence properties of the proposed zeroth-order and first-order
approximations of (1), with various boundary conditions and dif-
ferent relative permeability forms k,(u(x)).

In all the cases, K;(.) are periodic functions with the center of
mass symmetrically distributed at half of the period. We illustrate
the case where they are two-value step functions with ratio &;:&,,
where ¢, is the value in the inclusion. We also confirm that this
type of geometry leads to a diagonal upscaled tensor, which is in
agreement with (R5) above. We present 3 cases; the first one is
the well known analytical result regarding the geometric average
for checkerboard type of geometry, and the other 2 cases are
numerical values, K?, obtained by solving numerically the cell-
problem (10) and (8) by various numerical schemes. Since all the
upscale tensors are diagonal and isotropic, the values in the follow-
ing 3 tables are diagonal values, 61 X I~<s = E}f(s.
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4.1. Comparison of K° with theoretical and numerical results

4.1.1. Case 1

The effective coefficient for the checkerboard basic unit cell
(Fig. 2) is computed using (23), to demonstrate agreement with
the well known result for the geometric average, K¢ = /& &,, dem-
onstrated by Keller [18]. The results are shown in Table 1, where
our analytic form is shown to provide good to very good
agreements.

4.1.2. Case 2

In [1] the effective value 1<2 was obtained by numerically solv-
ing the cell-problem (10) with Y c R? and K(y) having ratios 10:1,
100:1, respectively and applied for two-phase nonlinear flow sim-
ulation, with k.(S(u(x))) = Su(x))*(3 — 25(u(x))), S the saturation.
Note that here the value for the inclusion is less than the value
on the matrix. The geometry for Test 1-Test 3 is illustrated in
Fig. 3 (left). The difference between the simulations for Test 1
and Test 2 was the viscosity ratio, being 1:1 and 50:1, respectively.
Fig. 3 (right) is the geometry used for Test 4. _

As in Table 1, C in Table 2 corrects the lower bound K, and
inequality (20) is also satisfied.

Fig. 2. K,(y) as the unit cell for the checkerboard structure.

Table 1
Comparison between IN(E in column 3 and the geometric average, K%, in column 2.
Note that C indeed corrects K. Observe that inequality (20) is also satisfied.

& : & K¢ (geom. avg.) K% =Cy x Ks KY (Eq. (20))
5:20 10 1.0725 x 9.31 =9.94 10.79

1:10 3.16 1.1732 x 2.60 = 3.03 3.94

2:8 4 1.0725 x 3.722 =3.98 4.34

4:16 8 1.0725 x 7.4451 = 7.96 8.69

16:4 8 1.0725 x 7.38 =7.92 8.64

Table 2 N
Comparison between K?, column 4, and the numerical values K;
Observe that inequality (20) is also satisfied.

0

»» column 3, from [1].

ratio  K° K2 = Cy x K; KYEq.  pp (|K3:Eg\) *)
¢ :&  (from [1]) (20) &

Test 1 10:1 6.52 1.093 x 5.91 = 6.459 7.09 1.0

Test2 10:1 6.52 1.093 x 5.91 = 6.459 7.09 1.0

Test 3 100:1 59.2 1.1378 x 51 = 58.03 67 2.0

Test4 10:1 3.106 1.0663 x 2.98 =3.177 3.27 2.0

s

4.1.3. Case 3

Table 3 shows the comparison between I~<? and K° from [5],
where the value was obtained by numerically solving the cell prob-
lem for different shapes of inclusions. Three types of inclusions are
presented with an area equal to 1, as in Fig. 4, and ratio 1:10. The
experiment also illustrates the influence of the shape and surface
area of the inclusions in obtaining the effective coefficient. Note
that the square and lozenge have the same surface area, which is
larger than the circle. Nevertheless, their effective values are differ-
ent, as well as their lower and upper bounds.

Overall, Tables 1-3 show that our analytical form is accurate for
estimating the effective coefficient in agreement with other analyt-
ical and numerical results, independently of shape. The common
property between the heterogeneous fields was their symmetry.
We also observe that the generalized Voigt-Reiss inequality pro-
vides more accurate lower and upper bounds than the classical
Voigt-Reiss inequality, which can be easily calculated.

