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Supervisor: Clint Dawson

With the recent development of smart-well technology, the reservoir community now faces
the challenge of developing robust and efficient techniques for reservoir characterization by
means of data inversion. Unfortunately, classical history-matching methodologies do not
possess computational efficiency and robustness needed to assimilate data measured almost
in real time. Therefore, the reservoir community has started to explore techniques previously
applied in other disciplines. Such is the case of the representer method, a variational data
assimilation technique that was first applied in physical oceanography.

The representer method is an efficient technique for solving linear inverse problems
when a finite number of measurements are available. To the best of our knowledge, a general
representer-based methodology for nonlinear inverse problems has not been fully developed.
We fill this gap by presenting a novel implementation of the representer method applied to
the nonlinear inverse problem of identifying petrophysical properties in reservoir models.
Given production data from wells and prior knowledge of the petrophysical properties, the

goal of our formulation is to find improved parameters so that the reservoir model prediction

vi



fits the data within some error given a priori.

We first define an abstract framework for parameter identification in nonlinear reser-
voir models. Then, we propose an iterative representer-based scheme (IRBS) to find a solu-
tion of the inverse problem. Sufficient conditions for convergence of the proposed algorithm
are established. We apply the IRBS to the estimation of absolute permeability in single-
phase Darcy flow through porous media. Additionally, we study an extension of the IRBS
with Karhunen-Loeve (IRBS-KL) expansions to address the identification of petrophysical
properties subject to linear geological constraints. The IRBS-KL approach is compared
with a standard variational technique for history matching.

Furthermore, we apply the IRBS-KL to the identification of porosity, absolute and
relative permeabilities given production data from an oil-water reservoir. The general
derivation of the IRBS-KL is provided for a reservoir whose dynamics are modeled by
slightly compressible immiscible displacement of two-phase flow through porous media. Fi-
nally, we present an ad-hoc sequential implementation of the IRBS-KL and compare its

performance with the ensemble Kalman filter.
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Chapter 1

Introduction

1.1 Motivation

The main challenge of reservoir management is to achieve the maximum hydrocarbon re-
covery under the minimum operational costs. This goal cannot be accomplished without a
reservoir simulator capable of predicting the reservoir performance. However, the reliability
of reservoir models depends on the accuracy of the knowledge of the subsurface proper-
ties. These properties are highly heterogeneous and can be measured only at few locations.
Therefore, in order to obtain an accurate reservoir model, it is essential to develop tech-
niques that allow us to obtain a better characterization of the petrophysical properties of
the subsurface.

Automatic history matching is one of the aspects involved in the characterization
of the petrophysical properties of a reservoir. The aim of history matching is to obtain
estimates of the petrophysical properties, so that the model prediction fits the observed
production data. Traditionally, data acquisition for history matching was available by
well-logging techniques which were expensive and required well intervention. However,
after 1997 [27], the development of smart-well technology has dramatically changed the
restrictive scenario for data acquisition. With the aid of down-hole permanent sensors, it is
possible to monitor production data in almost real-time. This data may be used for history
matching in order to obtain a better characterization of the reservoir which in turn can
be used to optimize recovery. Unfortunately, classical history matching techniques are not
able to process large sets of data under reasonable computational cost. For this reason, the
reservoir community has started to implement techniques that have been previously used in
other areas. Such is the case in physical oceanography and meteorology [11, 25, 69, 18, 58],

where several data assimilation technologies have been developed to overcome analogous



problems to those faced by the reservoir community.

Within the broad methods for data assimilation, we distinguish between two main
approaches that have been applied to the reservoir modeling application: the Monte Carlo-
type or probabilistic framework [23] and the variational approach [11]. The former consists
of generating an ensemble of different possible realizations of the state variable with given
prior distribution. The model is run for each member of the ensemble up to the first
measurement time. Then, each state variable is updated with standard formulas of Kalman
filtering theory [40] to produce a posterior distribution which is now used to continue the
process. In the Kalman filter-type methods, the model simulator is used as a black box
without the need of an adjoint code. This feature offers a significative advantage in history
matching for which several applications of the Ensemble Kalman Filter (EnKF) have been
conducted [22, 30, 19, 31, 63, 48, 47, 50, 51]. However, there are still open questions arising
from the EnKF implementation. Unphysical solutions, overestimation and poor uncertainty
quantification have been reported with the EnKF [31, 30]. Despite attempts to remediate
these undesired outcomes, the nonlinearity of reservoir models clearly goes beyond the
capabilities of the EnKF.

In the variational approach, the solution is sought as a minimizer of a weighted least-
squares functional that penalizes the misfit between model-based and real measurements.
The corresponding minimization involves the implementation of an optimization technique
which typically requires the development of an adjoint code for the efficient computation
of the derivatives of the cost functional. It is worth mentioning that many variational
approaches for history-matching have been studied during the last years. However, those
approaches are suboptimal and computationally expensive because of the highly-nonlinear
and large-scale reservoir models. For this reason, variational “data assimilation” techniques
have received attention for reservoir and groundwater applications [5, 6, 4, 36, 67, 55]. In lin-
ear variational “data assimilation” an inexpensive minimization of a weighted least-squares
cost functional can be conducted by the so-called representer method [11]. Assuming that
the measurement space is finite dimensional, the representer method provides the solu-
tion to the Euler-Lagrange equations (E-L) resulting from the variational formulation. For
nonlinear problems, the representer method cannot be implemented directly. Nevertheless,
some representer-based techniques have been explored to compute an approximation to the
solution of the E-L equations [4, 55]. However, these approaches do not necessarily yield a
direction of descent of the cost functional. Therefore, an additional technique such as line
search is needed to accelerate or even obtain convergence [4, 67, 55]. Unfortunately, these
additional implementations may compromise the efficiency required for reservoir applica-

tions.



In this work, we present a novel implementation of the representer method for the
identification of petrophysical properties in reservoir models by means of data inversion.
Given production data and prior knowledge of the “uncertain” property of the reservoir,
a solution to the identification problem is the limit of a sequence of solutions to affine
inverse problems solved by the representer method. At every iteration step, information
from the previous iteration is utilized to pose a linearized inverse problem defined by the
minimization of a weighted least-squares functional that penalizes the misfit between model
prediction and production data. Additionally, this functional contains a regularization
term that incorporates prior knowledge of the reservoir property of interest. Furthermore,
the aforementioned minimization is constrained by the solution to the linearization of the
reservoir (forward) model.

By applying standard techniques from iterative regularization theory [32, 21|, con-
vergence results are obtained for the proposed iterative representer-based scheme (IRBS).
Furthermore, we extend the proposed methodology to study the identification of reservoir
properties under lineal geological constraints. Both analytical and numerical results show
that this methodology is efficient and robust in the estimation of petrophysical properties
in reservoir models. Moreover, comparisons with a standard gradient-based approach and
the state-of-the art Ensemble Kalman Filter method, show that the IRBS is a promising

tool for history-matching in reservoir models.

1.2 Outline

A general overview of classical history matching techniques will be provided in Chapter 2.
We also discuss some data assimilation methods, originally implemented in oceanography
and meteorology, that have recently been applied for reservoir characterization. In Chapter
3, we develop an abstract formulation for the problem of identifying poorly known petro-
physical properties in reservoir models. We propose an iterative representer-based scheme
(IRBS) to find a solution to the identification problem. Additionally, we conduct the general
considerations for the application and convergence of the IRBS. In Chapter 4 we study the
application of the IRBS to the single-phase Darcy flow through porous media. We establish
conditions for which the IRBS provides a solution to the identification of absolute perme-
ability. In Chapter 5 we study the IRBS under geological constraints with Karhunen-Loeve
expansions. A comparison with a standard gradient based approach is conducted. In Chap-
ter 6 we extend this algorithm for the simultaneous estimation of porosity and absolute
permeability given pressure and saturation data from the immiscible displacement of two-

phase compressible fluids. The derivation of the representer method is provided. A reduced



estimation problem is posed where capillarity and gravity are neglected. We present some
numerical experiment for the estimation of absolute and relative permeability as well as
porosity. Finally, in Chapter 7 the results of the thesis are summarized and some future

research directions are proposed.



Chapter 2

Literature Review of Parameter

Estimation in Reservoir Modeling

In the last four decades extensive scientific and technical advances have been achieved in
history matching techniques. It is not possible to cover all these methodologies so a brief

overview will be provided in the following paragraphs.

2.1 History Matching

Before 1972, automatic history matching was approached with a least-squares formulation.
The revolutionary study of Jacquard and Jain [37] consists of dividing the reservoir into
zones of constant permeability and minimizing the sum of squared pressure residuals. De-
spite this remarkable work, the minimization of a least-squares criterion was not enough
to ensure stability and uniqueness of the solution. In addition, the computational demand
for computing sensitivity coefficients imposed severe restrictions for the number of zones
resulting in poor reconstruction of the heterogeneity of a real permeability field.

A considerable improvement in history matching took placed with the introduction
of optimal control for the minimization of the least-squares criteria. Chavent et al. [16] used
an adjoint method to reduce the computational cost for the inverse estimation of absolute
permeability and the skin factor in a single-phase flow model. However, the need for a
regularization of the least-squares problem was first realized by Korganoff [41]. He added
regularization terms to penalize oscillatory solutions that arise when increasing the number
of permeability zones.

In 1976, the important work of Gavalas et al. [29] addressed the problem with a

Bayesian approach where the parameters are treated as random variables with known mean

ot



and prior error covariance. The statistical smoothing effect alleviates numerical instabilities
of the parameter estimates. It should be mentioned that the need for well known prior error
statistics was the main drawback for this technique since efficient measurement technologies
were not available at that time.

