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Fluid injection into the deep subsurface, such as injection of carbon dioxide (CO,) into
deep saline aquifers, often involves two-fluid flow in confined geological formations.
Similarity solutions may be derived for these problems by assuming that a sharp
interface separates the two fluids, by imposing a suitable no-flow condition along
both the top and bottom boundaries, and by including an explicit solution for the
pressure distribution in both fluids. When the injected fluid is less dense and less
viscous than the resident fluid, as is the case for CO, injection into a resident brine,
gravity override produces a fluid flow system that is captured well by the similarity
solutions. The similarity solutions may be extended to include slight miscibility
between the two fluids, as well as compressibility in both of the fluid phases. The
solutions provide the location of the interface between the two fluids, as well as drying
fronts that develop within the injected fluid. Applications to cases of supercritical
CO, injection into deep saline aquifers demonstrate the utility of the solutions, and
comparisons to solutions from full numerical simulations show the ability to predict
the system behaviour.

1. Introduction

Fluids are injected into confined porous media around the world for the purposes
of enhanced oil recovery, gas storage and waste disposal (see, for example, Donaldson
1964; US Environmental Protection Agency 1985; Smith 1996; Bachu & Gunter
2004). When the injected fluid is immiscible with the resident fluid(s), a multi-phase
flow problem results with no inter-phase mass transfer. When the injected fluid is
slightly miscible with the resident fluid, then mass transfer between fluids may need
to be included in the analysis. In this paper, we consider injection into a porous
formation that is confined above and below by impervious caprock formations, with
slight miscibility between the injected fluid and the resident fluid. We show that the
interface between the injected fluid and the resident fluid, as well as the drying front
associated with residual fluid evaporating into the injected fluid, has an asymptotic
solution in the form of a self-similar shape.

There are many solutions for interface propagation in the literature that are based
on self-similarity. These include the pioneering work of Barenblatt and co-workers (see
Barenblatt 1990; Barenblatt 1996 and references therein), and, among many others,
the work of Woods and co-workers that includes multiple layers (Huppert & Woods
1995; Woods & Mason 2000; King & Woods 2003) and reaction fronts (Raw & Woods
2003; Jupp & Woods 2003). While these solutions are elegant and have significant
practical applications, they are derived for systems with incompressible fluids, and
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almost always applied to unconfined formations. In the current work, we consider the
case of continuous injection into a confined formation. Our overall solution includes
mass transfer between the two fluids, and allows for fluid compressibilities to be
included in the solution.

As a practical application of this model, we consider injection of carbon dioxide
(CO,) into deep saline aquifers. This has been proposed as a means of reducing
anthropogenic emissions of CO, into the atmosphere (e.g. Bruant et al. 2002). Several
commercial-scale operations are already active (for example, Torp & Gale 2004;
Holloway et al. 2004), although thousands more are required to make an impact
on global warming (Pacala & Socolow 2004). For efficiency of storage, CO, will
typically be injected as a supercritical fluid (that is, in conditions where pressure
and temperature both exceed their critical values), thereby requiring injection depths
greater than about 800 m. At these conditions, CO, remains less dense and less viscous
than the resident brine (Bachu 2003), thus we expect the injection profile to show
significant gravity override (Nordbotten et al. 2005b). Further, as CO, displaces brine,
some of the brine is left behind in immobile pockets, resulting in a so-called residual
saturation of the brine, where saturation is defined as the fraction of void space filled
with brine, and the term ‘residual’ implies that the brine is immobile. We expect to see
residual brine and CO, equilibrate behind the CO,-brine interface owing to the slight
solubility of CO, in water (Enick & Klara 1990). Because CO, is typically injected as
a dry phase, some of the residual brine will evaporate into the dry CO,, forming an
invading CO, front that is saturated with water (we refer to this as wet CO,). The
evaporation of the residual water eventually leads to the formation and propagation
of a drying front behind the main CO, invasion front, where behind the drying front
no water is present.

Our model will apply to injection into a planar, horizontally homogeneous confined
aquifer. We will make vertical equilibrium assumptions and seek to reduce the
system of governing partial differential equations to a system of ordinary differential
equations in a single similarity variable. We present the solution as a series of
increasingly complex problems, beginning with the incompressible and non-reactive
case, then including reaction, and finally including full fluid compressibility. Example
calculations are used to demonstrate the behaviour of the solution, and include
comparisons to full numerical solutions of the modelled systems.

2. Problem statement

The problem of interest is injection of an invading fluid, such as carbon dioxide,
into a confined subsurface formation that contains a different resident fluid, such as
brine. The injected fluid will move radially outward from the well. Because of density
differences between the two fluids, gravity override will occur. If the injected fluid
is less viscous than the ambient fluid, viscous instability will combine with gravity
override to enhance the invasion of injected fluid along the top of the formation. For
cases of viscous domination, the system is described well by the solution of the radial
Buckley—Leverett equation, subject to buoyant segregation of the fluids, which was
shown in Nordbotten et al. (2005b). In that paper, a simplified solution was derived
based on minimum energy principles, for the case when buoyancy acts to segregate
the fluids, but does not otherwise play a significant role. The result was an equation
like that given by (14) in the present paper. That solution is a simple case of the more
general solution derived herein. The work of Nordbotten et al. (2005b) also proposed
a heuristic solution for the case when buoyancy is more dominant, but the basis of
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FIGURE 1. Schematic diagram showing a typical plume of injected fluid of thickness A(r, t)
trailed by a drying front denoted by i(r, r). The outer extents of A(r, t) and i(r, t) are denoted
ro,n(t) and ro;(2).

that argument was not well constructed, and the present development is much more
rigorous and general in its development. When buoyancy becomes important, the
simple Buckley—Leverett solution in Nordbotten et al. (2005b) is no longer adequate,
and a more general approach must be used.

