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Consideration is given to the stochastic-deterministic approach to the modeling of the Saffman–Taylor hydro-
dynamic instability in nonisothermal filtration of miscible fluids in a porous medium. The numerical model is
employed to investigate the dynamics of development of the instability of the case of displacement of a more
viscous cold fluid by a less viscous hot fluid in uniformly and nonuniformly permeable media.

Introduction. The Saffman–Taylor hydrodynamic instability develops when a fluid with a lower viscosity dis-
places a fluid with a higher viscosity from a porous medium or a Hele–Shaw cell [1, 2]. The development of the in-
stability leads to the formation of stochastically bending and branching fingers of the displacing fluid in the region of
the displaced fluid. Most investigations, for example [3–8], are devoted to studying the development of the Saffman–
Taylor instability when the difference between the displacing and displaced fluids in viscosity is attributed to their
properties or to the presence of the substances which are dissolved in them and have an effect on the viscosity. How-
ever, the Saffman–Taylor instability can also occur in nonisothermal filtration because of the dependence of the viscos-
ity on the temperature. Study of the hydrodynamic instability in nonisothermal filtration is of both scientific and
practical importance, which is related to the prediction of the propagation of contaminants in underground water-bear-
ing horizons, improvement in the efficiency of the extraction of minerals by the method of underground leaching, and
solution of a number of chemical-engineering problems.

The present work seeks to study the development of the Saffman–Taylor instability in the case of displace-
ment, from a porous medium, of a cold fluid with a higher viscosity by a hot fluid with a lower viscosity. The de-
velopment of the instability is governed by the interaction of the temperature and pressure fields. Because of the
complexity and nonlinearity of equations which describe nonisothermal filtration, obtaining analytical solutions involves
substantial mathematical difficulties. The most efficient method of studying all the stages of development of the insta-
bility is numerical modeling. However, deterministic filtration models cannot be employed to describe spontaneous in-
itiation of the instability resulting from the microinhomogeneities of the medium and the fluctuations of fluid motion
in the pores. The use of probability methods makes it possible to take into account the stochastic character of devel-
opment of the instability. To study the growth of the fingers of the displacing fluid one used models employing ran-
domly walking particles [9–11], advance of the displacement front with a probability proportional to the pressure
gradient [12–14], and random movement of the lines of equal concentration [15]. However, stochastic models relying
on the formal employment of probability regularities make it impossible to investigate the development of hydrody-
namic instabilities which are associated with nonequilibrium mass and heat exchange. To model such instabilities we
have developed a combined stochastic-deterministic approach which is based on deterministic calculation of mass and
heat transfer along stochastically walking streamlines [16–18]. In the present work, it is used to numerically investigate
the development of the hydrodynamic instability in nonisothermal filtration.

Formulation of the Problem. Consideration is given to the planned nonisothermal displacement of a cold
fluid by a hot fluid from a horizontal heat-insulated bed. The fluid is considered to be incompressible and the porous
medium of the bed is considered to be undeformable; the action of gravitational forces is disregarded. The viscosity of
the fluid is determined by its temperature. The displacing fluid contains a nonsorbable component which has no effect
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on the viscosity. Hydrodispersion is described in the double-porosity approximation [19]. According to this approach,
the porous medium is subdivided into flow-through and stagnant pores. In the first case the motion of the fluid is de-
scribed by Darcy’s law [20]. The fluid filling the stagnant pores is not involved in convective motion. The density of
the mass flux of the dissolved component between the mobile and immobile parts of the fluid is taken to be in direct
proportion to the difference of the corresponding concentrations of the component. The model describes the convective
heat transfer and heat conduction in the plane of the bed. Use is made of the approximation of local thermodynamic
equilibrium [21], i.e., the temperature of different parts of the fluid and the enclosing rock are equal at each point of
the bed.

A system of the equations of single-phase nonisothermal filtration which describes the dynamics of the pres-
sure P, the temperature T, and the concentrations of the dissolved component in the mobile C and immobile C∗  parts
of the fluid can be written as follows:

div U = 0 , (1)

U = − 
k

µ (T)
 grad P , (2)

m1 
∂C

∂t
 = − div (C U) − α (C − C

∗ ) ,   m2 
∂C

∗

∂t
 = α (C − C

∗ ) , (3)

∂
∂t

 (cT) = div (− U cliqT + β grad T) . (4)

The volumetric heat capacity of the medium c is determined by the porosity m and by the heat capacities of
the fluid cliq and the enclosing rock cs:

c = mcliq + (1 − m) cs . (5)