An alternative history matching method for the case where prior information is not
available was studied by Kravaris and Seinfield [42]. Following the regularization theory
for ill-posed problems that Tikhonov introduced in 1963 [66], they developed a theory on
distributed parameter identification. Their results focused on the estimation of permeability
in single-phase flow through porous media. Tai-young Lee and Seinfield [43] extended those
results for the simultaneous estimation of absolute and relative permeabilities given rates
and pressure from the immiscible displacement of two-phase flow. Further development
of the theory of parameter identification was made with the implementation of iterative
regularization techniques. For instance, Hanke [32] has derived an iterative Levenberg-
Marquardt method for permeability identification in a single-phase fluid.

In recent years geostatistics has played an important role for reservoir characteri-
zation. For instance, given some measurements of the permeability obtained by routine
core analysis, it is possible to generate a stochastic simulation of the permeability field.
Therefore, the Bayesian approach has been preferable for history matching purposes since
a trustworthy prior guess can be obtained. However, the need for more efficient and less
expensive optimization techniques has been the subject of recent research. For example,
Li et al. [44] have implemented the adjoint method for sensitivity of production data to
permeability and skin factor in three-phase flow. Reynolds and Oliver [57] used the same

technique and model for the simultaneous estimation of absolute and relative permeabilities.

2.2 Data Assimilation

At the same time history matching techniques were developed, the oceanography and mete-
orology communities were attempting to solve a similar problem. Ocean models are based
on several assumptions and approximations that do not capture the system. Discrepancies
between model circulations and observations exceed the standard error in observations. It
was essential to derive “data assimilation” methods to obtain better estimates of the system
given the model and observational data.

As in history matching, the data assimilation problem can be posed in a Bayesian
framework. When the prior error covariances are Gaussian and the model dynamics linear
the problem is equivalent to the minimization of a weighted-least squares objective func-

tional. The minimizer is called the general smoother or generalized inverse and it can be



estimated with classical optimization methods. As an alternative method for computing
the generalized inverse, the representer method was introduced first by Bennett in 1985
[9]. Onme of the advantages of the representer method is that the Euler-Lagrange equa-
tions resulting from the first order optimality condition are solved exactly at the cost of
2M + 1 model integrations where M is the number of measurements. Data assimilation ap-
plications with the representer method have been used to study tropical ocean circulations
[13]. It has also been applied to improve ocean tides given altimetry measurements from
the TOPEX/POSEIDON radar satellite [20]. More recently, Rosmond and Xu [58] have
used the representer method to increase the capabilities of the US Navy’s data assimilation
system.

Another implementation that was adopted by the assimilation community is the
Kalman filter [40]. In this method the assimilation is performed sequentially and the state
of the system is updated as soon as measurements become available. Instead of minimizing
an objective functional, it computes the best linear unbiased estimate at each measurement
time. It can be shown [25] that at the final time, the filter and the generalized inverse
are the same. This feature makes the filtering ideal in forecasting applications. However,
a drawback of this method is that an evolution equation for the covariance of the state is
needed which is twice the dimension of the state variable.

For nonlinear dynamics, even if the model prior probability density function (pdf) is
Gaussian, the pdf for the model evolution will become non-Gaussian and the Kalman filter
formulas are neither valid nor useful for approximating the model outputs. The extended
Kalman filter (EKF) is a linearized version of the Kalman filter that was established to
address nonlinear data assimilation. After Evensen [25] showed some applications where the
linearization for the error covariance led to numerical instabilities, in 1994 he [23] proposed
the ensemble Kalman Filter (EnKF'); a Monte Carlo version of the KF for data assimilation
in nonlinear dynamics. In this method, an ensemble of state vectors is generated and the
model is evolved until measurements become available. Then, the analysis step is performed
where each ensemble is updated with the standard Kalman filter formula but with Gaussian
errors added to the observations [14]. It has been shown that when the problem is nearly
Gaussian, the Kalman filter captures the correct posterior covariance, which is approximated
by computing the ensemble. Therefore, one of the advantages of the EnKF is that there is
no evolution equation to solve for the error covariance of the state.

The EnKF has been validated on several models [25] and is currently used in real
applications. For example, it is the data assimilation technique used by the system TOPAZ
(Towards an Operational Prediction system for the North Atlantic European coastal Zones)

which is in operation since 2004.



2.3 Data Assimilation for History Matching

The ability to obtain reliable data from the field was a key for success of data assimilation in
oceanography and meteorology. In the recent years, new technologies became available for
the reservoir community with the introduction of so-called smart wells equipped with sensors
for monitoring downhole pressure and valves to control rates. The reservoir community has
become interested in migrating data assimilation techniques for reservoir characterization.

In the EnKF, the forward model is used as a black-box and only a relatively simple
code is needed for data assimilation. For this reason, the EnKF has received more attention
for reservoir applications. In 2003 Naevdal [50] introduced for the first time the EnKF for
the estimation of absolute permeability given production data. Then, in [48, 31, 71] several
applications of the EnKF to the PUNQ-S3 model were conducted. It is worth mentioning
that in [50, 31], an overshooting of the updated petrophysical properties was observed
after several times of assimilation. Another issue regarding the implementation of the
EnKF is the estimation of unphysical solutions. Such is the case of water saturation which
typically follows a non-gaussian distribution. To overcome this difficulty [30] proposed to
use the EnKF update over a transformation of the physical variable. A different approach,
proposed in [68] and used by [30], consists on updating the dynamic and static variables
with the standard EnKF formulation. Then, if a dynamic estimates is non-physical, the
corresponding static ensemble member is used to generate, by rerunning the forward model,
a consistent dynamic replicate.

In addition to the implementation of the EnKF for the assimilation of production
data, in [19, 63] seismic data has also been utilized. Since 4D seismic data can be given as
a difference between two surveys, [19, 63] combined the EnKF and the ensemble Kalman
smoother for the assimilation of production and seismic data respectively. Furthermore, the
EnKF has been used for history matching of location of geologic facies [47]. In addition,
the EnKF has been considered as an integral part of the so called closed-loop optimization
[49].

In contrast, the representer method has received limited attention for reservoir ap-
plications. In ground water modeling the represented method have been applied for state
and parameter estimation [56, 67]. Furthermore, Baird and Dawson [5, 6] have conducted
an a priori and a posterior error analysis of the representer method for state estimation
in single-phase flow. They have also implemented the representer method for state estima-
tion in two-phase flow [4]. For permeability and state estimation Iglesias and Dawson [36]
have studied an implementation of the representer method in single-phase Darcy flow. In

addition, the recent work of Przybysz-Jarnut [55] has used the representer method for the



permeability estimation from pressure data in two-phase flow. Finally, the methodology

proposed in this dissertation has been introduced in [35].

2.4 History matching under geological constraints

The history matching community has recognized the importance of developing history
matching techniques that allow the incorporation of geological constraints. Several ap-
proaches have been followed to accomplish this goal. For example, Sarma et. al [61] used
truncated Karhunen-Loeve expansions to parameterize geological constraints for model up-
dating in a reservoir management closed-loop implementation. A parametrization of mul-
tipoint geostatistics based on kernel principal component analysis (PCA) was utilized in
[59]. Analogously, the discrete cosine transform (DCT) has been recently applied in [39]
to parameterize absolute permeability. This parametrization was coupled to the EnKF for
history matching in an oil-water reservoir [38] .

A different approach to history matching under geological constraints can be followed
with geostatics. For example, the gradual deformation method [15] produces stochastic per-
turbations of the initial (Gaussian) prior geological model until the corresponding updated
model generates flow responses that match production data. For non-Gaussian fields, a lo-
cal perturbation method was proposed by Srinivasan and Bryant in [64]. In this paper, the
authors addressed computational efficiency by proposing a parallel domain decomposition
algorithm to conduct the local perturbation. Recently, Barrera [7] developed a geologically
consistent history matching technique. Barrera applied an stochastic perturbation method
to calibrate flow functions consistent with a geological model simulated from different rock

types (pore networks).



Chapter 3

An Iterative Approach to Data

Inversion in Reservoir Models.

This chapter establishes the general mathematical framework of an iterative representer-

based scheme for data inversion in reservoir modeling.

3.1 Mathematical Motivation for Data Inversion

In order to motivate the definition of the IRBS, let us consider a reservoir whose porosity
and permeability are denoted by ¢, K respectively. Assume that the reservoir is filled with
a single-phase fluid of viscosity p and (constant) compressibility c¢. In addition, suppose
that there are some injection/production sources denoted by f. Under the aforementioned
assumptions, the dynamics of the reservoir can be predicted by the slightly-compressible
single-phase Darcy flow through porous medium model [8] which is mathematically de-
scribed by the following equation

c¢g]; - ;v KVp=f (3.1)
where p is the pressure which defines the state of the reservoir. When ¢, u, ¢, K are given
and some initial and boundary conditions are prescribed, then (3.1) can be solved uniquely
for p in the appropriate mathematical spaces [46]. In this model ¢ and p are (constant)
properties of the fluid which may be easily obtained in practical applications. In contrast,
¢ and K are petrophysical properties of the reservoir which may dramatically change with
respect to position within reservoir. Then, a small number of measurements from wells, may

not be enough to capture the heterogeneities of those properties. In other words, ¢ and K

10



are “uncertain” in the sense that they are a poorly known. Therefore, if those parameters
were utilized in (3.1), the solution would be different from the pressure measurements
collected at the wells. Therefore, we need to address the following inverse problem. Given
measurements of the state, find improved parameters such that the discrepancy between
model prediction and real measurements is “small”. Any methodology to solve the inverse

problem requires precise information about the following prior information:
(1) Structure of the (forward) model;
(2) Measurement process;
(3) Observational error information;
(4) Parameters prior knowledge.