In the present work, we allow for strong buoyant drive, within an aquifer of height
H that is confined both above and below. We will further allow for miscibility of
the fluids, which is consistent with the behaviour of CO, and brine. We will also
allow for pressure dependence of fluid densities and viscosities. We ignore capillary
pressure effects in the solution. Under these conditions, the injected fluid, which we
take to be CO,, forms an invasion front in the (r, z)-plane, with its thickness denoted
by h(r,t) (with units [L]), as shown in figure 1. Behind this front resides invading
CO, along with whatever residual brine saturation exists after the invasion. Because
we allow for equilibrium mass transfer between the two fluid phases (thus modelling
phase partitions as instantaneous), the residual brine will be saturated with dissolved
CO,. In addition, the CO, will be saturated with water vapour. However, because the
injected CO, is assumed to be dry, there will be a drying front that forms behind the
CO, invasion front. Behind the drying front, all residual water has been evaporated in
the invading CO,. This drying front is denoted by i(r, ¢) [L] in figure 1. The problem
at hand is to derive solutions for A(r,t) and i(r, t), given a constant injection rate
Oyt [L’T™!] of CO; into a confined formation of thickness H [L].

3. General theory and solution

We will present the similarity solutions in three progressively complex cases. This
approach has been chosen to make the presentation as accessible as possible, since
the equations involved and the derivation is much clearer for the less complex cases.
In the following two sections, we will first present the case of no mass transfer and
incompressible fluids, followed by the extension to include mass transfer between
the brine and the CO,. The full formulation including compressibility is included in
Appendix C.
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3.1. No mass transfer, incompressible fluids

To demonstrate the basic approach that accounts for confined aquifer conditions,
we first solve the simplest case associated with figure 1, which is the case for fully
immiscible and incompressible fluids. This case is analogous to the one described in
Huppert & Woods (1995), with the modifications that viscosity ratios not equal to
unity are included, and the formulation is in axisymetric coordinates. In this case the
only front in figure 1 is h(r, t), and all fluid properties are assumed to be constant.
The CO, region just behind the invasion front A(r, ¢) has residual amounts of brine
saturation left behind. Let the fraction of pore space filled with residual brine be
denoted by S,.,[L°]. Typical values of S, are between 5 and 20 % (Dullien 1992). We
will approximate the residual saturation to be constant behind the invading front. Let
the vertical coordinate z be defined as positive downward, and assume the system is
radially symmetric about an injection well from which CO; is injected at a constant
rate into a brine-filled confined aquifer. We begin by writing the following equation
to describe the vertical variability of pressure for any given (r, t):

h(r,t) H

C 7ts C w 7t7 w
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(1)
In (1), subscripts ¢ and w refer to CO, and water, respectively. Density of fluid «
(¢ =c, w) is denoted by p, [ML™], g is the gravitational constant [LT?], q,.. is the
z-component of the volumetric flux vector [LT~!], i, denotes the dynamic viscosity
of fluid « [M L7'T™'], k. is the permeability in the z direction [L?], and k,, is
the relative permeability of the porous medium to fluid «[L°]. Darcy’s law has been
used to account for potential losses due to vertical flows. When the contribution
to the pressure variation in (1) from the flux terms is negligible, we can use the
assumption of vertical equilibrium. This is appropriate for systems in which the
vertical length scale is much smaller than the horizontal length scale (Huppert &
Woods 1995; see also Appendix D of this paper). Vertical equilibrium allows (1) to be
simplified as

p(i",l,O) = P(”ah H)_(H_h(rv t))/)wg—h(’”,t)/)cg- (2)

Equation (2) implies that knowledge of pressure at any point along z provides
pressures at all values of 0 <z < H.

Next the vertically integrated volume balance equation for each fluid is written
for this radial system. The approach follows standard vertical averaging as used in
aquifer descriptions, and as described in standard groundwater hydrology textbooks
such as Bear (1979). For example, the equation for the brine (equation (3b) below)
follows directly from the vertical integration of the point mass-balance equation, with
an assumption of essentially horizontal flow and radial symmetry. The resulting set
of equations for the CO, and the brine may be written as:

_% - 1 laQ" (3a)
at  2mp(l — S,) r Or
CA(H—h) 1 190, (3b)

at  2mp(l — Sy) r or
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where ¢ denotes porosity [L°], S,.s denotes residual saturation of the resident brine,
and the radially dependent vertically integrated flow rates Q, are defined by

0. = —2mrhkXee 0Pe. (4a)

e OF
Q, =—2nr(H — h)k

kr. w %

e or (4b)

In (4a, b), py is the pressure in fluid «[ML™'T~2], and k denotes the permeability in
the horizontal direction [L?]. Note that the term ¢(1 — S,.) in (3a, b) corresponds to
the ‘specific yield’ or ‘drainable porosity’ term that arises in groundwater hydrology
(Bear 1979, pp. 88, 99, 114). This term may be seen as a measure of the amount of
pore space that is invaded by CO, as the front moves into the brine region of the
domain. Substitution of (2) and (4) into (3), and summation of (3a) and (3b), lead to
the following equation

= q)(l—kS)r L}ar </lchraar(p — Apgh)) + 887 (;vw(H — h)réa)i?)] , (5)

where the pressure p, without any subscript, is defined as the pressure at the bottom
of the aquifer, that is, p=p(r,t, H). In (5), we have defined the phase mobility as
S =ky o/ 1o [LTM™!]. Integration of (5) implies that

d d
C = Johr=—(p — Apgh) + Jo(H — h)r 2. (6)
or or

The constant of integration in (6), C, is evaluated by the condition that CO, is injected
at a fixed rate given by Q,.;. This condition implies that C =—Q,,.;;/27k.