The thermal conductivity of the medium β depends not only on the thermal conductivities and the volume fractions of
the liquid and solid phases but also on the character of their distribution in the pore space. In this work, we employ
the Maxwell formula for the thermal conductivity of the porous medium [22]:

β = 
3βs − 2m (βs − βliq)
3 + m (βs

 ⁄ βliq − 1)
 . (6)

Consideration is given to fluid flow in a rectangular region with dimensions LX × LY with impermeable
boundaries (∂P ⁄ ∂y = 0, y  = 0, LY, 0 ≤ x ≤ LX). On the injection circuit (x = 0, 0 ≤ y ≤ LY), we prescribe the flow Q of
the fluid with temperature T and concentration of the dissolved component Cin. On the discharge circuit (x = LX,
0 ≤ y ≤ LY), we have free sink (P = 0). At the initial instant of time t = 0, the temperature in the modeling region is
equal to T0 and the pore space is filled with a fluid containing no dissolved substance (C0 = 0). In calculating the tem-
perature field, we employ the following boundary conditions: the heat flux cliqQTin is prescribed on the injection cir-
cuit, the continuous heat flux is set on the discharge circuit, and the side boundaries are heat-insulated (∂T ⁄ ∂y = 0).

Formulation of the Numerical Problem. The system of equations (1)–(4) is solved by finite-difference meth-
ods. Uniform rectangular spatial and time grids with steps h and τ, respectively, are employed. The values of the grid
functions of the pressure Pi,j

n , the temperature Ti,j
n , and the concentrations Ci,j

n  and (C∗ )i,j
n  on the time layer n at the

nodes of the spatial grid (i, j) are found by the method of splitting by physical processes [23]. Computations are car-
ried out in three stages on each time layer. In the first stage, we calculate the distribution of the pressure Pi,j

n  for con-
stant values of the concentrations and temperature. In the second stage, from the pressure distribution found we
calculate the new values of the concentrations of the test component in the flow-through pores C

~
i,j
 n  and of the tem-

1140



perature T
~

i,j
 n  which result from the convective mass and heat transfer. In the course of the final stage, we calculate

changes in the temperature and the concentration as a result of the conductive heat exchange and mass exchange be-
tween the mobile and immobile parts of the liquid phase. As a result of this, we find the values of the temperature
Ti,j

n  and the concentrations Ci,j
n  and (C∗ )i,j

n  on the nth time layer.
To calculate the pressure distribution we employ the difference analogs of Eqs. (1) and (2) written in a con-

servative manner according to the five-point template [24]:

    ∑ 

i′,j′

  Ui,j,i′,j′
n

 = 0 , (7)

Ui,j,i′,j′
n

 = Gi,j,i′,j′
n−1

 (Pi,j
n

 − Pi′,j′
n ) , Gi,j,i′,j′

n
 = 2 





µ (Ti,j
n )

ki,j
 + 

µ (Ti′,j′
n )

ki′,j′





−1

 , (8)

where Ui,j,i′,j′
n  and Gi,j,i′,j′

n  are the fluid flow and the hydraulic conductivity between the nodes (i, j) and (i′, j′). Summa-
tion in expression (7) is made over all the nodes adjacent to (i, j). Equation (7) is solved for the pressure Pi,j

n  by the
iteration method [23] using the temperature distribution determined on the previous time layer.

The convective mass and heat transfer is calculated based on the method of stochastically walking streamlines
[16–18] that begin on the injection circuit and terminate on the discharge circuit. The probability Wi,j,i′,j′

n  of advance of
a streamline from the node (i, j) to the adjacent node (i′, j′) of the calculational grid is taken to be in proportion to
the flow Ui,j,i′,j′

n  between the nodes if the fluid flow is directed from the node (i, j) to the node (i′, j′) and to be equal
to zero when the direction of the flow is opposite:

Wi,j,i′,j′
n

 = (Zi,j
n )−1

 θ (Ui,j,i′,j′
n ) Ui,j,i′,j′

n
 , (9)

where Zi,j
n  is the normalization factor (Zi,j

n  =   ∑ 

i′,j′

  θ(Ui,j,i′,j′
n ) Ui,j,i′,j′

n ; summation is made over all the nodes adjacent to

(i, j) and θ(x) is the step function (θ(x) = 1 for x > 0 and θ(x) = 0 for x ≤ 0). The motion of the streamline is initiated
at one node of the injection circuit with a probability proportional to the normal component of the filtration rate. At

each time step, we construct a single streamline along which the fluid of volume ∆V = Qτ is filtered. The size of the

time step τ is determined from the condition of equality of ∆V to the volume of the mobile part of the fluid at a sin-
gle grid node:

τ = m1h
2 ⁄ Q . (10)

For the nodes lying on the streamline the concentration of the component C
~

i,j
 n  established as a result of convective

transfer is taken to be equal to the concentration on the previous time layer n − 1 at the node (i′, j′) which precedes
the node (i, j) along the streamline:

C
~

i,j
 n

 = Ci′,j′
n−1

 . (11)

The temperature distribution resulting from the convective heat transfer along the streamline is calculated using the dif-
ference analog of the law of conservation of energy that is written for the one-dimensional fluid flow in the porous
medium in the absence of heat condition:

c (T~i,j
 n

 − Ti,j
n−1) = cliqm1 (Ti′,j′

n−1
 − Ti,j

n−1) , (12)

where (i′, j′) is the node preceding the node (i, j) along the streamline. We take T
~

i,j
 n = Ti,j

n−1 and C
~

i,j
 n = Ci,j

n−1 for all the
nodes beyond the streamline.
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The values of the concentrations of the dissolved component in the mobile Ci,j
n  and immobile (C∗ )i,j

n  parts of
the fluid on the time layer n are determined from simultaneous solution of the equations of the kinetics of mass ex-
change and the mass-balance equation in the system

m1 (Ci,j
n

 − C
~

i,j
n ) = α  (C

∗ )i,j
n

 − C
~

i,j
n 

  τ ,   m1 (Ci,j
n

 − C
~

i,j
n ) = − m2  (C

∗ )i,j
n

 − (C∗ )i,j
n−1

  . (13)

The temperature Ti,j
n  resulting from conductive heat exchange is calculated based on the difference analog of

the heat-conduction equation

c (Ti,j
n

 − T
~

i,j
n ) = β  ∑ 

i′j′

 (T~i′,j′
n

 − T
~

i,j
n ) τh

−2
 , (14)

where summation is made over the four nodes adjacent to (i, j). In the case where the time step τ calculated from
formula (10) does not satisfy the stability condition [24] of the difference scheme (14) calculation of the pressure field
and construction of the streamlines are carried out with a step τ while calculation of the change in the concentration
and the temperature on each time layer is carried out N times with a smaller step (equal to τ ⁄ N). The value of N is
determined from the stability condition.

Thus, in the model proposed to describe convective mass and heat exchange, we employ the stochastic inter-
pretation of Darcy’s law. The remaining processes occurring in the system are described based on the corresponding
deterministic regularities.

Results and Discussion. The model was employed to study the influence of displacement conditions and of
the properties of a porous medium on the development of hydrodynamic instability in displacement of cold glycerin
by hot glycerin. The experimental data [25] on the temperature dependence of the glycerin viscosity were approxi-
mated by the exponential function µ(T) = 1.27⋅10−7 exp (6836/T) Pa⋅sec (the temperature is in K) (Fig. 1). The heat
capacity and the thermal conductivity of the glycerin were taken to be cliq = 2.9⋅106 J/(m3⋅K) and βliq = 0.6 W/(m⋅K)
[26]. The computational experiments were conducted for the following parameters of the bed: k = 1 µm2, m1 = 0.27,
m2 = 0.11, LX = 40 m, and LY = 12 m. The coefficient of mass exchange between the mobile and immobile parts of
the fluid corresponded to α = 0.02 sec−1. The displacement was modeled for different flow rates Q and temperatures
Tin of the displacing fluid. The initial temperature of the bed T0 was equal to 10oC. To study the influence of the heat
capacity of the medium on the development of the hydrodynamic instability the computational experiments were con-
ducted for different heat capacities of the enclosing rock. The thermal conductivity of the rock was taken to be βs =
2 W/(m⋅K). The calculations were performed on a 120 × 40-node spatial grid.

A typical result of the modeling of the development of instability is shown in Fig. 2. The pressure redistribu-
tion in the medium leads to an accelerated growth of the dominant fingers of the displacing fluid and to the suppres-
sion of the growth of the fingers lagging behind. In the process of development, the fingers expand and can split into

Fig. 1. Viscosity of glycerin µ (mPa⋅sec) vs. temperature T (K): points, experi-
ment; curve, approximation result.
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smaller ones. The obtained pattern of growth of the fingers is in qualitative agreement with the results of experimental
investigations of the Saffman–Taylor instability [3–6].