In the following sections we mathematically define the inverse problem within a general
abstract framework of Hilbert spaces. In addition, assumptions on the prior information
(1)-(4) are developed. Then, an iterative representer-based scheme is proposed to find
a solution to this problem. Finally, we establish conditions under which the IRBS will

converge to a solution to the inverse problem.

3.2 Prior Information

3.2.1 Preliminaries and Notation

For any vector v € RY we denote by ||v]| = (val |vi]?)!/2 the Euclidian norm. For
all

A € RV*N e also denote by [|A|| = SUD||y|£0 HHUH For any symmetric positive definite
matrix C' € RV*N| we denote by ||v||c = (vTCv)Y/? the corresponding induced norm in
RY. Given a Hilbert space H, we denote the closed ball centered at k of radius r by
B(r,k). Furthermore, the inner product of H is denote by (-, )3. Given Q C RY and
0<T < oo, we defineI' =990, Qp =Q x (0,7) and I'p =T x (0,7). We consider [46] the

usual Sobolev spaces H?(f) with the norm given by HUHH2(Q) Z|a\<2 Ja || Du|[>)1/2,

and H'(0,7T;L*(Q)) with the norm [l 1 0,m;22(0) fo ||u(t) LQ(Q dt)'/?.  Addition-
ally, we define the Space H?Y(Qr) = L*(0,T; HQ(Q)) N HY(0,T; L*(Q)) with the norm
[ull 21 ) = fO [|lu(t) HQ(Q dt + |Ju| % OTLQ(Q)))UQ. Finally, we define H'/21/4(Tp) =

L2(0,T; HY*(D))NHY4(0, T3 L3()) with the norm [[ul| /240,y = (fy [Ju(t M1zt +
||u||?{1/4(07T;LQ(F)))l/2 where H'/2(I') and HY*(0,T; L*(T")) are interpolation spaces defined
in the sense of Definition 2.1 in [46].
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3.2.2 The Forward Model

Let us represent the reservoir by an open bounded set Q ¢ R! with [ = 2,3. Given some
0 < T < oo, suppose that [0,7] is the time of interest for the analysis of the reservoir
dynamics. Assume that the reservoir has N uncertain parameters. The corresponding
parameter space is defined by K = Hi]\;llCi where each K; is a linear subspace either of
L3(Q) or L*(Qr). Let S and Z be arbitrary subspaces of L?(27). The set S is the space of
all possible states of the reservoir. We now assume that the dynamics of the reservoir can

be described, over a finite interval of time [0, 7], by a set of (forward) model equations
G(k,s) =0. (3.2)

where G : K x § — Z is a nonlinear operator. For a fixed parameter k£ € K, an element
of the state space s(x,t) € S that satisfies (3.2) is the corresponding state of the reservoir
which simulates the reservoir dynamics over the interval of time. Parameters which are not
considered uncertain in the sense of the preceding paragraph are assumed to be contained in
the functional relation chosen for the operator G. The subspaces S, K and Z, in addition to
the functional relation for G must be defined for the particular reservoir model of interest.
For the following analysis consider the following assumptions on the (forward model) oper-
ator G

(F1) G : K x 8§ — Z is continuously Frechet-differentiable;
(F2) For each k € K, there exists a unique s € § with G(k, s) = 0;

(F3) For all (k,5) € K x S, that satisfies G(k,3) = 0, we assume D,G(k,3) : S — Z is
a linear isomorphism, and in addition, for every r > 0 and k., € K we assume that
there exists a constant C; such that for every k € B(r, k) and s € S that satisfy
G(k,s) = 0, the solution Js to

DyG(k,s)0k + DsG(k,s)ds =0 (3.3)
satisfies
|10s]|s < C1l|ok||x (3.4)

for every 6k € K (note that C is the same for every k € B(r, k)).
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3.2.3 Measurements and Parameters Prior Knowledge

Each measurement is treated independently at each location and time of collection. Let us
suppose that we are given a vector d" = [df,...,d},] of M measurements of the state of
the reservoir, such that each d;}, was collected at (x,,t,). In general, measurements are
corrupted by noise. In other words, the vector of measurements d" is only an approximation

to the measurements of the state, that is
|d? = d]|lc-1 <, (3.5)

where d = [dy,...,dp] is the vector of perfect (noise-free) measurements. The observation
process responsible for a perfect measurement d,, is represented, on the space &, by the
action (Ly,(s) = dy,) of linear functionals £,, : S — R. In addition, we assume that not
only d" is provided but also its associated error covariance matrix C. Furthermore, prior
knowledge information for each uncertain parameter k; is required to be given as a prior
mean k; and the corresponding prior error covariance function Cy,. By definition of the
covariance operator [65], Cy, : K; — K; is positive definite. Let us define the formal inverse

in the sense of Tarantola:
/2 (€O (0. )dy = (¢ — &), (3.6)

where ¥ is either  or Qp. It is not difficult to see that

@0, = [ [ o€1Ci 6wl ae (3.7)
defines an inner product on K; for each i = 1,..., N. In summary, the following information
must be provided:

(1) d? = [d],...,d},] a vector of M (possibly corrupted by noise) measurements of the

M

state of the reservoir at {(@m, tm) fm_1;

(2) The matrix C' of measurement error covariance (positive definite);

(3) Prior knowledge of parameters k = [k1, ..., kn];

(4) Parameters prior error covariance operators {C,, -+, Ciy }
(5) Expressions for the linear functionals £ = [L1, ..., Lys] representing the process from
which d = [dy, ..., dys] was obtained.

The following assumption is needed.

13



Assumption 1 (Al). Fori = 1,...,N the space K; is complete with the induced norm

- llex,

Then, from standard functional analysis K = ¥ K; is a Hilbert space with the

norm induced by the following inner product.

N

(@) =) (o0 vi)a, (3.8)

=1

In the context of reservoir modeling (Model 3.1 for example), the prior error covariance
reflects the prior knowledge of the spatial variability of the petrophysical properties. In real
applications, the covariance may be determined from well logs, core analysis, seismic and

the geology of the formation.

3.3 The solution to the Inverse Problem

Having established the assumption on the prior information, we need now to define what we
mean by a solution to the inverse problem. Inspired by the theory of parameter identification

[32, 21], we now formulate

Definition 1. Assume that the state of the system is described by (3.2) and the mea-
surement process is represented by L = [L1,...,Ly] as described above. Given a vector

d=1di,...,dy] of exact measurements (noise-free) of the state of the system, a solution to
the Noise-Free Parameter Identification Problem (NF-PIP) is an element k € IC, such that

G(k,s) =0 and  L(s)=d (3.9)

for some s € S.

It is important to emphasize that we need to have measurements from the real state
of the reservoir. Suppose that the measurements were perfect (noise-free) and the model
dynamics and measurement process are represented correctly by the mathematical models
under consideration. Then it is reasonable to think that the measurements were obtanied
from the “true state” sp of the system which satisfies the model dynamics (3.2) for some

“true parameter” kp. For this reason we postulate the following:

Attainability condition of data: There exists at least one solution kp € K to the noise-

free parameter identification problem. We refer to kr as the “true parameter”.

14



For example, suppose we are interested in the identification of K in model (3.1) given
pressure data from some well locations (assuming that ¢, ¢ and p are perfectly known). It
is clear that there may be several permeability configurations that will generate the same
pressure response which is measured at the wells. However, the reservoir has one and only
one permeability field which is responsible for the generation of the collected measurements.

3.3.1 An Iterative Representer-Based Scheme (IRBS)

In order to find an approximation to a solution of the NF-PIP (Definition (1)), we propose
the following algorithm. Assume we are given k® = k, an estimate of the error level 7, prior

error covariances C, {Cy, }V.; and some 7 > 1.

Algorithm 1 (IRBS). Forn=1,...

(1) Solution to the forward model. Given k"', we compute s} the solution to the

forward model

Gk s%) =0 (3.10)

(2) Stopping rule (Discrepancy Principle). If ||d" — L(s})|| < T, stop. Output:
k.

(3) Parameter update by means of data assimilation with representers. Define

k™ as the solution to the linearized data assimilation problem
J(s,k) = [d" — L(s)]TC7d" — L(s)] + ||k — k" ||% — min (3.11)
subject to

LG(k,s) = DyG(E" L, s%) [k — k"7 + D,G(K" 1, s%)[s — s = 0. (3.12)

In the following sections we develop sufficient conditions for convergence of this

algorithm.

3.3.2 Step (3). Solution to the linearized problem by the representer
method

Now we prove that problem (3.11)-(3.12) admits a unique solution. Moreover, an explicit

formula for k& will be provided in terms of “representers”. Note that (3.12) is nothing but the



linearization of the reservoir model around [k"~1, s%:]. The first term of (3.11) is a weighted
least-squares functional that penalizes the misfit between real and predicted measurement.

The second term accounts for the error between prior and estimated parameters.

The “Representers”

We define the following variables: Ak = k — k" ! and As = s — s%. Then, problem

(3.11)-(3.12) is equivalent to the minimization of
J"(As, Ak) = [d7 — L(s%) — L(As)|TC7Hd" — L(s) — L(As)] + || Ak||% (3.13)
subject to the linearized constraint
DpG(E" Y, s%)Ak + DG (K" 1, s%)As = 0. (3.14)

We now state the following

Lemma 1. Assume (A1) and (F1)-(F3) hold. Let r > 0 and k. € K arbitrary. Take C;
given by (F3) for B(r k). If k"~ € B(r, k), then, for each m € {1,..., M}, there exists

a “representer” 7y, € K such that

for all Ak € K, where As is the solution to (3.14). Furthermore, the “representer matriz”
defined by

[R5 = (", )k (3.16)
satisfies
IR < CP[l£])? (3.17)

with ||£|| = sup; [[£il].