Next, we use the analytical form to compute effective values
that are placed into the upscaled Eq. (6) to obtain convergence
properties of the upscaled solution.

4.2. Numerical convergence results

In this section, we present error analyze illustrating conver-
gence properties between the fine-scale and upscale pressure solu-
tions, by using coefficient functions defined as (31) with ratios
1000:1, 1:100, and 1e—7:1e—2, with square and circular inclusions,
without loss of generality.

K(x) is the sequence of coefficients that can be formally written
as

Table 3
Comparison between K ?(23) and numerical values from [5]. Note how C corrects the
lower bound K. Observe that inequality (20) is also satisfied.

Shape  KOfrom[5] KO =C;x Ks K!Eq.(20) RD (Kﬁ:—“d)
>

Square  1.548 1.0937 x 1.4091 — 1.5411 1.695 0.4

Cirde 1516 1.08 x 1.403 — 1.5156 1.791 0.02

Lozenge 1.573 1069 x 1417 — 15148 1.936 37
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Fig. 3. (Left) Ks(y) used in Test 1, Test 2 and Test 3; (Right) K;(y) used in Test 4.
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Fig. 4. Different shapes of inclusions with equal area of 1.
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Fig. 5. K%(x) for square inclusion and ¢ = (0.5)%,(0.5)*,(0.5)°, respectively.
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with ¢; being the value outside the inclusion Q, symmetrically cen-
tered in each Q° where Q = U, Q°, and ¢,:¢&, is the inclusion ratio. As
an example, let Q. represent inclusions in (31), occupying J of the
area of an unit cell, which does not change by varying ¢. The se-
quence K?(x) is then constructed by considering K% (x) having one
square or circular inclusion over the unit domain ©; K%%(x) with
four inclusions in the unit domain, until K©’(x) with 16 x 16
inclusions. In this process, the degree of heterogeneity of the coef-
ficient is decreasing at the ratio r = 0.5, and the initial total volume
occupied by the inclusions is preserved, but the total surface area is
doubled for each ¢ An illustration of Ki(x)-sequence for
£=(0.5)*,(0.5)%(0.5)° is given in Fig. 5.

The analysis of the convergence is done by computing the [-
norm of the error between the heterogeneous or fine-scale solu-
tion, u®(x), and the respective approximations obtained on a coar-
ser mesh. The numerical experiments were done by considering
Q = [0,1]%, without loss of generality.

The general procedure to perform the error analysis, summa-
rized in Tables 4-9, follows:

Table 4

Error analysis for the zeroth-order approximation for Ex. 1 for which K (x) sequence
has circular inclusions, ratio 1000:1; K = 1.1866 x 436.60 = 518.09. Note how the
error in the second column is decaying linearly and also that UBE is a reliable error
indicator. The gradient and flux sequences are bounded. The grid for u®(x) was the
same as for the fine-scale.

(S1) - Given K;(y), compute analytically I~<E using (23) to obtain
K°(u®) = K%, (u°), as noted in the Tables.

(S2) - For a given BVP, compute numerically the fine-scale solu-
tion of (1), the gradients and fluxes on a given mesh.

(S3) - From (S1), compute the respective u®(x) by solving (6),
Vud(x) and K°(u®(x)) - Vu®(x) on a coarser mesh. The results
are then interpolated to the mesh size of the respective fine-
scale solution obtained in (S2).

(S4) - Compute the error between the respective gradients and
fluxes, using || Vf (x)[3 = [|y, u(X)|[3 + |0y, u(x)|13:

(S5) - Obtain analytically w'(y) and C(y) on the same mesh as
ué(x).

(S6) - Obtain the first-order approximation, using (S3) and (S5),
according to (25).