Substitution for the integration constant in (6) and rearrangement allows the
pressure derivative to be written as

P _ Lo+ J(H — ]! [zchampgh)
ar or

. QweII:| ) (7)

2nrk

The equation allows the confined pressure to be represented in the system. When
(7) is substituted into (3a), with appropriate substitutions for the flow and pressure
terms in the equation, an equation for the unknown interface location, i(r, t), may be
written,

t @1 — Sye)r Or | Ach + Jy(H —h) dr  21(Ach + Ay(H — h)) Apgk |
More generally, we may define the following dimensionless groupings associated

with (8),

2nApgki, H? L e
Sl S |

r

Qwell ;Lw '
)
= Qwellt _ L h/ — ﬁ
T tHeK(1—S.) |k T H
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Use of these groups simplifies (8) to the following,
on 19 {Fﬂ"h’(l —h')non’' 1-n ]

——— 10
MW+ (I—h)on "k +(1—h) (19

9t nan
where i’ =h'(n, T). Finally, (10) may be rewritten using the scaling variable y = n? / T
to yield the following second-order differential equation in dimensionless form,

on’ on’ 0 1—n on'
St T S — 5 § o 9 14 1)]. 11
Tor Moy T Tay Lw—l)h’( S ﬂ ()

In (11), the dependent variable is now interpreted as A’ =h'(x, t). By expanding the
term in square brackets and dividing through by dA’/dy, (11) can be written as a
partial differential equation of the following form,

an' [on\ ! (') 2
—_— =y — |14+
’ar<ax> $ { ATy }(H(z—l)h')z

1—n N 2 [ on'\ !
4rjp— = (= 4w - .12
* 1+(z—1>h/< Tt Xax2<ax) ) —

where the condition that di’/dx # 0 has been used. The time-dependent equation (12)
has the stationary solution (which is proved to be stable for small I" in Appendix A),
which is a self-similar solution of the original problem (Barenblatt 1996) satisfying
the nonlinear second-order ordinary differential equation,

B d(h')? 24 1—n
o_x—[1+mx i (1+(/1—1)h')2+4”71+(,1_1)h/
Codn o, A fd\ ! o'

This equation is analogous to the radial Buckley—Leverett equation given as (16) in
Blunt & King (1991). This analogy follows from interpreting saturation and capillary
pressure in their formulation as plume thickness and pressure difference from the top
to the bottom of the formation in our formulation.

We immediately see that for cases where the dimensionless grouping I”, associated
with gravity, is negligibly small, (13) reduces to an algebraic expression which can be
inverted to give h'(x):

1 for x <2/4,
1 24
=l 1 _1> for 2/1 < x <20, (14)
= 1)( X /
0 for x =2/

Equation (14) is the result derived by Nordbotten et al. (2005b), using arguments
of energy minimization and an a priori assumption that I" is negligibly small. Note
that (14) is valid for all 2> 1. In the limit as 4 goes to 1, (14) yields a solution that
approaches a piecewise constant, corresponding to piston-like displacement in the
formation. For values of 4 less than 1, (14) does not capture the physical solution,
because it has an inherent assumption of gravity override in the shape of the front.
For the case of 1< 1, we use the solution of (13) that is the degenerate case of
dh’/dx =0, which means that the solution %’ is a piecewise constant function. This
again corresponds to the case of piston-like displacement.
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Solution of (13) when I' is not negligible requires specification of appropriate
boundary conditions. The first is that there exists a finite innermost location where
h =0, denoted by ry,. The second condition is that the solution must satisfy the

volume balance
r0,h

/MPSMMMﬂWW=QML (15)

0

where Q,,.;t is the cumulative injected volume of CO,, and the integral represents the

volume constrained by A(r, t). This condition may be restated in dimensionless form as
X0,h

/WumX=z (16)
0

where xo is equal to 1o,(rox(r))*/T(r). The set of equations (13) and (16) may be
solved numerically for %’(x), by choosing an initial guess for o, (e.g. by using the
explicit solution obtained for I" =0), solving (13), and updating y, iteratively to
satisfy (16). Notice that the constraint of (16) also allows the piecewise constant
solutions of (13) for the case of I' =0 and A< 1 to be determined explicitly as

= 0 for x <2,
11 for x> 2,

where the discontinuity is chosen to satisfy the mass balance requirement of (16).
Once h'(x) is determined, the variation in the pressure field may be calculated
based on (7), which may be rewritten in dimensionless variables as
d ! I
_ p =; h’}bdih_ki ,
dy HA-1+1

dy 2y

where p’ = p/ApgH. For an incompressible system in an infinite domain, the pressure
becomes unbounded as x goes to 0 and infinity. For systems that are slightly
compressible, we can apply finite outer boundary conditions to the pressure equation
(17) by a limit condition at large radial distances x., imposed as p(x.)= po. The outer
boundary, moving as r2(¢)= Bt, with B a constant, is consistent with representation
of slight compressibility of the porous medium (Nordbotten et al. 2004, 2005b), and
is consistent with approaches such as the Cooper—Jacob expansion for well testing
(see discussion in Nordbotten et al. 2004).

(17)

3.2. Extension to include mass transfer and drying fronts

In this case, we assume that CO, partitions into the brine, with the volume fraction of
CO, in the residual brine denoted by B; [L°]. Furthermore, assume the brine (water)
can evaporate into the CO, phase, with the volume fraction of water vapour in the
CO; phase denoted by B, [L°]. Both of these fractions are small, of the order of a
few per cent (Enick & Klara 1990). We assume the injected fluid is dry CO,, with no
water vapour. Therefore the injected CO, can evaporate the residual water, eventually
leading to a drying front, which is denoted by i(r, ¢) in figure 1. Between the fronts
i(r,t) and h(r, t) exists a region of residual CO,-saturated brine and ‘wet” CO,, while
behind the front i(r, #) is only dry CO,.