Proof: By the invertibility of DsG(k"~1, s%) we may consider the linear operator
Wn" . K — S such that W"*(Ak) = As where As is the solution to (3.14). Since k"1 €
B(r, k), by hypothesis (F3) there exists C such that

W™ (AK)s = ||As|ls < Ci]|AK][x (3.18)
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for every Ak € K. Then, by linearity and continuity of £; o W™ we are allowed to apply
the Riez representation theorem. Thus, for each ¢ = 1,..., M, we assume the existence of
~;' such that

(o, k) = [£; 0 W(AK) = Li(As), (3.19)

where As and Ak are related by (3.14). Then, we have proved (3.15). On the other hand,
from definition (3.16), (3.18) and (3.19) it follows that

1R is| < il llic < NEIHIL W2 < CRILIP. (3.20)

which proves (3.17). O
The following theorem establishes local existence and uniqueness of the nth step of the

IRBS.

Theorem 1. Assume (A1) and (F1)-(F3) hold. Letr > 0 and k. € K arbitrary. Take
Cy given by (F3) for B(r, k). If k"' € B(r,k.) and the set of “representers” {y"}M_, is

linearly independent, then R™ is positive definite and
k(€)= K1 E) + ()T [R" + C) M d" — L(sp)] (3.21)

is the unique minimizer of J"* (3.11) subject to (3.12) in K, where " (&) = [v{'(£), ..., v ()]

Proof: From Lemma 1 we assume the existence of the representers {7 }M_,.

Clearly, (3.16) implies that R™ is positive semidefinite. Moreover, if zR"z = 0 for some

= (x1,...,237) € RM, then, from (3.16) and the linearity of the inner product it follows
that
M M M M
D iR m = (w7 Y wm)e = 1D x|k = 0. (3:22)
m,j j=1 m=1 j=1

Since by hypothesis {77 }*_, is linearly independent, we conclude that = 0 and so R" is
positive definite.

Now we consider the following decomposition of K: K = span{y"} + span{y"}+
where, span{y"} = {k € K [k = SM_ B2 for some {;}, € RM}. Then, for every

Ak € K,

M
Ak = Z By + b (3.23)

m=1
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where

(v b =0 (3.24)

foralli=1,..., M. If we substitute (3.23) into (3.19) and apply (3.24) we find (7", Ak)x =
> Bt e = [Li o WP|(Ak) = Li(As). Therefore, from definition (3.16)

R"3 = L(As) (3.25)

where £ = [L1,...,Ly] and G = [B1...,08m]. We now substitute (3.25) and (3.23) into
(3.13)-(3.14). Then we use (3.24) and the definition of the representer matrix (3.16) to find

that the minimization problem is posed in terms of
J(B,b) = [d" = L(s}) = R"BI"C~d" = L(s}) — R"B] + BTR"5 + ||bl[% (3.26)

over the set C = RM x {b € K | (y7,b) = 0}. Since R" is positive definite, it is not difficult
to see that J™ is a strict convex functional. Additionally it is clear that C is a convex subset
of RM x KC. Then, it follows from standard optimization theory that any local minimum of
J™ is a unique global minimum over C. Therefore, we proceed to compute the first order

optimality condition which characterizes a global minimizer over C. Note that
1
5 DT (3,0)[08,0b] = —[d" — L(sp) - R"BITCTIR"63 + BT R™65 + (b,0b)c.  (3.27)

From (3.16) it is obvious that R"™ is positive definite. Since by definition C is also positive
definite, then R™ and R"™ + C are invertible. Therefore, D.J"™ = 0 implies

(8,6) = ([R" + C]7Hd" — L(s})], 0). (3.28)

We now use (3.28) in (3.23) which in turn, by the change of variables defined at the begin-
ning of this subsection yields (3.21). O

Remark 1. It is essential to note that the results from Theorem 1 do not depend on the
accuracy of the measurement vector d". Expression (3.21) can be used with d" replaced
by d (noise-free data). Analogously, the inverse of the covariance matriz may be replaced
with any positive definite matriz. However, for practical applications, measurements will
always be subject to errors and the error covariance may be available. For this reason we
have weighted the measurement misfit (see (3.11)) with the inverse of the covariance matriz,

as is typically done in standard Data Assimilation [11], where J™ may be derived from a

18



Bayesian formulation for the linearized problem.

Remark 2. The assumption of linear independence of the representers can be interpreted

as a condition that prevents us from having redundant measurements.

3.3.3 Convergence Properties

The IRBS proposed in the previous section is equivalent to the Levenberg-Marquardt
method derived by Hanke in [32]. However in our approach, we consider an implicit system
(see equation (3.2)) instead of the parameter-to-observation map of [32]. The reason for
this selection comes from the fact that the reservoir model is commonly described by a set
of PDEs for which energy inequalities may be available. Second, we always assume that
the observation space is finite dimensional so that the representer method can be applied.
In contrast to [32], with the aforemention property we do not need to interpolate the data
which always comes as a finite dimensional set. Third, in our formulation we incorporate
prior knowledge which is relevant to the application. Despite some subtle differences be-
tween our methodology and the one presented in [32], in [35] we showed that our approach
is a particular case of Hanke’s work in the case of a fixed Levenberg-Marquardt parameter
a = 1 and an appropriate selection of the parameter norm. However, we point out that
in [32] the linearized inverse problem is solved with an standard implementation of the
Levenberg-Marquardt whereas in the IRBS, we apply the representer method (see Theorem
1).

We now state some necessary conditions for convergence of Algorithm 1. First we

need the following assumptions

Assumption 2 (A2). Let us denote by G, the residual of G defined by the relation

G(k,s) = G(k, 5) + DyG(k, 3)[k — k] + D,G(k, 3)[s — 3]
+G(k—k,s—3). (3.29)

Given k fized, there exists Cy > 0 and & > 0 such that if k, k € B9, /%) then
1£(sr)l| < Collk = Kllcl|£(s) — L] (3.30)
where s, 1s the solution to
DG(k,3)s, = Gp(k —k,s — §), (3.31)
s and § are the (unique) solutions to G(k,3) = 0 = G(k, s).

19



As we indicated earlier, in [35] we have shown that under some conditions, the IRBS
is equivalent to the algorithm proposed in [32]. By showing that equivalence, sufficient
conditions for convergence of the IRBS can be easily obtained. In this dissertation (see
appendix) however, we conduct the complete proofs of convergence for the IRBS pointing
out the technical differences with the work of Hanke [32].

The first result we need is

Lemma 2. Let d7 € RM (n fired) and C € RM*M be q positive definite matriz. Suppose
assumptions (A1)-(A2) and (F1)-(F3) hold. For any k. € K and r > 0, let C1 be the
constant in (F3) for the closed ball B(r, k). Define

1
P = GAILIPICT + 1 (332
Suppose that for some n, the following inequality is satisfied
|d" = L(sr)llc-1 < ng” — L(sF)llc (3.33)
for some a > 1, where s, is the solution to
DpG(E" L s%)[ky — k"1 4+ DsG(E™ L, %) [s, — 5] = 0 (3.34)
If k"' € B(r,k,), then k™ defined by (3.21) for d" = d*, satisfies
e = KR = Il = KR > 207 [l — £ (3.35)

Proof. See appendix.
The previous lemma, is needed to show that, when some conditions are satisfied, the sequence
k™ generated with the representer method (Theorem 1) at the nth iteration, is a better
approximation than the corresponding estimate at the (n — 1)th iteration. Moreover, it can
be shown that k" is Cauchy which by completeness of K implies that £™ has a limit. Then
by showing that this limit is a solution the NF-PIP, we can prove

Theorem 2. Let d € RM be the vector of exact measurements and C' € RM*M an arbitrary
positive definite matriz with eigenvalues {\i}}, and o = max\;/min)\;. Let us assume
(A1)-(A2) and (F1)-(F3) and let k, be a solution to the NF-PIP. For k = ki, take Cy and
d >0 asin (A2) .Consider B(d/2,ks) and the corresponding constant Cy as in (F3). Let p
be defined by (3.32). If kO = k (the initial guess) satisfies

_ . )
||k — Bl <m1n{§,a2} (3.36)
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for some ay < 202%, then k™, defined in (3.21) for d" = d*, converges to a solution to
the NF-PIP.

Proof. See appendix.
Theorem 2 is essential because it allows to prove convergence for exact measurements. In
the case of noisy measurements, the first step is to show that the stopping rule terminates
the iteration after a finite number of iterations. Then, we show that the sequence generated
with Theorem 1, as the noise level converges to zero, the corresponding sequence converges

to a solution to the NF-PIP granted by Theorem 2. In summary, we need to prove

Theorem 3 (Convergence of the IRBS). Let d" be a vector of noisy measurements for
n € (0,n.] where n, > 0 is the largest noise level given a priori. Let C € RM*M pe the
(positive definite) covariance matriz corresponding to d". Let {\;}}1, be the eigenvalues of
C and we define o = max \;/ min \;. Suppose that ||d" — d||c-1 < n where d is the exact
data. Let ky be defined by (3.21) and let s}, be the solution to G(ky, s}, ) = 0. Let us
assume (A1)-(A2) and (F1)-(F3) and let ky be a solution to the NF-PIP. For k = k., take
Cy and 6 > 0 as in (A2) .Consider B(§/2,k.) and the corresponding constant Cy as in
(F3). Let T > 1/p with p defined by (3.32). If k¥ = k satisfies

0 . pr —1 p
ks — k9| < mln{5/2, T Texept 2a1/202}, (3.37)

then (Discrepancy Principle) there exists a finite integer n = n(n) such that Hd"—ﬁ(s?ﬂ(n))ﬂcq <

0 and ||d"— L(s%)||c-1 > T for m < n(n). Moreover, k:,T,L(n)

NF-PIP asn — 0.