(S7) - Obtain the error indicator (UBE) as in (27);

(S8) - Compute the error between the gradients from (29);
(S9) - Compute the error between the fluxes from (30);

(S1)-S4) are the steps taken to perform the error analysis for
the zeroth-order approximation. (S5)-(S9) are the steps for the
analysis of the first-order approximation. They are a-posteriori
computations, requiring the analytical result (S1) and numerical
results from (S2)-(S3). The domain discretization uses standard

Table 5

Error analysis for the first-order approximation for Ex. 1. Note how the error in the
second column is decaying linearly and it corresponds to about half of the UBE value
from Table 4. There was no significant improvement in the error convergence of the
gradient.

g |lu® —u°ll, UBE IV — vl [K*Vut — KOVulll,  grid (~) € [uf —ul,  UBE [Vt = Cu)Vull,  [[K*Vue — K°C(y) Vil
(05)' 222e-2  3.65e—2 1.58e—1 3.10e+0 88 x 88 (05!  1.34e-2 1.82e-2  2.45e-1 3.47e+0
(052 1.08e-2  2.17e-2 1.50e—1 2.85e+0 94 % 94 (0.5  8.56e—3 1.08e—2  2.28e-1 3.35e+0
(0.5° 4.00e-3  1.21e-2 1.45e-1 2.60e+0 104 x 104 (057  457e-3 6.00e-3  2.28e-1 3.26e+0
(05)* 325e-3  592e-3 1l.4le-1 2.47e+0 114 x 114 (05)*  2.89e-3 2.96e-3  2.10e-1 2.96e+0
(0.5° 1.34e-3  2.31e-3 1.22e-1 2.21e+0 130 x 130 (0.5°  1.09e-3 1.15e-3  1.0le—1 2.57e+0
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Table 6

Error analysis for the zeroth-order approximation for Ex. 2, where K; (x) sequence has
square inclusions, ratio 1:100; K? = 1.139 x 1.4901 = 1.6972. Note how the error in
the second column is decaying linearly and also that UBE is a reliable error indicator.
The gradient and flux sequences are nearly bounded. Grid for u(x) was 40 x 40 (~).
See also Fig. 6.

& lu® —u®||, UBE [Vue — V|,  [IKEVu® — KOVul|, grid (~)

(05)' 117e-2  1.69-2 1.02e-1 4.13e-2 130 x 130
(052 54le-3  8.10e-3 1.08e—1 1.14e—1 130 x 130
(05° 233e-3  406e-3 1.12e-1 1.28e—1 130 x 130
(05)* 116e-3  198e-3 1.13e-1 1.33e-1 130 x 130
(05 7.22e-4  99le-4 1.14e-1 1.38e-1 281 x 281

Table 7

Error analysis for the first-order approximation for Ex. 2. Note how the error in the
second column is decaying linearly and it corresponds to about half of the UBE value.
The error for the gradient and flux sequences improved from Table 6. See also Fig. 7.

€ |[u? —u$|l, UBE Ve — Cy)Vul|,  K°Vu? — KOC(y) V|,
(05!  4.86e—3 8.4e—3 8.09e—2 2.40e—1
(052  2.61e-3 4.05e-3  6.30e—2 1.91e-1
(0.5)3 1.20e-3 2.03e-3 5.52e—-2 1.67e—-1
(0.5)4 6.23e—4 9.98e—4 5.40e—2 1.48e—-1
(0.5  4.48e-4 495e-4  5.50e—2 1.45e—1

Table 8

Error analysis for the zeroth-order approximation for Ex. 3. K{(x) sequence has square
inclusions, and ratio 1e—07:1e—02; K°=1.147x1.51e—07 = 1.73e—07. The error in
the second column is decaying linearly and UBE is a reliable error indicator. The
gradient and flux sequences are nearly bounded. Grid size for computing the u® was
30 x 30 (~). See also Fig. 8.