The procedure to derive expressions for the two fronts is analogous to that presented
in the previous section, except now we have two fronts and three flow regions. Define
the radially dependent vertically integrated volumetric flow rates for the three fluids
as Q,, Q. and Q.,, where subscript w denotes water, ¢ denotes dry CO,, and cw
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denotes wet CO,. Mass conservation for each fluid may be written as

_ = 1
MY 1= Sy or (18a)
i V2 8Q¢
dMreo— = 1
Tt T 1= S or (185)
ch + Qc + Qw = Qwell' (180)

Equation (18c¢) expresses the vertically integrated statement of divergence-free flows,
which follows from the incompressibility of the system. In (18a) and (18b), the factor
(1—S,.s) accounts for the change in saturation across the front A(r, ¢), while the factors
y; and y, take account of mass exchange between brine and CO,. The dimensionless
factors y; and y, are derived in Appendix B, and take the forms

_ IBISres - _ |: (1 _IBI)Sres:|l
ne= T+ (1 - Sres)(l - :32):| ’ = * (1 - Sres)ﬂz '

where B; and B, are as defined previously. The vertically integrated flow rates Q, in
(18) are defined by

0. = —2nrik]Z‘C 85, (19a)
kr cw a cw

Qen = =2mr(h — ik g’r , (19b)

0, = —2mr(H — hyc<rw 2Pw (19¢)

M OF

The form of these equations may be derived by simple extension of (3) and (4). In
particular, the right-hand side of Equation (18a) is modified by the factor y,, as
compared to (3a), because now the volume fraction that is relevant corresponds to
the amount of pore space invaded by wet CO,, modified by the fact that some of
the invading CO, partitions into the newly formed residual brine behind the front
h(r, t). Similar arguments apply to the other terms in the set of vertically-averaged
mass balance equations.
For this case, the vertical equilibrium assumption (2) gives us the relationships

a a d d .
37pcw = 7(pw + (pw - pcw)gh)v a.Pe = 7(pw + (Iow - ,ch)gh + (pCW - Pc)gl)-
r ar ar ar
Inserting (19a—c) into (18a—c) and using the vertical equilibrium assumption leads to
d , 4r'y; d ( Lo d ,)
—n = — (A =r)x—p"), 20a
x Ay ( )X i’ (20a)
d 4,2
Sy = 1d<i’xd(p'+h’+19i’)), (20b)
dx x dx dx
1 1 -/ d / -/ d -/
~— + (}vzh/ + (/L1 — /12)1 ))71’[ + i’ —i
d 2 dx dx (20¢)
dy oW =)+ i+ (1 —H) ’
where the new dimensionless groupings are defined as
}vc jv(?w Pew — Pe
=L ), = A 21
: j~w , ? iw ’ Pw — Pew ( )
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Note that p’ and I' are defined in terms of the difference in density between the water
and wet CO,:

! = # = 2n(pw - /O(r\x7)gk;wa2
(pw o 'ch)gH ’ Qwell

and the volume balance equation (16) must be modified so that it correctly accounts
for the phase partitioning;

P ; (22)

X0.h

[ Hoodx=2m. (23)
0
Two additional conditions are required to solve for the interface i'=i/H in (20b).

The first is that there exists a finite innermost location where i’ =0, denoted by xo .
The second condition is a volume balance equation analogous to (23);

X0,i X0.h

/ Y dy =2 / 1) dx = 2. (24)
Y1 J

0

We see that (20c) can be used to eliminate dp’/dyx in (20a) and (20b), such that
only two of equations (20) are coupled. These equations must be solved numerically,
leading to solutions for both the initial invasion front and the drying front.

With assumptions that wet and dry CO, have the same density and mobility, the
pressure equation (20c) simplifies, and (20a) and (20b) can be rewritten as a set of
decoupled ordinary differential equations given by

dn’ LA =1 . dn

—dX =2y1X —dX [h/(i— T <2F/lh X—dx + lﬂ, (25)
di’ d i dn’

= =7 1l (2'(W -1 1)]. 2
gy = [ (ro - g+ )| e

Equations (25) and (26) are subject to the same conditions as listed in the previous

section for the unknown /’(x)and i'(x), which are equations (23) and (24), together

with the conditions that there exists xo, and xo; where h'(x,)=0 and i’(xo;) =0.
Evaluating (26) at xo;, we see that a non-zero derivative di’/dx can exist only when

29 dn’ 1 ]

WO—1)+1 ol

1=
dx x

{21‘(}1’ —1) 27)

Therefore, (27) yields the point xo;, which is the minimum value of x for which i’ =0.
The equation set (25)-(26) may be solved sequentially for the two fronts, A'(x) and
i'(x), where an analogous iterative method to that employed for finding 4’ can be
used for i’. When I' =0, we can obtain an explicit expression for 4’ and i’, similar to

(14):
, 1 2in v 24
h' = (/1_1)< —X 1), i c(yz —le 1), (28)

where the integration constant ¢ can be evaluated by (24) or (27),
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Aquifer thickness 15m
Aquifer permeability 20mD
Aquifer porosity 0.15
CO, viscosity 0.061 mPas
Water viscosity 0.511 mPas
CO, density 733kgm™
Water density 1099 kgm—3
Injected volume 1.2 x10% m*

TaBLE 1. Problem set-up and relevant parameters for the injection problem example case.

We recall from the discussion following (14) that the expression for A’ is valid for
2> 1. Similarly, as the mass transfer factor y, approaches y?/4 from above, the
expression for i’ approaches a step function. For y, <y?/A, a piecewise constant
solution satisfying (24) should be applied.

4. Results

To show how the solutions behave over a range of parameters, we consider solutions
to a problem of constant injection of CO, into a saline aquifer, with both brine and
CO, having constant properties. We first run a set of test problems that are also
solved with a commercial numerical simulator, and compare the similarity solutions
to full numerical solutions of the same problem. We then examine how the similarity
solution behaves over a range of dimensionless parameter values, to show solution
dependence on the key dimensionless parameters in the system. Finally, we examine
the vertical equilibrium assumption over a range of flow conditions, to assess its
applicability to the problem of carbon dioxide injection and transport.