converges to a solution of the

Proof. See appendix.
With the convergence results presented in this chapter, we have established conditions on
the forward model, measurement functional and prior information so that the IRBS will

converge to an approximate solution in the sense of Definition 1.
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Chapter 4

Application of the IRBS on a
Linear Model

In the previous section we presented a variational formulation for parameter identification
in a system that is described by (3.2) where the operator G satisfies hypothesis (F1)-(F3)
and (A2). In this section we focus in a parabolic system described by the following operator
G:Y x H (Qr) — L*(0,T; L*(Q)) x HY/2Y4'p) x HY(Q):

% —V-e'Vp—f
G(Y,p)=| —e"Vp-n-By (4.1)
p(z,0) = I(z)

where ) will be defined below. As we indicated earlier this operator (see equation (3.1))
has important applications in subsurface flow modeling. Another interesting example can
be obtained if ¢ is the hydraulic conductivity of an aquifer. Then, G(Y,p) = 0 may take
the form of the PDE system that describes the groundwater flow. Therefore, the inverse
estimation of Y by means of data assimilation is of great relevance for the subsurface com-
munity. For this reason we have chosen these problems in order to validate the IRBS. First,
we need to verify that the operator G satisfies the hypothesis required to apply IRBS. In
the next sections we discuss some numerical results relevant to the applications mentioned

above.
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4.1 An application of the abstract framework

Assume Q C RY has the strong Lipschitz property. Let Cy be a covariance operator such
that

Ivig= [ [very (42)
QJQ

is equivalent to the Sobolev norm H3(Q2) for N = 2,3. Then, from the Sobolev imbedding
theorem, H3(Q)) — C1(Q). Let us define the space ) to be the completion of C*(Q) with
the norm || - ||y. Then, (A1) is satisfied. Given H,, € L?(0,T; L?(Q2)), for m = 1,-, M, we

define the measurement functional by

T
L, (p) :/0 /QHm(x,t)p(x,t) dx dt (4.3)

From standard PDEs theory, we have the following theorem

Theorem 4. For eachY € Y — CY(Q), and (f, By, I) € L?(0,T; L*(Q)) x H'/>Y/4T1) x
H'(Q), there exists a unique p € H>*(Qr) such that G(Y,p) =0 and

1Pl 21 (07 < C[HfHL?((O,T);L?(Q)) + BNl gr2aawpy + [ 1 (0) (4.4)

where C' is constant that only depends on an upper bound for ||Y ||y, a lower bound for e¥,
Q andT.

Proof: See [46].

From this result we deduce the following corollary:

Corollary 1. Let (f, By, 1) € L2(0,T; L%()) x HY2Y4('p) x HY(Q) be fired. TakeY € Y
arbitrary and v > 0. Consider B(r,Y) in Y. Then, there exists a constant C* > 0 such
that for every Y € B(r,f/), the solution to the following problem

oh .
—_— . pr— 4.
-V V=g (4.5)
Vh-n= By (4.6)
h(w,0) = T (4.7)
satisfies
Rl a2 p) < CF | fll20,m);z29)) + I1BNIg2a/ap,y + HIHHl(Q)] (4.8)
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C* depends only on T, €, Y and r. In addition, for any Y € B(T,Y) we have that
HeYHcl(ﬁ) < W(Yﬂ’) (4.9)

where w s a constant that depends only on Y and r.

Proof: For all Y € B(r,Y), we have that ||[Y —Y||y < r. By the Sobolev imbedding

we know that
1Y = Yloaqy <7 (4.10)

Trivially, |V (z) — Y (z)| < r for all z € Q. Then

Yi=—r+minY <—r+Y(z)<Y(@) <r+Y(z) <

(4.11)

Q

A
!
_l’_

o5
"
b<
1
S

A similar argument shows

DY,=—r+minY' < —r+Y'(z) <Y'(z) <r+Y'(z) <r+maxY’ = DY*. (4.12)
Q Q

Note that the minimum and maximum above exist since Y and Y’ are continuous and
defined on Q which is compact. Then Y, < Y(x) < Y* for all x € Q and so

0<e™ <&@ <, (4.13)

for all z € Q and for all Y € B. In addition, from (4.10) we have that Vler@) <
r+||Y| |c1@)- Therefore for every Y € B(r, Y) we use r + H?Hcl(ﬁ) as an upper bound and

e¥* as a lower bound in Theorem 4 to find
Pl 220y < CF (IIflL2(0.1):L2(0)) + BNl gri/2sayy + HIHHl(Q)]- (4.14)

Finally from (4.13) and (4.12), DY,e¥* < Y'(z)e¥® < DY*e¥". Thus, |Y'(z)e¥®)| <
min{—DY,e¥*, DY*e¥"} from which it follows

¥l @y = max(le? @] + [Y/(@)e @[] < & + min{-DY.e", DY*e¥"} = w(r, V)(4.15)
Q
O

Proposition 1. The operator G defined by (4.1) satisfies conditions (F1)-(F3).
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Proof:

(F1) G is continuously Frechet-differentiable. This results can be shown easily and so the

proof is omitted. It can actually be shown that

DG(Y,p)[8Y,8p] = DyG(Y,p)§Y + D,G(Y, p)dp (4.16)
where
V-V SYVp o _ 7. VVp
DyG(Y,p)dY = | —¥6YVp-n |, D,G(Y,p)op= —e¥Viop-n | (4.17)
0 ép(z,0)

(F2) This is exactly Theorem 4.

(F3) From (4.17) and Theorem 4 it follows that, for any (f, Bc,I) € L*(0,T; L*(2)) x
HY2V4Tr) x HY(Q), problem

Bp _ 7.V Vép f
—eYVép-n = | By (4.18)
op(z,0) 1

has a unique solution dp. Then, DpG(f/,ﬁ)ép = (f, B¢, I) which proves surjection.
Uniqueness implies injectivity and so the isomorphism. Let us now consider any
B(r,Y). We realize that (3.3) is equivalent to Dy G(Y,p)dY + D,G(Y, p)dp = 0 which

implies
5
88tp — V- &Vep= V. 5YVp, (4.19)
e'Vép-n= —eY6YVp-n, (4.20)
op(z,0) = 0. (4.21)

Then, for Y € B(r,Y), we apply (4.8) to find that

H(SpHHQ,l(QT) < c* (HV : ey(sYVp"L?((QT);L?(Q)) + H€Y5YVp . nHH1/2,1/4(FT))

< CH16Y Iy |lle" lIyllpl a2 or) + IIBN!|H1/2,1/4(FT>] (4.22)
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From (4.8) and (4.9)

10Dl 521 () < CH{I6Y [y [W(T’y )OIl 2.1y 22 ()

HIBN | grr2asawpy + | E1 @) + ||BN||H1/2,1/4(FT)] (4.23)

from which it follows that [|0p||g21 0,y < C1[[0Y][y for

Cy = C* [w(r, V) [ |20z + I1Bullm/zsaqegy + 1l o]

+HBNHH1/2,1/4(FT)] (4.24)

and so (F3) is proved. [

The convergence results of the IRBS applied to problem (4.1) and (4.3) can be summarized

in the following Corollary.

Corollary 2. Assume that the hypothesis of Proposition 1 as well as (A2) hold. Given
T>1,if

0=C?LPIC | <T—1 (4.25)

and the initial guess (prior knowledge) k is close enough to a solution to the NF-PIP, then

the IRBS converges to an approxzimate solution in the sense of Definition 1.

Proof. Since (A1)-(A2), (F1)-(F3) are satisfied, we can apply the results of Chapter

Remark 3. From the definition of Cy (4.24) we point out that (4.25) balances relative
magnitudes of the assimilation information and the forward model. More precisely, for a
fized ball B(r, Y), 0 is a function of Y, f, I, Be, ey, O, T, L, C. In practice, (4.25) may
be difficult or impossible to verify. Nevertheless, in Section 6 the numerical experiments

show that, for example, for different values T > 1, the result of Corollary 2 holds.

Remark 4. Note that we have assumed that (A2) holds in Corollary 2. Proving Assumption
(A2) for (4.1) and (4.3) is still an open problem. However, our numerical results show that

convergence is achieved for a broad class of experiments.

It is worth mentioning that Hanke in [32] proved Assumption (A2) for G given by
(4.1) but for K = ¢¥". He also considered the identity mapping as the measurement operator.
In that case, the operator G(K,p) is bilinear and the proofs can be obtained by standard
PDE techniques.
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4.2 Implementation

For the implementation of the IRBS we need the explicit form of R" as well as 4. To
obtain closed form relations, we first recall that k™ (3.21) was derived from the first order
optimality condition on J™. For the application under consideration, this can be obtained

by considering the Lagrangian:
QYN = ld — L) Cd~ L(p)
T
n—1 -1 / ! n—1/,../
—i—/Q/Q(Y(x) —Y" (2)Cy (z,2") (Y (") =Y () + /Q/o ALG(p,Y)  (4.26)

where

W V() V(Y Y T — f
LGp,Y)=| (" 'Vp-n+ (Y —Y" )Y 'Vpl -n)|ry — By | =0 (4.27)
Ple=o — I

is the linearized constraint. Then, the first order optimality condition DQ"[Y,p,\] = 0
gives rise to the following Euler-Lagrange (E-L) system.