The modeling results show that the character of development of the instability is determined by the ratio M of
the displaced-fluid viscosity to the displacing-fluid viscosity, the relation between convective heat transfer and heat con-
duction, and the ratio R between the reduced volumetric heat capacities (heat capacities per unit volume of the medium)
of the mobile and immobile parts of the system. The value of the viscosity ratio M depends on the temperatures of the
displaced and displacing fluids M = µ(T0) ⁄ µ(Tin). The increase in M with increase in the temperature of the injected
fluid Tin leads to the acceleration of the development of the instability. When the temperatures Tin and T0 are similar
the instability does not develop. The displacement patterns obtained for different values of M are shown in Fig. 3.

The relation between convective heat transfer and heat conduction is determined by the Pe′clet number [27]
dependent on the average actual velocity of the fluid flow u = Q/(LYm1), the characteristic dimension of the bed for
which one takes its width LY, and the thermal diffusivity a = β ⁄ c:

Fig. 2. Results of modeling the development of hydrodynamic instability in
displacement of cold glycerin (T0 = 10oC) by hot glycerin (Tin = 60oC) (Q =
4.8⋅10−3 m2 ⁄ sec, cs = 1.4⋅105 J ⁄ (m3⋅K), Pe = 1.7⋅103, M = 38, and R = 1.9)
for different η: a) 0.1, b) 0.2, c) 0.3, and d) 0.4. The dark color corresponds
to the higher temperature; the lines show the isobars.

Fig. 3. Results of modeling of displacement for different values of the tem-
perature Tin of the injected glycerin [a) 40 (M = 10) and b) 80oC (120)] and
the following modeling conditions: Q = 4.8⋅10−3 m2 ⁄ sec, cs = 1.4⋅105

J ⁄ (m3⋅K), Pe = 1.7⋅103, R = 1.9, and η = 0.2.

Fig. 4. Results of modeling of displacement for different values of the flow
rate [a) Q = 4.8⋅10−6 (Pe = 17) and b) 4.8⋅10−5 m2 ⁄ sec (170)] and the follow-
ing modeling conditions: Tin = 60oC, cs = 1.4⋅105 J ⁄ (m3⋅K), M = 38, R = 1.9,
and η = 0.4.
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Pe = uLY
 ⁄ a . (15)

A rapid growth of several fingers of the displacing fluid is observed if the convective heat transfer dominates over the
heat exchange (Pe > 100). As the Pe′clet number decreases because of the heat exchange increasing in importance, the
fingers of the displacing fluid expand and their growth is retarded. When the thickness of the fingers becomes compa-
rable to the width of the bed the instability does not develop and we observe a uniform temperate front (Pe < 30).
The displacement patterns obtained for different Pe′clet numbers are shown in Fig. 4.

The value of the ratio R between the heat capacities of the mobile and immobile parts of the system is de-
termined by the heat capacities of the liquid and solid phases and by the porosity of the medium:

R = m1cliq
 ⁄ (m2cliq + (1 − m) cs) . (16)

When the reduced heat capacity of the mobile fluid is higher than the reduced heat capacity of the immobile part of
the system which includes the immobile fluid and the solid phase (R > 1), the temperature and concentration distribu-

Fig. 5. Results of modeling of displacement for different values of the heat ca-
pacity of the rock [a and b) cs = 1.4⋅105 (R = 1.9), c and d) 2.8⋅106 (0.4), and
e and f) 5.6⋅106 J ⁄ (m3⋅K) (0.2); a, c, and e) distribution of the temperature and
b, d, and f) distribution of the concentration of the test component] and the
following modeling conditions: Tin = 60oC, Q = 4.8⋅10−3 m2 ⁄ sec, M = 38, Pe
= 1.7⋅103, and η = 0.4.

Fig. 6. Results of modeling the development of hydrodynamic instability in a
nonuniformly permeable medium [a) high-permeability inclusion, kincl/k = 10;
b) low-permeability inclusion; kincl/k = 0.1] with the following modeling condi-
tions: Tin = 60oC, Q = 4.8⋅10−3 m2 ⁄ sec, cs = 1.4⋅105 J ⁄ (m3⋅K), M = 38, Pe =
1.7⋅103, R = 1.9, and η = 0.4. The position of the inclusion is shown as a
dashed line.
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tions of the nonsorbable component are similar (Fig. 5a and b). The increase in the reduced heat capacity of the im-
mobile part of the system leads to the lagging of the temperature fingers behind the concentration fingers and to the
expansion of the latter (Fig. 5c and d). When the heat capacity of the mobile fluid becomes much lower than the heat
capacity of the immobile part of the system (R << 1), the concentration distribution is equalized and the temperature
fingers are formed behind the concentration front (Fig. 5e and f).