The problem set-up is shown in figure 1, and relevant parameters for the injection
problem are given in table 1. The problem corresponds to injection into a deep
cold formation as identified in Nordbotten et al. (2005b), for which fluid properties
are defined based on a typical hydrostatic pressure gradient of 10.5 MPakm™!, and
geothermal gradient of 25K km™!, resulting in temperature and pressure in the
formation of 85°C and 31.5 MPa. Rock properties are taken to correspond to typical
sedimentary formations in the Alberta Basin, as used previously by Nordbotten et al.
(20054, b). Injection rates are varied to span a range of practical injection rates, and
to cover a corresponding reasonable set of values for the dimensionless parameter
I'. The injection rates range from a ‘medium’ injection rate of 120m?/day, which
yields a relatively small value for I" of 0.143, to ‘low’ (12 m?/day) and then ‘very low’
(1.7m?*/day) injection rates, corresponding to I" values of 1.43 and 10, respectively.
The total injected volume is chosen to be equivalent to 10000 days (approximately
27 years) of operation for the medium injection rate. For comparison purposes, we
also solve the same problem using the commercial multi-phase numerical simulator
Eclipse (Schlumberger 2004). That code solves the full set of coupled multi-phase
flow equations, using control volume discretizations in space and a fully implicit
time-stepping scheme, and is widely considered the industry standard in petroleum
engineering. For comparison purposes, we have programmed the numerical simulator
in a black-oil formulation to ignore capillary pressure, and to use linear relative
permeability functions. For the examples here, we have used a radially symmetric
mode of Eclipse with logarithmic grid spacing, and we have used the vertically
averaged volume fraction to compare to the similarity solutions presented above.
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FIGURE 2. Comparison between a numerical solution (dashed line) and the similarity solution
for (a) an intermediate injection rate, () a low injection rate, and (c) a very low injection rate.

To investigate the possibility of non-radial behaviour due to the invasion of a less
viscous fluid into a more viscous fluid, we have also conducted full three-dimensional
simulations on Cartesian grids for a range of parameters relevant to CO, injection.
All our results indicate that even when the solution is perturbed, for example by
introduction of a leaky abandoned well within the domain, radial symmetry is
restored in the three-dimensional simulations.

Figure 2 shows results for the three different cases. Figure 2(a) shows results from
the medium injection rate, corresponding to I" =0.143. In this case, viscous forces
dominate the displacement process (Nordbotten et al. 2005b), so that the solution is
very close to the analytical expression given in (14) for the case where I' is negligibly
small. Figure 2(b) uses a lower injection rate (I" = 1.43), while figure 2(c) corresponds
to a very low injection rate and the associated large value of I' =10. These results
show that the similarity solutions capture the dominant displacement processes well,
and the comparison to the results from Eclipse show excellent agreement across the
full range of I" values. Note that the Eclipse curves plotted in these figures are based
on vertical integration of the numerically calculated saturations, and subsequent
definition of an effective thickness of the CO, plume based on complete filling of
the top-most part of the domain (residual saturation is set equal to zero in these
calculations). This is similar to the way the solutions were used in Nordbotten et al.
(2005a, b), and is consistent with an assumption of a sharp interface.
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FIGURE 3. (a) Dependence of the incompressible similarity solution on the density parameter
I'. The curves range from I" =0 (closest to vertical) to I" =100 (closest to horizontal). A =10.
(b) Dependence of the incompressible similarity solution on the viscosity ratio 4. The curves
range from A =0.1 (closest to vertical) to 4 =100 (closest to horizontal). I" = 10. (¢) Dependence
of the outer limit xo, (shown as contour lines) of the incompressible similarity solution on the
dimensionless gravity factor I and the viscosity ratio A.

The next results show more general behaviour patterns in the similarity solutions,
by spanning a range of parameter values for both the dimensionless parameter I
and the mobility ratio A. Figure 3(a) shows the family of curves for a fixed value of
A=10, with I ranging from 0 to 100. These results show that there is little difference
between the solutions for I' =0 and I" =0.1; the I" =0 solution is obtained from (14),
while the solution with I"=0.1 is the full similarity solution corresponding to (13).
The similarity solution begins to deviate from the viscous solution when I" =1, and
is significantly different for larger values. So the range where the viscous solution is
applicable corresponds to I" values less than 1. Notice that in these results we interpret
the ‘I" =0 case to mean that I" is negligibly small, but that a density difference still
exists (as it always does in the case of CO,; injection into brine) and that vertical
segregation of the fluids takes place owing to this density difference. Therefore the
limit of small I" should be interpreted as the limit of high injection rates. For the
special case of equal densities, no gravity override occurs, and the interface position
may be interpreted as representative of the vertically and angularly averaged fluid
content, rather than a physical location of the interface position. This represents
viscous instabilities in the absence of vertical segregation.
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FiGUuRre 4. Dependence of the incompressible miscible similarity solution on the retardation
parameter y,.

In figure 3(b), the value of I' is fixed at 10, and the mobility ratio 4 is varied
from 0.1 to 100. For the highest values, which correspond to the most unfavourable
ratios, the injected CO, forms a relatively thin layer at the top of the domain,
showing the combined effect of gravity segregation and strong mobility contrast. These
correspond to the plumes that spread farthest in space. Conversely, for strongly stable
displacements, the profile becomes much more uniform in the vertical, approaching
radial piston displacement as 4 becomes small. The dependence of the extent of the
plume (given by the variable yxo,) on I' and A4 is summarized in figure 3(c). For
the range of values investigated, we see that plume extent is more dependent on the
mobility ratio 4 than on the density parameter I.

The next result, in figure 4, shows how a drying front develops, when both wet
and dry CO, are included in the analysis under the assumptions necessary for (25)
and (26). The residual saturations and partitioning fractions are chosen such that y,
ranges from 0.25 to 0.75, while y; = 1. An example leading to y, =0.5 has the residual
saturation set to S, =0.09 and the partitioning fraction set to 8, =0.1. Figure 4
indicates that the original invasion front and the drying front are almost identical for
small values of y. However, at larger values of x, a clear distinction between the two
can be seen. The fraction of CO, volume that is ‘wet’ is relatively large, in these cases
ranging from 75 % for the pair y; =1 and y, =0.25, to 25 % for the pair y; =1 and
y, =0.75. The amount of CO, actually dissolved in the water phase will be a function
of the residual saturation as well as the partitioning parameters and the gravity (I")
and mobility (4) parameters.