& lué# —uC||, UBE [Vue — V|, [KéVue — KOVul|, grid (~)

(0.5)1 2.87e—1 4.54e—1 2.77e+0 7.00e—10 130 x 130
(0.5)2 1.96e—1 2.70e—1 3.50e+0 6.97e—10 130 x 130
(0.5)3 1.19e-1 1.50e—1 4.14e+0 6.79e—10 130 x 130
(0.5)4 6.74e—2 7.50e—2 4.39e+0 6.39e—10 130 x 130
(0.5)5 3.65e-2 3.70e-2  4.08e+0 5.60e—10 130 x 130

Table 9

First-order error analysis for Ex. 3. The error in the second column is decaying linearly
and it corresponds to about half of the UBE value from Table 8. The error for the
gradient and flux sequences generally improved from Table 8. See also Figs. 9-11.

€ |[u* —ufl,  UBE [Vu? - Cy) Ve[, [K°Vu? — KOC(y) Vi,
(0.5)1 2.65e—-1 2.27e-1 3.45e+0 4.35e—12
(0.5)2 1.49e-1 1.35e—-1 3.29e+0 4.22e—-12
(05  7.78e—2 7.50e-2  4.60e+0 4.15e-12
(05*  3.95e—2 3.75e-2  3.06e+0 4.01e-12
(0.5)5 2.18e-2 1.85e—2 2.72e+0 3.50e—-12

linear conforming finite triangular elements. Mesh refinement was
used when solving the fine-scale problems until the error de-
creased to acceptable values. For example, in the tables, the grid
size 130 x 130 (~) is an approximation of the number of triangular
nodes in each direction. The nonlinear systems were solved by
Newton-Raphson iterative scheme. There was no constraint im-
posed between the matrix and inclusion, other than the standard
assumption of the flux continuity across the interface.

By looking at the Tables 4-9, similar convergence patterns are
observed for different BVP’s, shapes of inclusion, and inclusion ra-
tio. Therefore the summary of the results are discussed towards the
end.

4.2.1. Example 1

The BVP describes a flow from the left lower corner of the do-
main, Q; = [0,0.05]%, to the right upper corner , = [0.95, 1], with
no-flow boundary elsewhere.

V.¢¢=0 xeQ

uf(x) =1.5 xe

ut(x) =1 xey

K, ub(x) 2 =0 0Q\ @1 U Q,
V-¢°=0 xeQ
wx) =15 Xe

) =1 xeQ, (32)
KOx,u'(x) % =0 92\ Q1 UQ,

The results are presented in Tables 4 and 5 where we have used
K:(x) with ratio 1000:1 and circular inclusions with conductivity
function given by the van Genuchten’s relationship:
K*(x,u(x)) = K¢(x)((1 + Jow(x)[")™™)P[1 = (1 - (1

+ o (o))" (33)
and parameters: o« =1.04m~', m=0283,n=1\(1-m) and
p=0.5[29].

4.2.2. Example 2

This example is the classical nonlinear Dirichlet problem. Based
on our experience, this is the most challenging of our examples in
terms of obtaining good convergence rates.

{v (Ko, ut(x)Vib(x) =1 x€ Q

ut(x)=0 X € 0Q
Vo KW)VEx) =1 xeQ (34)
Tl utx) =0 xeoQ

The relative permeability function applied here is known as Gard-
ner’s relationship:

K®(x, u*(x)) = K¢ (x) exp(afu (x)]) (35)

with o = 3[m~1] [29] and, KZ(x) describing square inclusions with
ratio 1:100. The analysis of the errors between the approximations
are summarized in Tables 6 and 7 and illustrated in Figs. 6 and 7.

4.2.3. Example 3 - Steady-state with gravity forcing - evaporation
from a water table

In this example, we apply the results above for low Preclet
number condition, meaning the capillary pressure dominates over
gravity. In such a case, the effective tensor remains the same as
without gravity [6]. When gravity is considered, Darcy’s law has
the form:

0 = - SO g0 o)
— K () V0~ pgVia), (36)

where x, is the direction of gravity. This example describes a stea-
dy-state flow (evaporation) through an unsaturated vertical profile,
(c.f. [29]), from a more saturated region I'' = [x;, 0], where capillary
pressure is u(x) = —2[m], to the less saturated region (soil surface),
I'* = [x;,1] with 0 < x; <1 where u(x) = —6[m]. There is no-flow
boundary on the sides I'> = [0,x,] and I'* = [1,x,] with 0 < x, < 1:

V.g¢=0 xeQ
Ui(x1,1) = —6,1%(x,0) = =2 xel'ul?
K“{?}—‘;;’: xer*ur
V-¢°=0 xXeQ
~{ u0(x,1) = —6,u%(x;,0)= -2 xel'ul® (37)
K22 =0 xer*urt

with 8Q = (J},I'. Note that one can consider this BVP as a par-
ticular case of (1) with a highly oscillatory forcing f¢(x) =
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Fig. 6. A quarter of the unit domain showing the fine-scale (solid) and zeroth-order u°(x), (dashed) for & = (0.5)3, (0.5)4, (0.5)°, respectively, from Table 6, Example 2.
Contours values are from the boundary to the inside u(x) = —0.01,-0.02, —0.03, —0.04, respectively. Note that u°(x) smooths out oscillations from the heterogeneities, in

contrast with ug(x) for the same problem, illustrated in Fig. 7.
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Fig. 7. A quarter of the unit domain showing the fine-scale (solid) and first-order u (x) (dashed) for & = (0.5)%,(0.5)*,(0.5)°, respectively, from Table 7, Example 2. Contours
values are from the boundary to the inside u(x) = —0.01,-0.02, —0.03, —0.04, respectively. Note how uf (x) captures the heterogeneous features that were averaged out from
Fig. 6, and the error dropped to about half of the error obtained by the u°(x) approximation.

~

Fig. 8. Fine-Scale (solid) and zeroth-order u°(x), (dashed) for &= (0.5)%,(0.5)*,(0.5)°, respectively, from Table 8, Example 3. The contours are from top to bottom
u(x) = —5,—4.5, -4, -3.5,-3, -2, respectively. Note that u°(x) smooths out oscillations from the heterogeneities, in contrast with u$ (x) for the same problem, shown at Fig. 9

ahead.

pgV - (K¥(x)Vxy). The conductivity function is given by the Brooks
and Corey relationship:

_2m+3
m

K*(x, uf (x)) = K (x) (Jos (X)), (38)
where o = 1.71[m~'] and parameter m =2 [29]. The results are
summarized in Tables 8 and 9, and illustrated in Figs. 8-11. We ob-
serve that when capillary pressure is not dominant, the upscaled
equation may change [19].

4.2.4. Discussion of the numerical results — Tables 4-9

We recall that the convergence results are for the pressure
solution. In general, they demonstrate that the proposed analytical
approximations have similar convergence rates with respect to the
exact fine-scale solution as the classical zeroth and first-order
homogenized approximations based on exact solutions of the
respective cell problems. For the first-order, they indicate the
same convergence pattern as the classical theoretical results
(cf. e.g. [4,17,24]), proven for linear diffusion problems with
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L 08

Fig. 9. Fine-Scale (solid) and first-order u§(x) (dashed) for &= (0.5)3,(0.5)4,(045)5, respectively, from Table 9, Example 3. The contours are from top to bottom
u(x) = —5,-4.5,—4,-3.5, -3, -2, respectively. Note how u$ (x) captures the heterogeneous features that were averaged out from Fig. 8, and the error dropped to about half of

the error obtained by the u®(x) approximation.
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Fig. 10. Comparison between the fine-scale partial derivatives: 37“; (left), (j—;’: (center), and C» (y)% (right), when K¢ = (0.5)*, from Example 3, Tables 8,9. Note how the right
graph is a much better approximation than the one in the center.
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Fig. 11. Comparison between the second component of the fluxes: K*(x, u*)Vu? (left), K°(x,u®)Vu® (center) and K°(x,u®)C(y)Vu® (right), when K¢ = (0.5)*, from Example 3,
Tables 8,9. Note how the upscaled flux on the right incorporates heterogeneous features of the medium, unlike the zeroth-order approximation in the center.