The presence of the nonuniformity of the permeability of the medium leads to a change in the field of pres-
sure and velocity of the fluid flow. The fingers grow predominantly at sites with the highest velocity of the flow. Fig-
ure 6 shows examples of the development of instability when inclusions with a permeability increased or decreased
relative to the basic medium are present in the medium. Thus, one can control the development of instability by
changing the permeability of the medium. It should be noted that the above effect produced by the nonuniformity of
the permeability is also observed in modeling isothermal filtration when the displaced fluid has a high viscosity by vir-
tue of its nature or because of the thickener dissolved in it [14, 18].

An important characteristic of the process of displacement is the ratio η∗  of the volume of the displaced fluid
to the volume of the flow-through pores at the time of reaching the discharge circuit by the nonsorbable component.
In a stable regime of displacement, the quantity η∗  is determined by hydraulic dispersion and is close to unity. The
development of the instability causes η∗  to significantly decrease. Figure 7 shows the quantity η∗  as a function of Pe
and of the ratio M of the viscosity of the displacing and displaced fluids.

CONCLUSIONS

A stochastic-deterministic model of nonisothermal filtration of miscible fluids has been proposed. The devel-
opment of hydrodynamic instability in displacement of a cold fluid with a higher viscosity by a hot fluid with a lower
viscosity from a porous medium has been investigated numerically. The computational experiments have shown that
the rate of development of the instability increases with increase in the ratio M of the displaced-fluid viscosity to the
displacing-fluid viscosity and in the Pe number characterizing the relation between convective heat transfer and heat
conduction. The character of development of the instability also depends on the ratio R of the reduced heat capacity
of the mobile fluid to the reduced heat capacity of the immobile part of the system (the immobile fluid and the solid
phase). When the ratio R is more than unity, the fingers of the temperature and concentration of the nonsorbable com-
ponent dissolved in the displacing fluid are similar. The decrease in the quantity R leads to a decrease in the rate of
development of the instability and to the lagging of the temperature fingers behind the concentration fingers and the
expansion of the latter. If the quantity R is much less than unity the instability of the temperature front develops
against the background of a uniform distribution of the concentration.

Fig. 7. Ratio η∗  of the volume of the displaced fluid to the volume of the
flow-through pores at the time of reaching the circuit by the nonsorbable com-
ponent (result of the averaging over ten numerical experiments) vs. Pe′clet
number Pe (a) and viscosity ratio M of the fluids (b) with the following mod-
eling conditions: cs = 1.4⋅105 J ⁄ (m3⋅K) (R = 1.9), Tin = 60oC (M = 38) (a)
and Q = 4.8⋅10−3 m2 ⁄ sec (Pe = 1.7⋅103) (b). The value of the standard devia-
tion is shown as the frame.

1145



This work was carried out with support from the Russian Foundation for Basic Research (grant No. 00-02-
16664).

NOTATION

α, coefficient of mass exchange; β, effective thermal conductivity of the medium; βs, thermal conductivity of
the solid phase; βliq, thermal conductivity of the liquid phase; C and C∗ , concentrations of the nonsorbable component
in the mobile and immobile parts of the fluid; c, effective volumetric heat capacity of the medium; cliq, volumetric
heat capacity of the fluid; cs, volumetric heat capacity of the solid phase; η, ratio of the volume of the displaced fluid
to the total volume of the pores; h, period of the spatial grid; k, permeability coefficient of the medium; kincl, perme-
ability coefficient of the inclusion; LX and LY, dimension of the modeling region along the axes of the coordinates X
and Y; µ, viscosity; M, ratio of the viscosity of the displaced fluid to the viscosity of the displacing fluid; m, porosity
of the medium; m1 and m2, flow-through and stagnant porosities of the medium; P, hydrostatic pressure; Pe, Pe′clet
number; R, ratio of the heat capacity of the mobile fluid to the heat capacity of the immobile part of the system; T,
temperature; Q, fluid flow through the injection circuit; t, time; τ, period of the time grid; V, volume; U, rate of fil-
tration in the flow-through pores; x, y, Cartesian coordinates. Subscripts: liq, liquid; s, solid; in, inlet; incl, inclusion;
0, initial value.
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