Finally, we consider calculations to demonstrate the importance of vertical flow,
which allows for examination of the assumption of vertical equilibrium. This
assumption is discussed in more detail in Appendix D. Figure 5(a) gives several
numerical (Eclipse) solutions, corresponding to cases with different values of vertical
permeability, plotted at different simulation times. The figure also shows one similarity
solution, which coincides with the curve labelled ‘k, >20mD’. All the curves in
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FIGURE 5. (@) Comparison between numerical solutions and the similarity solution for
cases of a low injection rate. The different numerical solutions show the effect of vertical
non-equilibrium. The curves for k, >20mD, k, =0.2mD are after 50000 days of injection at
the low injection rate, giving total injection volume of 6 x 10° m®. The remaining curves are
plotted scaled to an identical volume of CO, for comparison. (b) Estimate of the parameter
3 based on (C4) for the cases in (a). For comparision, the curves are plotted scaled to an
identical volume of CO; as in (a). The curve for k, > 20 mD is not visible on the plot since it
is orders of magnitude smaller than the other curves.

the figure are scaled to have identical volumes of injected CO,, corresponding to
the amount injected in 1000 days at the rate used in figure 2(b). The horizontal
permeability is 20mD, so the anisotropy ratio varies from 1 to 1000. The case
with the highest permeability anisotropy is shown in a time series, to assess the
observations following equation (D4) regarding the improvement of the vertical
equilibrium assumption with time. The right-hand side of (D4) is plotted in
figure 5(b), which indicates, together with visual inspection of figure 5(a), that for 8(r, )
values below approximately one, the numerical solution lies close to the similarity
solution. This indicates that the parameter § provides a reasonable guideline for the
applicability of the vertical equilibrium approximation. This is also consistent with
the general idea of ‘shallow’ flow systems discussed in Huppert & Woods (1995), in
that as the plume expands and the horizontal length scale increases, the shallow-flow
assumption becomes progressively better for this system.

5. Conclusions

The solutions presented herein allow fluid interfaces to be computed across a range
of injection conditions, for two-fluid flows under confined aquifer conditions. We
have focused on conditions relevant for injection of CO, into deep, confined saline
aquifers. For those systems, the injected fluid is always less dense and less viscous
than the resident fluid. The general solutions capture the system behaviour well. In
the limit of viscous domination, the general solution reduces to a simplified solution
corresponding to the solution proposed by Nordbotten et al. (2005b) for practical
CO, injection scenarios. The present solutions allow for residual saturations, mass
transfer between the two fluids, and development of a drying front behind the main
injection front. Fluid compressibility can also be included in the solutions, although
all results presented in this paper use an assumption of constant fluid properties. A
heuristic analysis provides guidelines to estimate the limit of significant vertical fluxes,
such that the assumption of vertical equilibrium can be quantitatively evaluated.
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Within the constraints of the vertical equilibrium assumption, and the assumption
of a homogeneous, horizontal and confined aquifer, the solution presented herein is
relatively general. The applicability of the solutions to problems of CO, injection is
demonstrated through comparisons to numerical simulations, which show that the
solutions represent the flow dynamics well. The solutions derived herein can also be
applied to other deep injection systems, including those involving injection of acid
gas (Bachu & Gunter 2004) and deep disposal of hazardous wastes (Smith 1996).

This work was supported in part by BP and the Ford Motor Company through
funding to the Carbon Mitigation Initiative at Princeton University. We thank the
anonymous reviewers for their many helpful suggestions, which have led to significant
improvements in the paper.

Appendix A. Intermediate asymptotic of equation (12)

We wish to investigate the behaviour of the solution &'(x,t) of (12), in particular
its deviation from the stationary solution A’(x) of (13). For ease of presentation we
will use the shorthand notation A'(x,7)=h and h'(x) = hy.

We will assume that the fluid interface is monotone, such that we have for all x
and 7

oh dhg

— <0, — <O0. Al

oy = ay © (A1)
Define the function

x'(x) =h""(ho(x)) (A2)

as the function relating points x’ and x where the functions 4 and h, have equal
values. Now define y,, as any point where the difference between x'(x) and x attains
a local maximum:

X" Otm) = ol = max [ x"(x) = x/- (A3)
Then for 0 < h(x'(xm)) <1 and 0 < ho(x,) < 1, we have the properties that
hl o _dm| d|
Ix x'(xm) dx Xm dx x'(xm) (Ad)
. 3*h d’hy . ,
sign 352 R = —sign(x'(Xm) — Xm)
X ) X"

Now, subtracting (13) from (12) we obtain
o (2
X' (Xm) dX

r— 4F;u2h()(x,n) dl’l()
ot

(U4 (A= Dho(xm))? dx

4 A1 — ho(xm)) dho
1+ (24— 1Dho(xm) dx

1
) = [X,(Xm) - Xm] |:1

Xm

} AT 2ho(xm)(1 = ho(xm))
Yo 1 + (i - l)hO(Xm)

dh Lo 9%k d2h
(G2l ) (s —wSE ) @
X Xm X X' (Xm) X Xm
This implies that
ah dh e ¢y [ 8%h d2h
o) Y+ 25 -G ) e
T X' (Xm) X Xm T T X X' (m) X Xm
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where the coefficients ¢; and ¢, are defined as

4 < ;LhO(Xm)
1+ (4 = Dho(xm) \ 1+ (2 = Dho(Xm)

1= b)) )

Cl=1—F

Xm

 4aho(xm)(X = ho(xw) ((dho| \ 7' d?ho

[+ (— Do) (dx ) dxz} (ATa)
Ao (x)(1 = ho(xw)) (dhe| 7
2= x (Xm) T+ = Do) (dXxm> . (A 7b)