heterogeneous fine-scale coefficient. Further details on each aspect in the other examples, by using upscaled coefficients within
of the convergence is presented next. 5% of our analytical value. However, the example 2 did not
present similar convergence behavior. Because of its sensi-
(i) The convergence analysis for the zeroth-order approxima- tivity of the error to the upscaled approximation, this kind
tion agrees with theoretical results, meaning strong conver- of problem may be considered as a benchmark to various
gence in the [*-norm of the solutions and weak convergence upscaling procedures, and will also be explored in a future

of the gradients and fluxes [6]. study.
(ii) From our experiments, example 2 is the most sensitive to (iii) The error indicator (UBE) was accurate for all the cases,
changes in the upscale coefficient, and presented the most demonstrating that the proposed analytical approxima-
difficulty in obtaining good convergence results. We point tion for the basis functions is indeed capturing the

that out because similar convergence behavior was obtained error.
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(iv) The first-order approximation is also converging strongly in
L?-norm. Moreover, the error indicator (UBE) in the solution
dropped to about half of the respective zeroth-order, corre-
sponding to a more accurate approximation. This result
occurs despite the small scale structure observed by adding
the first-order term, illustrated in Figs. 7 and 9. This variabil-
ity of the corrector, which has the appearance of a numerical
noise, becomes negligible as the scale parameter goes to
zero. To make sure that these features did not result from
using the approximation Wi(y) e [*(), we performed the
same simulations using the numerical solution
wi(y) € H'(Q), and these small scale features were also
observed. This indicates that they are indeed a characteristic
of the first-order approximations of these nonlinear cases.
We note that they did not appear when applying the results
to the linear case [26,27].

Note how the first-order correction provides a significant
improvement for the gradient approximation in Table 7
and flux approximation in Table 9, and also illustrated on
Figs. 10 and 11. We observe that the absolute value of the
error is smaller than the zeroth-order approximation, in gen-
eral. However, the gradient and flux estimates may be pol-
luted by the small scale features of the first-order
approximation, which is likely to also be the cause of the
non-monotone behavior of the error sequences.

In general, we observe that the sequence of gradients and
fluxes are at least bounded as stated before on Eqs. (29)
and (30), therefore convergence up to a subsequence is
expected. Note that boundedness may also be an important
property for many applications. An improvement in these
errors may be achieved by using, for example, nonconform-
ing finite element or mixed finite element discretization
methods.

=

—~
<
—

=

5. Conclusion

In this paper we proposed an analytical procedure for obtaining
the effective coefficient when the medium is composed of centered
symmetric inclusions, which allow a zeroth and a first-order
approximation to a nonlinear BVP (1). The first-order was possible
by using an analytical approximation to the basis functions. To
demonstrate that our results provide a valid description of the flow
behavior, we performed convergence analysis that corroborates
theoretical convergence results from the classical literature. In
the same literature, the extension to more general nonlinear prob-
lems, including multiphase systems, has also been proved to be
possible.

Even though we only apply this analytical computation to med-
ia containing block inclusions symmetrically centered in the grid
cell, the procedure is general in nature. This particular case allows
one to demonstrate that, in such cases, the upscale coefficient is a
diagonal tensor and it is a necessary step towards more general-
ized cases, by considering a given media as a superposition of such
geometries, which can further extend to random media, for exam-
ple. Generalization to non-periodic media is possible and is also an
ongoing work. Numerical application of the zeroth-order results to
multiphase transient cases is possible [1,2,8]. Another possible ve-
nue for further applications includes multilevel solvers and adap-
tive modeling algorithms.
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Appendix

The macroscopic Eq. (6), which is the result of upscaling of
equations of type (1), is well known [4,24]; however the details
of deriving it by the formal asymptotic expansion method are
not easily accessible in the literature. For the benefit of the reader,
a detailed derivation of the upscaled Eq. (6) along with the cell
problems (10) using the formal asymptotic expansion (5) is given
in this appendix.