State:
op" Y g n n n—1\, Y" 1o n _
E—V'(e Vp") = V- (Y" =YY" e Vo= f onQx(0,7T], (4.28)
VP 4 (Y — Y"_l)eY%le}? ‘n= By onTyx(0,7], (4.29)
p"= I, inQx{0}, (4.30)
Adjoint:
o\" yn—1 n -1 ;
T V- (e VAY) = (d—L(p")C™"H in Q x (0,77, (4.31)
" TIVA = 0 on Ty x (0,7T] , (4.32)
A" = 0 in Q x {T}, (4.33)
Parameter:
T n—1(../
Y™ (z) =YY" ) — / / Cy (z, 2 ) VA (2, t) - X" @IUph(a!, t)dt da'. (4.34)
o Jao
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Here, H = [Hy,...,Hy] and p% is the solution to G(Y" 1, p) = 0 (with G from (4.1)).
The representers can be obtained by postulating that

M M M
pn = p?? + Z ;Llrgw At = Z ;lna;tw Y" = Ynil + Z 6’::17’;’711 (435)
m=1 m=1 m=1

for some functions )} (x,t), aj, (z,t) and v, (x) and scalars ), to be determined. When
the previous expressions are substituted in the E-L system, we obtain that (4.35) solves the

E-L system if and only if 77, is the solution to

8(;7: S v (eyn—l Vrgl) —-V- (,y;LneY"—l Vp%) — 0’ in O x (O,T], (4.36)
R vrl on+ fwneynflvp’lfﬂ .n =0 on I'x (0,77, (4.37)
rm =0, in O x {0}, (4.38)

o is the solution to

- ag? ~V-(""'Var) = H, in Qx (0,7], (4.39)
" 'Valon =0 on Ty x (0,77, (4.40)
ar =0 in Qx{T}, (4.41)
and )}, satisfies
T
() = —/0 /QCy(x,x')Va:‘n(:U’,t) : eynil(x,)Vp%(x’,t) dt dz’. (4.42)

and the representer coefficients are given by (3.28) as
(R"+C)p" =d— L(p}) (4.43)

with the matrix R" defined by R}, = L£;(r}). For this problem, we have directly derived
the representer method in [36].

We now prove the following
Proposition 2. The representers are given by expression (4.42).

Proof: Let us take 0Y € ) arbitrary and consider dp the solution to LG (dp, dY") = 0.
We want to prove (see Section (3.3.2) ) that for every m € {1,..., M}, (ym, Y )y = L (0p).
Multiplying (4.39) by Jp, integrating by parts and using (4.41)-(4.40) as well as the definition
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of L, yields

/(a?n(t—o // @—v ("' Vop)|an
Q

+ / / " Vop-n o, = Lon(6p), (4.44)
rJo
and from (4.27) we find
T n—1 T n—1
/ / V- (6Y ¥ Vph)at, — / / oY e Vpkon o = L,,(6p). (4.45)
o Jo rJo
Integrating by parts again yields
T n—1
—/ / §Y ¥V - Val, = L., (6p). (4.46)
o Jo

On the other hand, we multiply (4.42) by C' §Y, integrate and use (3.6) to find

T
//'y%CgldY:—// Va%-eyn_IVp?@Y. (4.47)
QJQ QJo

Thus, combining (4.46) and (4.47) we obtain

(Yoms 6Y )y = /Q /Q AR CFSY = L (0D) (4.48)

for all 0Y and dp that satisfy (4.27). Therefore, since the representer obtained by the Riez
theorem is unique, we have proved the result .
In this section we present some numerical examples to show the capabilities of the

IRBS. First, some aspects related to the implementation are discussed.

4.2.1 Discretization

Note from the previous section that systems (4.31)-(4.40) need to be solved at each iteration.
For the spatial discretization, a cell-centered finite differences (CCFD) scheme is utilized
[3]. Time discretization is implemented with a Backward-Euler scheme. The coefficient
of the second order elliptic operator is assumed to be constant at each cell. Then, with
the CCFD discretization, the coefficient in each cell edge is approximated by the harmonic
average. For the present analysis we use covariance functions for which (4.42) becomes a

convolution which can be computed efficiently by the FFT.
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4.2.2 Measurement Functional

For each measurement location and time, we assume that the measurement functional is the
average of the state variable, over a small cube around the measurement and time location.

In other words, L,, is given by (4.3) with

1 if(z,y) €eR t—tm <s

H,(z,y,t) =
(@9,%) 0 else

(4.49)

R={(z,y) : |x —2m| < sey [y — ym| < sy} (4.50)

where s, and s, are defined so that R coincides with the cell containing (2, ym) and s; is
defined so that [t,,,t,;, + s¢) corresponds to the time interval containing ¢,,. This definition

serves as an approximation to pointwise measurements.

4.2.3 Prior Error Information and Norms

As indicated before, Assumption (A1) is an essential assumption for the previous analysis.
More precisely, we need an equivalence between the norm induced by the inverse covariance
operator and a Sobolev norm. Some equivalences of this type can be found in [53, 70, 65] for
different types of covariance functions. However, the assumptions on the regularity of the
coefficient of the second order elliptic operator may not be preserved by the discretization
scheme. In addition, direct computation of (4.2) may become computationally prohibited
and so it is avoided in these experiments. Moreover, as we pointed out before, the perme-
ability is assumed to be piecewise constant. For this reason we relax the assumptions on
the regularity for the parameter and the L?(Q)-norm (/2 norm for the discretized problem)
is considered for convergence analysis in the parameter space. Additionally, we need to
specify the prior error covariance Cy, and the prior mean Y which is used as the first guess
(Y? =Y) in the IRBS. For the following examples, the experimental omnidirectional semi-
variogram [17] of the true parameter is computed and a variogram model is fitted. Then,

Cy is defined as the covariance of the associated variogram model of the true permeability.

4.2.4 Generation of Synthetic Data

For the following set of experiments, a “true permeability” (“true hydraulic conductivity”)
is prescribed. Then, we generate synthetic data d”7 by running the model simulator with the
“true parameter” and applying the measurement functional defined by (4.3) with (4.49).

In order to avoid an “inverse crime”, this data is obtained from a finer grid than the one
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utilized for the inverse computations. Additionally, Gaussian noise with zero mean and
covariance C' = 0,27[ Mx M is added to the measurement. In our choice of C, Ip;x s is the
M x M identity matrix where M is the number of measurements for the corresponding

experiment. The true parameter is used only to compare to our final estimated parameter.

4.2.5 Stopping rule

The stopping criteria for the algorithm presented in Section IRBS requires an estimate of
the noise level. However, only the measurements (d7) as well as the prior error statistics
(0y) may be available. To obtain an estimate of the error level in the case C' = 0,2]] , wWe
assume that d7 = d + o,e where e is a Gaussian random variable with zero mean and
variance equal one. Therefore, since d” — d = oye, if we assume that |e;| < 1, it follows
Z;VI |d] — d;|* = o Zj\/l lej|* < 0ZM. Thus, ||d" — d|| < 0,v/M. With this argument we
propose to use n = an\/ﬂ as the noise level for the algorithm. For the stopping criteria, we
recall that the IRBS is terminated when ||d" — £(s%)|| < 70,)v/M for the first time. Having
discussed some general considerations, we now introduce some examples. The objective of
these experiments is to analyze the efficiency of the IRBS to obtain improved parameters
while fitting the synthetic data.

4.2.6 The Groundwater Flow
Groundwater flow can be modeled by the following equation [§]

oh
S— —V-e"'Vh=Ff (4.51)

ot
where S is specific storage, f accounts for sources, e¥ is the hydraulic conductivity and h
is the piezometric head. When proper boundary conditions are imposed, (4.51) takes the
form (up to known constants) of the operator (4.1). The parameter to be estimated is Y

and all the other parameters are assumed to be perfectly known.

Experiment I.

In order to validate the IRBS presented in the previous sections, we consider the same

problem used in [32]. The forward model is the steady state of (4.51) over a square domain
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of dimension 6km x 6km. The boundary conditions are given by,

u(z,0) = 100m, uz(6km, y) = 0, (4.52)
—eYu,(0,y) = 500m*km " 'day !, wu, (, 6km) = 0 (4.53)

and a constant (in time) recharge is represented by

0 0 <y < 4km,
flz,y) =< 0.137 x 103m/day 4km < y < 5km, (4.54)
0.274 x 102m/day 5km < y < 6km

The grid used for the synthetic data generation and for the IRBS are 180 x 180 and 60 x 60
respectively. The measurement locations are shown in Figure 4.1(a). For the prior mean
of Y = In K we select the natural logarithm of the initial guess used in [32]. Note from
Figure 4.1 (b), that the true conductivity is geometrically anisotropic and therefore, the
omnidirectional semivariogram is poor prior knowledge of the truth. It is the purpose of
this example to illustrate the efficiency of our method when limited information is provided.
The covariance associated with the variogram model fitted to the experimental semivari-
ogram as well as other pertinent information are displayed in Table 4.1. In Experiment [A
and IB we follow [32] and test the scheme for two different signals-to-noise ratios (SNR).
The estimated results are displayed in Figure 4.1 (c)(d) where a good agreement to the
true log hydraulic conductivity is obtained. Figure 4.1(e) shows the true and estimated
hydraulic conductivity fields projected along the phantom shown in Figure 4.1(a) (dotted
red line). Convergence history for IA and IB are displayed in Table 4.2. Note that for
smaller (SNR), the IRBS provides smaller error in the computed parameter. In contrast
to the work in [32] where the hydraulic conductivity K is identified, in our approach the
estimation is performed for Y = In K. Although the latter approach imposes a stronger
nonlinearity in the abstract formulation, the implementation does not require modification
when negative values of the parameter occur. This may become an advantage in problems
(see Experiment III) where the true parameter changes by several orders of magnitude, and

further modifications may be detrimental to the quality of the identification.

We remark that the measurement data is assimilated only from the measurement
locations. Unlike the standard parameter identification approaches, there is no need to
interpolate the entire field of the state variable. Moreover, [32] reported that, when the pa-
rameter identification problem is posed with a finite-dimensional measurement space, their

method becomes considerably less efficient. On the other hand, the IRBS convergence is
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TABLE 4.1: Information for data assimilation. Experiment I.