We see that if dho/dx and d’hy/dx? are bounded, ¢; will be a positive coefficient when
I’ <TI,, for some value I,; dependent on A, and the properties of the stationary
solution; hy and dho/dy. Also, ¢, will be negative under assumption (A 1). In the
following derivation we will assume that I" is below this critical value. We can now
use inequalities (A 1) as well as properties (A 4) to obtain

3, ax' dh dh !
S = = 55| =52 (G )
T 97 X Tl Gom) X
c. 0%h d’h
=t =2 (5 -G ) o
T X "(Xm) X Xm

From this equation and the last property of (A 4), we see that the maximum difference
between the points x’ and y is strictly decreasing when the maximum difference is
not at the endpoints of the domain.
If x,, is at the top boundary of the domain, then A(yx,) =0. We can again subtract
(13) from (12) as we did above to obtain
Xﬂl d

ah dh o, 4T ) oh
(T ) = sort =+ 22 (e o) @
X' (Xm) X Ly T X 1

ot x|,
Since y,, is a local maximum, sign (dh/0x — dho/dx)zmgn(x (Xm) — Xxm). Thus the
equivalent expression to (A 8) for the top boundary is

0 1 dh
—x () > —= 1+ 47—
ot T dy

d
8r

dhy

)[x’(xm)—xm] when  x'(xm) < Xm>
1 dh Xm (AIO)
X' (xm) < —<1+4m°
T dyx

)[X’(Xm) — xm]  When  x'(xm) > Xmn-

Xm

If x,, is at the bottom boundary of the domain, then h(x,)=1, and sign (d0h/dyx —
dho/dx)= sign(x, — x'(xn)). By the same arguments as for the top boundary, the
equivalent expression to (A 8) for the bottom boundary is

0 1 dho
' m - 4F
5 X Om) > —— < dy

)[X,(Xm) - Xm] when X,(Xm) < Xm>
Xm

) N i (A 11)
’ _ "o
57 X (xm) < (1 ar dy

)[x’(xm) — xm]  When  x'(xw) > X
Xm
From this we can conclude that for I < I, all maxima of |x’ — x| must be strictly
decreasing, independent of whether the maxima are internal or on the boundary.

In sum, we have shown that for sufficiently small I, dependent on A, and Ay,
equation (12) has the stable stationary solution given by (13). Equations (A 8), (A 10)
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and (A 11) show that all local maxima of the function |y’ — x| must be decreasing,
and we therefore have the conclusion that as T goes to infinity the solution 4'(x,t), if
it is monotone, will converge to A'(x).

Appendix B. Derivation of mass transfer factors

In (18), we introduced the factors y; and y, representing the effects of mass transfer
at the interface between water and wet CO, and the interface between wet CO, and
dry CO,, respectively. For completeness, we derive those factors in this Appendix.

Consider first the second mass transfer factor, y,, representing the relationship
between flow of dry CO, and the movement of the interface between dry CO, and
the composite region composed of wet CO, and residual brine. For this interface, we
can write the following mass balance for CO;:

¢(vc - UI) = ¢(vcw - UI)(I - Sres)(l - ,32) - ¢U1Sresﬂl- (B 1)

Here, v. and v, refer to the velocity of dry and wet CO,, respectively, while v,
represents the velocity of the interface. The left-hand side of (B 1) refers to the mass
flux of CO, in the dry CO, phase into the interface (interface i(r, t) in figure 1). The
first term on the right-hand side is the outflow of CO, carried by the wet CO, phase
away from the interface, while the last term is CO, recovered from the evaporating
saturated residual water. A similar balance can be written for the fluxes of water into
and out of the interface i(r, t), and this takes the following form,

0= ¢(Ucw — U1)(1 - Sres),BZ - d)UISres(l - ,31) (B 2)

Because there is no flux of water into the interface from the left side, the left-hand
side of equation (B 2) is zero. The first term on the right-hand side represents outflow
of water in the wet CO, phase, while the last term represents water evaporating into
the CO, phase from the residual saturation. Combining these equations allows us to
define the retardation factor y, as used in (18). It takes the following form,

—1
Uy (1 - ﬁl)Sl‘CS
Vo =(1 = Spe5)— = {1—!— .
" cw (1 - Sres),B2
Similarly, for the first mass transfer factor, y;, representing the relationship between
flow of water and the movement of the interface between water and the composite

region, we have the mass conservation equation for the CO, phase

d’(v(rw - U[)(l - Sres)(l - /32) - ¢UISres;31 = 07 (B 4)

where now v, refers to the interface between water and the composite region. For the
water phase, the analogous equation is

(B3)

¢(vcw - Ul)(1 - Sres),BZ - ¢vlSres(1 - :31) = ¢(vw - vl)' (B 5)
Combined, (B4) and (B5) give the following mass transfer factor
Uy ;Bl Sres -

=(1—S8e)— = |1+ . B6

n ( )Uw (1 - Sres)(l - :82) ( )

Appendix C. Pressure-dependent densities and viscosities

The analysis presented for the incompressible cases can be extended to the
more general case of pressure-dependent densities and viscosities, although this
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is significantly more complicated, and for many practical problems not necessary
(Nordbotten et al. 2005a, b). The approach is analogous to the developments already
presented, so in this section the corresponding generalizations of the earlier equations
are presented, and the overall approach is briefly outlined.
To begin, the general equation for pressure distributions in the vertical may be
written as
i(r,1)

pmum=MMJﬂ—/{MMMJM+

geo(r.t, Dpe(p(r, t, Z))] dz
kz(r7 Z)

(=]

h(r,t)
—/ pe(p(r, t,2))g + Gew.:(r t’zmm’(p(r’t’z))]dz
i(r,1) e k.(r, z) '
_ / {pw(p(r,t,z))g—i— Gu.o(1, 1, Z)Mw(P(”,l,Z))}dZ. (C1)
k(r, z)

h(r,t)

In (C1), the pressure dependence of the density and viscosity are noted explicitly. The
assumption of vertical equilibrium, which is appropriate when the changes in pressure
in the vertical owing to vertical flow are small compared to the density contributions,
and are small compared to horizontal flow components, allows (C 2) to be simplified as

i(r,t)
p&nm=MMJﬂ—/pMWmmw&

0
h(r,t) H

—Q/PWUKRLZngZ—L/ﬁ%Uﬂﬁﬁzngdl (C2)
i(r,1) h(r,t)

This implies that if, for example, the bottom pressure py(7.t) = p(r.t.H) is known for
all r, then the pressure is known everywhere, once i and 4 are known. We therefore take

p(r.t,2) = p(pu(r, 1), i(r, 1), h(r, 1), 2), (C3)

as a given function.