We consider a nonlinear relationship of type (3), where the spa-
tial variability is periodic and specified by the tensor K¢ (x). Follow-
ing the classical approach of two-scale asymptotic expansion, we
first consider x and y as independent variables. Thus, given a func-
tion ¢,(x) = ¢(x,y) and using y =% we note that differentiation of
the function ¢, becomes:

dp, 0 10¢
dx; —ox; & oy, %)

Consequently, we use the notation V — V, +&71V,. Let us also re-
call the Y-averaging operator:

(XY = % [ seenay. (40)

Now, consider the following Taylor expansion of the permeability K
around the point (y,u°):

K@y, u®) =Ky, u® +e(u' + eu® +...))

=Ky, u®)+e' +eu®+...) oK y,u) + (%)

au

K
= Ky u®) + e’ O y.0) + 0(22), (41)

In the following we shall assume that % is of order ¢(1) or higher.
Our goal is to substitute the expansions (5) and (41) into the fine-
scale Eq. (1) and collect the powers of e.

First, by combining (5) with (39) one obtains

Vit = e ' Vyul 4 (Vo + Vyu') + &' (V' + Vyu?) + -
Substituting the last equation into (1) and applying again (39) to the
divergence operator one obtains:
—f(x) = V- (K(y,u")Vu') = e[V, - (K(y, u*)V,u°)]
+ &7 Vi (K@, ut)Vyu®) + V- (K, u?)(Viu® + Vyu'))]
+ &V - (K(y,u®)(Vyu® + V,u'))
+Vy - (K(y, u?)(Vu! + Vyu?))] + O (). (42)
Next, the Taylor expansion (41) is substituted into the last equation.

Considering the fact that (41) starts at order ¢°, one immediately
observes that at order ¢2 in Eq. (42) one gets:

Y, - (K(y,u®)V,u) = 0

This is a differential equation for the Y-periodic function u°(-,y)
with zero right-hand side. Hence, the solution is constant in y, that
is:

10 (x,y) = u(x).

In particular this also implies that V,u® = 0, and as a consequence
the first term in the third line of Eq. (42) becomes identically zero.
Therefore, we can now collect powers of &' in Eq. (42). These will
come only from the remaining term in the third line, which, with
the help of (41) yields:

Vy - (K, u®)(Veu + Vyul)) = 0.

Observe now, that this is a linear differential equation for the Y-
periodic function u'(-,y). Its general solution can be expressed in
the form:
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U (x, C+Zw 8”Ox 43)
y - yu x

where wi, i = 1,...,d are the solutions to the d cell problems
Vy - (K(y,u®)Vyw') = =V, - (K(y,u%)e:) (44)

and c (may even be a function of x) is independent of y and accounts
for the boundary of u'(x,y). Due to the special form (3) of the con-
ductivity, the last equation reduces to Eq. (10). Note also, that we
obtain the same type of cell problems as in the case of linear diffu-
sion equation with oscillatory coefficients, c.f. e.g. [7].

Finally, we collect terms at order €° in Eq. (42). These will come
from the second term in the third line and the two terms in the
fourth line. We obtain:

v, - (u %(y, OVl + Vyu') + Ky, u®) V' + Vyu2>
+ Vi (K, u®)(Va® + Vyuh)) + f(x)
-0. (45)

Now, u'(.,y) and u?(-,y) are Y-periodic functions, and thanks to its
special form (Eq. (3)), so is & (y,u°). As a result we can apply the
Y-averaging operator (40) to the last Eq. (45), and, using the diver-
gence theorem and periodicity, obtain:

1
- / V- (K(y, u

The last equation, with the help of Eq. (43), can be written as:
— Vi (K°(u(x)) Vi) = f(x).

Here, the homogenized permeability tensor K° is given by:

0
K°(u® =] /K y.u

where I is the identity tensor and w is the vector of the cell solu-
tions (44), that is, w= (w',...,w"). In component form, the last
equation reads:

Ko - / Kyi(y,u

Observe that the above derivation can easily be extended to
K = Ks(x,x/¢), the non-uniform oscillating function, that is with
slow dependence of K on x at the coarse scale.

)(Vit® + Vyu'))dy = f(x). (46)

[+ Vyw(y)dy. (47)

ZKu vu Zy v)|dy. (48)
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