Experiment 1A 1B

# of Measurement Locations 18 18

T 1.5 1.5

07 [m] 11.4551 1.1455

oy [m] 1.8 0.18

Y [Inm/day] In 20 In 20

Cy (€,€") [In(m/day))? 2.2 exp [— Hﬁ;ﬁ:”} 2.2 exp [— Hﬁ;ﬁ:”]
signal-to-noise ratio (SNR) 102.27 1034

achieved in a few iterations with satisfactory results. Such behavior should not be surprising

since the present approach takes into account prior information.

TABLE 4.2: Numerical Results. Experiment I.

Experiment TA Experiment 1B
no Y = Yiuelle 07— LRI Y™ = Yiruelle 1107 — £
1 178.9116 409.9119 178.9116 410.4575
2 114.0224 125.5916 116.4194 124.7171
3 81.7970 27.4934 83.2218 24.8984
4 70.4071 3.7471 69.2700 2.4368
5 — — 67.8318 0.0685

4.2.7 Single-phase Darcy flow through porous media

We now study the reservoir model described by (3.1).

Experiment II.

In Experiment II we are interested in determining the efficiency for the estimation of the log
permeability Y = In K from pressure data collected at different configurations. The true log
permeability (Figure 4.2 (a)) is generated stochastically with the routine SGSIM [17]. Table
4.3 shows the reservoir properties and Table 4.4 presents prior error information. Table
4.5 provides the corresponding information for each run whose corresponding estimations
are presented in 4.2 (b)-(f). For experiments IIB, IIC and IID, the observation wells are

equally spaced over the domain but they do not coincide with either the injection or the

33



6 * * *
50 15 5
Sk *
* *
4 v *
50 -5
53 B * *
g
N
.
150 .
1k * *
) o
0 1 2 3 5 6
X (km) < (km)
(A) Configuration (B) True

3 3
X (km) x (km)
(c) Experiment IA (D) Ezperiment IB
200 ! ! ! : : :
180 , :/\‘ N True 1
/, N - — ExplA
w60 /7 [N - - —ExplB| |
1’ \
7 \
140 /; v 1
I vy

__120f/ v 1
5 VA
£ 1007
4

80

60

a0t

20

° . .
0 1 2

Distance (km)

(E) Phantom
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production wells. For experiments ITA and IIE measurements are collected at the injection
and production wells. It comes as no surprise that the quality of the reconstruction depends
on the number of measurements available. However, the measurement locations also affects
the final outcome. It is also worth mentioning that the best estimate of log permeability was
obtained with Experiment IIE which corresponds to the configuration of maximum number
of observation wells. Additionally, convergence is achieved within the first five iterations for
all the different configurations. Clearly, non uniqueness is always evident since for a small

number of observations, there are many possible parameters that will fit the data

TABLE 4.3: Reservoir description. Experiment II and Fxperiment I1I.

Experiment 1I IIT
Dimension ft 2000 x 2000 x 2 2000 x 4000 x 2
Grid Blocks (for synthetic data) 180 x 180 x 1 60 x 220 x 1
Grid Blocks (for IRBS) 60 x 60 x 1 60 x 110 x 1
Time interval [0, 7] (days) [0,1] [0,1]
Time discretization dt (days) 0.01 0.01
Porosity 0.2 0.2
Water compressibility (psi~!) 3.1e-6 3.1e-6
Rock compressibility (psi~!) 1.0e-6 1.0e-6
Water viscosity (cp) 0.3 0.3
Initial pressure (psi) 5000 10000
Number Injection Wells 2 4
Number Production Wells 6 )
Shut-in Time ¢5 (day) 0.75 0.75

@ Injection rate (stb/day) 2500 1000

# Production rate (stb/day) 833.33 1000

# Rate per well in the interval [0, t].

TABLE 4.4: Prior error information for Experiment II.

. 2.0
oy [psi] 5.0

Y [Inmd] 196.42

Oy(6,€) [In(md)? 095 exp | — L5-£1]
oy [psi] 5.0
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TABLE 4.5: Numerical Results. Experiment I1.

Configuration ITA 1IB 1IC 1ID 11E
# Measu. Loc. 8 16 25 36 8

of Meas. Times 1 1 1 1 2
#
Tn [psi] 28.28 40.00 50.00 60.00 40.00
avathe —Y*||;2 In(md)] 68.74 63.75 58.08 47.27 59.84
Iterations 5 3 4 4 6

aY*=limY"™.

PNY = Yipuelliz = 79.19

Experiment III. Spe Model.

In Experiment III we are interested in the estimation of a more realistic permeability field.
The true permeability (Figure 6.13 (a)) is taken from the third layer of the absolute per-
meability data for the 10th SPE comparative project [33]. One of the interesting aspects of
this permeability is that it has a variability of several orders of magnitude (10~3md-10*md).
A heterogeneous field of this type is challenging even for the direct simulation of reservoir
models. Any inverse approach that attempts its reconstruction should be robust enough
to manage, not only the number of degrees of freedom, but also its lack of regularity. We
test the methodology with the forward model given by (3.1), for the estimation of the per-
meability from synthetic data (pressure). Measurements are collected at the injection and
production wells, as wells as two additional observation wells. Table 4.3 show the reservoir
description and Table 4.6 presents the information for the assimilation experiments. Figure
4.4 (a) and 4.4 (b) show the convergence history for both experiments. From Figure 6.13 (a)
it is clear that the true log permeability is anisotropic. Although the isotropic covariance is
only poor prior knowledge of the spatial variability, the estimated log permeability Figure
6.13 (b) capture some of the main characteristics of the true log permeability field. In Ex-
periment IIIB we select, by inspection, a different error covariance function that reflects the
higher spatial correlation in the x direction. According to definition of noise level (Section
4.2.5), both experiments have the same stopping threshold. In fact, from Figure 4.4 (b)
it can be observed that data has been fitted with about the same accuracy. However, in
Experiment I1IB, an improved estimation is achieved (Figure 4.4 (a)) because we considered

“better” prior knowledge (correlation lengths) than in Experiment IITA.
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TABLE 4.6: Data Assimilation Information. Fxperiment IITA and IIIB.

Experiment IITA 11IB

# of Measurement Locations 12 12
# of Measurement Times 2 2

T 2.0 2.0

7n [psi] 73.485 73.485
oy [psi)] 7.5 7.5

Y [Inmd] 24.85 24.85

¢ PRI 212
*Cy (£,¢') Inmd]? 3.2exp [_ HE§)00£ftH-| 3.2exp [_ \/(|286ft|)2 (|?;60?i°t|)2
“E=(zy)

10
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1500 1500

1000 1000 ¢

500 500
ol e * 0 = 0 -
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FIGURE 4.3: Ezxperiment III. Log permeabilities ln md].
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Chapter 5

The IRBS with geological

constraints

In Chapter 4 we evaluated the efficiency of the IRBS for the estimation of absolute perme-
ability in single-phase Darcy flow through porous media. The mean and the error covariance
was the a priori information that we used in the implementation of the IRBS. Even when
poor prior information was considered, the experiments of Chapter 4 show that the IRBS
provides an acceptable reconstruction of permeability field. However, as we pointed in
Chapter 1, any inversion technique must allow incorporation of any additional geological
constraints. In this chapter we test the IRBS under geological constraints described by
two-point statistics. Since the IRBS is a variational technique, we use Karhunen-Loeve
(KL) expansions to parameterize the petrophisical properties of the reservoir. Finally, since
the KL expansion has already been applied [60] for gradient-based history-matching tech-
niques, we conduct a comparison of the IRBS-KL with a gradient-based approach whose
optimization is performed with the Broyden-Fletcher-Goldfarb-Shanno (BFGS) method.

5.1 Parametrization by K-L expansions

In this section we discuss some of the key ideas in K-L expansions. For additional technical
details we refer the reader to [62, 34]. Let us consider a covariance operator C' defined on
a Hilbert space H. Formally, when the covariance is a compact self-adjoint operator, the
spectral theorem ensures the existence of an orthonormal basis {ve}aez of H, such that

each v, is an eigenvector of C. Additionally, for every z € H the following relation holds

C(z) :ZAa < Vgy 2 > Vg (5.1)
a€l
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where )\, is the eigenvalue of the corresponding eigenvector v,. In the context of Chapter 4,
the covariance is an integral operator on a functional space for which the previous expression

becomes,
Cley) = 3 Awi(e)us(y) 52)
i=1
and each v; is the solution of the following integral equation of the second kind
/Q Cly, o)vi(@)dz = \ivs(y). (5.3)

With the previous considerations, it can be shown that a random field Y with mean Y and

covariance C' can be expressed as
Y(z)=Y(2)+ > VAbwi(), (5.4)

where {£;}9°, is a family of uncorrelated random variables. Expression (5.4), usually referred
to as the K-L expansion of Y, provides a parametrization of the random field Y in terms
of {&}5°,, and deterministic variables v; and A;. From (5.2)-(5.4) is easy to see that the
problem of finding the K-L expansions of a random field can be posed as a problem of
finding the eigenvalues of the covariance operator.

In reservoir modeling applications, (5.4) can be used to characterized uncertain
petrophysical properties with given two-point statistics. This may become more evident

if we consider the discrete case for which (5.4) becomes
w=w+ VDY, (5.5)

where V and D are the matrices of eigenvectors and eigenvalues of the covariance matrix
C. Therefore, once the eigenvalue decomposition is performed, a direct multiplication by
an uncorrelated random vector will produce a realization w with mean w and covariance
C. Unfortunately, solving the eigenvalue problem may become computationally prohibitive
since C' has dimensions N x N where N is the number of grid blocks used to describe
the reservoir. Additionally, in reservoir modeling the petrophysical information may be
available from training images based on geological information such as the depositional
environment of the reservoir. Therefore, the functional relation of the covariance may not
be available. On the other hand, either from a covariance or a training image we can

always obtain equally probable stochastic realizations of the petrophysical properties of the
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reservoir. Therefore, it has been suggested [59] to work in the general framework of using
the covariance of a sample of stochastic realizations generated with the provided geological
information. In the following lines we describe the standard procedure to find the K-L
expansions when the covariance is computed from a sample.