Given the assumptions of vertical equilibrium and radial symmetry about the
injection well, the mass flows of the three fluids through a cylindrical surface at an
arbitrary radius r may be written as

H
_ _ k@) @
Qw(ra t) - 27[7‘]1(/; Pw(l’(’ﬁ t’ Z))Mw(p(l’, l, Z)) 87’ p(n t’ Z) dZ,
h,(r,l) k 3
Qmmnz—Mr/pMMnum’mmen&, (C4)
e en(p(r, 1, 7)) Or
i(r.1)
_ k. (2) ]
Q.(r,t) = —2nr / oe(p(r,t, z))ma—rp(r, t,z)dz.

0

Given further the assumptions of essentially horizontal flow, the existence of residual
saturation in the wet CO, region, and the dissolution of CO, into the residual water
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in the wet CO, zone, a mass balance statement can be written for each of the three
regions. The form of these equations is as follows,

H
9 _ " 9
5 (pp'll)dz = (1 — Sres)ZTCV 97 Qw(n t)a
h(r,t
8 e 19 1=y 8
- 7 _1Trna
3 /) PPz = s Ol = 2 0 o
1-— Y1 0
| - maerw(r, 1),
i(rt
9 _rd
5 [ondi= 200
0
These equations have a stationary solution in the similarity variable & = r?/t:
i k(z) 0
r Z
w =—4 w s T e o as s d s
0u(6) nshé pulp(E, )l )
i(€) k (2) 3
(z
(§)=—4 (P&, 2)—— - 2)dz, cé
0.(6) nso/p (ple. ) (e, 21 (6)
h(&) ko (2) 9
r(z
cw = _4 cw ’ T e Y ae £ d L)
0u8) = ~4r @/> Pl p(6, ) E (e, 2) e
and
a T a
- n 9
5 [oeatrte ndz = =T Loue)
h(§)
d "7 —1 0 l—y 0
5t [ oppe N = 0~ 0.
3 L (1 — Syes)é 0§ ng 9§ (C7)
1— Y1 d
=S 98 2
i(§)
a —» 0
5 [ entrtenaz =206
0

Equations (C6) and (C7) together with (C3) form a system of six first-order
ordinary differential equations for the dependent variables Q., Q.y, Qu, p,i and
h, thus showing that the full equations exhibit self-similar solutions given the
vertical equilibrium assumption and appropriate boundary conditions. The boundary
conditions that satisfy the scaling £ =2/t are as in the preceding cases, apart from all
volume balances being replace by mass balance, based on a constant mass injection
rate.
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Solving this system of equations is more involved than those in §§ 3.1 and 3.2, since
the pressure solution will feed back into fluid properties. We propose the following
iterative solution technique:

0. Use the solution to (20) as an initial guess, with pressure given by the initial
pressure.

1. Update the fluid properties (density and viscosity) corresponding to the pressure
solution from the previous iteration.

2. Solve (C7) numerically, holding the updated fluid properties constant.

3. Repeat from step 1 until converged.

Appendix D. Vertical equilibrium

The assumption of vertical equilibrium can be analysed a posteriori. We will present
the arguments for this in the setting of the incompressible case without mass transfer
above, to keep the notation simple. Let §(r, 7) be a measure of the error introduced
by the vertical equilibrium assumption,

_ p(}", t’o)_pex(ry t’O)
~ plr.t, H)— p(r,1,0)’

where subscript ex denotes the top pressure obtained by application of (1) to a
given flow field and bottom pressure, while p without subscript indicates the pressure
obtained from (2).

The numerator of (D 1) can be estimated from the flow fields implied from the
interface. For a given depth zo, the fluid injected below zo; must exceed the total
vertical flux inside the plume at this depth unless the plume contracts at some height,

H—z
H

Here, r(zo, t) is the radius of the plume at a given depth, which is obtained by inverting
the function A(r, ), and ¢, is interpreted as the horizontally averaged vertical flux
inside the plume. Inequality (D 2) can be used to approximate the first integral in (1),
which on substitution into (D 1) gives

Qwel[(H_ZO)ZO Me 1

8(r, 1) (D1)

Qwell = CI«,zT“’z(Zo, t)- (D 2)

8(z0, 1) < . D3
(z0-) mr(zo, )H  kekre pegzo + pug(H — 20) (B3
This can be reformulated using radius r as a primary variable,
well(H — h(r, t))h(r, t) e 1
s(r.1) < Quat(H = hir, )bt 1) p e
nrlH kk.. p.gh(r, 1)+ pwg(H — h(r, 1))

This expression for §(r,t) is based on several approximations, and should be
considered as an indicator of the importance of vertical disequilibrium, rather than
a rigid justification for the application of vertical equilibrium. Acceptable values for
8(r, t) are discussed in §4.

By inspection of (D 4), we see that for a fixed radius, §(r, 7) is a decreasing function
of time, since h(r, t) is an increasing function bounded above by H. This implies that
the validity of the vertical equilibrium assumption increases with time, and thus we
may expect the similarity solution to more closely mimic the true solution for late
times. Similarly, we see that the vertical permeability appears in the denominator of
(D 4); thus as expected, the vertical equilibrium assumption is most applicable when
the vertical permeability is not too low.
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