Assume that we are given N, (zero mean) centered realizations {w; };V:T , of the petro-

physical property w. Suppose that NV, < N and define the covariance of the sample by
1
T
C= N ijwj . (5.6)
j=1

By construction C' cannot have more than N, — 1 nonzero eigenvalues. Let Ny be the
number of nonzero eigenvalues. Let us define D the matrix of nonzero eigenvalues of C
sorted in ascending order and V be the corresponding matrix of eigenvectors. From (5.4)
is easy to see that zero eigenvalues are irrelevant for the parametrization of w in terms of
¢. In fact, after a possible rearrangement of (5.4) the corresponding parametrization of w

is given by
w=w+ VD%, (5.7)

for ¢ € RN¢, Furthermore, any eigenvector of C' with nonzero eigenvalue must lie in the
subspace generated by {w; }jV:” 1~ From this observation, it can be shown [62] that problem

(5.3), for the discretized case and for nonzero eigenvalues, is equivalent to solve

Pu = N, \u, (5.8)
where P is the N, x N, kernel matrix defined by

Pyj = wj w. (5.9)

Since typically N, << N, there is an exceptional computational savings in solving (5.8)
instead of the eigenvalue problem for C'. Then, after solving (5.8) it is straightforward to
find V and D respectively. Moreover, it is also possible to conduct additional reductions by
keeping only Ni < Ny eigenvectors in 1% corresponding to the highest eigenvalues. These
eigenvectors, also called principal components, may retain enough information of the spatial

variability of the petrophysical property consistent with the covariance C. This reduction,
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in the abstract setting can be written as a truncation of (5.4), i.e,

NkrL

Y(z) =Y (@) + > VAbwi(). (5.10)
Convergence results and other mathematical considerations with (5.10) can be found in [34].

5.2 The IRBS with K-L parametrization

Given prior geological information of the absolute permeability of a reservoir, in this section
we apply the IRBS for the permeability estimation given production data from a single-phase
simulator. The methodology follows the same steps as in the previous chapter. However,
we incorporate the KL expansions so that the identification is performed for £ in (5.10).

The IRBS with KL parametrization can be implemented with

Algorithm 2 (IRBS-KL). Assume we are given the prior mean of the petrophysical prop-
erty YO =Y as well as the prior error covariance Cy. Suppose Y has a parametrization

(5.4) in terms of K-L expansions.

(1) Compute the spectral decomposition of Cy .

(2) Determine N, such that the first Nk eigenvalues retains enough information pro-
vided by Cy (i.e., that Y can be described with (5.10)) .
(3) Set €Y =0 (equivalently Y° =Y ). For n=1,...

[3.1] We compute p'k, the solution to the forward model

op™ n— n
W . Y E Ty
_eY(én‘l)vp% .n — By
pp(z,0) — I(z)
Y(E ) =Y = S NG ()

G ph)

Il
|
o

(5.11)

[3.2] If ||d" — L(p})|| < Tn, stop. Output: y(enh.
[3.8] Solve

Q"¢ p, N = [d— L(p)]"C, ' [d— L(p)]
T / / Y (€(2) — Y (€1 (@)]Cy (2, )Y (6(2)) — Y (€7 1(2))]
QJQ

T
+ /Q /0 ALG(p, Y (€)) — min, (5.12)
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where

C% -V- (eY(in—l)Vp) . VAR [Dgy(gnfl)[é en- 1] (en— 1)Vp iy

G(p.§) = (Y€ DHvp.n+ DeY (€7 1)[¢ — gn1]eY (€ DVph -m)|p, — By
pli=o — I
and
Nkr
DeY (€[ - €7 Z Vwi(z)[E - €Y. (5.14)

5.2.1 Some Remarks on the IRBS-KL

We now discuss some interesting and useful aspects of Algorithm 2. First, we note that
constraint (5.14) can be incorporated directly in (5.12) without the need of an additional
adjoint. Second, the representer method can be used to solve the E-L equations resulting
from (5.12). It follows trivially that (4.42) must be replaced with

Nt

Z/ /)\v, )i (y) Vol (o' t) - e¥ € @ NVp(2!,t) dt dz'. (5.15)

where now ~;, corresponds to the representer expansion of ¢, i.e.

M
=€+ B (5.16)
m=1
Furthermore, we observe that the minimization of (5.12) is conducted for ¢ instead of Y.

Then, in order to understand the regularizing effect of the IRBS, we study the second term
in the right hand side of (5.12). From (5.11) note that

/ / Y (€ (@)]Cy (2, 2)[Y ((2)) — Y (€ (2))]

Nkr

‘Z/ / VEVALE - 676 - €7 @l ()
Nkr,
- Z// -G =€ - Mo (5.17)
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where we have used the fact that {v; Z]\L K% is orthonormal. Then, (5.17) states that the
identification on ¢ penalizes only the L?-norm of ¢ and therefore no regularity is insured.
Then, any regularity on Y is now obtained by the KL parametrization. This statement
should have some implications in the identification of parameters with IRBS-KL as we
will point out in the following section. Finally, we recall from the previous chapter that
the IRBS is data driven in the sense that convergence is controlled by the misfit between
the observations and model predictions computed at each iteration (||d" — L(p't)). More
precisely (see Theorem (3)), convergence is achieved when ||d7 — L(p}%) < 7. Therefore,
changing the parametrization of the identified variables does not affect the implementation
of the stopping rule. However, from Theorem 3 and (2) it is clear that the parametrization

will affect the radius and speed of convergence of the IRBS.

5.2.2 A Numerical Example

Let us consider the anisotropic “true permeability” of Figure 5.3 (A). This stochastic field
was generated with SGSIM, assuming an exponential variogram with a maximum range of
continuity in the north-east direction. The corresponding covariance can be obtained by

the following relation

!/

Cy(h) = Cexp (5.18)

a
where h = (z,y), a is the range in the north-east direction and ' = Ah with
Ao cos(m/4)  sin(m/4) ‘ (5.19)
rsin(mw/4) rcos(mw/4)
In (5.17), r = a/am:n is the anisotropic ratio which for this experiment we chose r = 10. In
Experiment IV-A, we apply the IRBS as in the previous chapter with the covariance given
by (5.18) and without any parametrization. The reservoir description is displayed in Table
5.1 and convergence is shown in Table 5.2. The corresponding reconstruction is presented
in Figure 5.3 (b). Note that the IRBS has produced a remarkable estimation since the
major heterogeneities have been recovered. However, the estimated field is smoother than
the “true permeability” that we attempted to reproduce. This is not surprising when we
observe that (5.18) is used in the right hand side of (4.34). Formally, Y (x) will inherit the
regularity of Cy (x, z), which from (5.18) is C! in {x € R? — {2z = x}}. Therefore, we expect
Y to be at least continuous as we indeed confirm by looking at Figure 5.3(b).

We now apply the IRBS with the K-L parametrization presented in the previous
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TABLE 5.1: Reservoir description. Experiments IV(A)-1V(C)

Dimension ft? 800 x 800 x 10 | Water viscosity (cp) 0.3
Grid Blocks (for IRBS) 80 x 80 x 1 | Initial pressure (psi) 5000
Time interval [0, 7] (days) [0,1] Number Injection Wells 6
Time discretization dt (days) 0.01 Number Production Wells 2
Porosity 0.2 Shut-in Time t¢s (day) 0.75
Water compressibility (psi—!) 3.1e-6 & Injection rate (stb/day) 833.33
Rock compressibility (psi~!) 1.0e-6 # Production rate (stb/day) 1200

@ Rate per well in the interval [0, ¢,].

section. With SGSIM we generate 180 unconditional stochastic realizations consistent with
(5.18). Some of those realizations are presented in Figure (5.1). From a geological point of
view, those fields are equally probable permeabilities consistent with the geology, which in
this case, is given by covariance (5.18) and a prior mean Y = log(450md). It is now the
goal of the IRBS-KL to find among all those possible fields, one that produces the best fit
to the production data in the sense of Definition ?7.

We start Algorithm 2 by computing the kernel eigenvalue decomposition (5.8) of
the sample covariance defined in (5.6), also denoted by Cy. In Figure 5.2(a) we present
a stochastic field generated with parametrization (5.7). Note that this field has the same
structure as those of Figure 5.1 and so it is indeed a good parametrization of the underlying
heterogeneities. Figures 5.2(b)-(d) show the same field but generated with only some of
the highest eigenvectors of Cy. It can be observed that 50% (Nxz = 90) of the highest
eigenvalues is enough to retain the spatial structure. Therefore, in Experiment IV(B) we use
parametrization (5.7) for the first 90 eigenvalues of Cy and we repeat Experiment IV(A)
but now using IRBS as we indicated in Algorithm 2. In Figure 5.3 (c¢) we present the
estimated permeability field. Note that this estimation satisfies the geological constraints
imposed by the prior error covariance. In Table 5.2 the convergence history for Experiment
IV(B) is displayed. Since the number of measurements is the same, the stopping threshold
is also the same for both experiments IV(A) and IV(B) (see Section 4.2.5). However, as
we pointed out earlier, convergence is slower in the IRBS-KL because the parametrization
affects the rate of convergence. However, as we expected the IRBS-KL produces a bigger

reduction of the error in the permeability field.
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FIGURE 5.1: Ezperiment IV. Some stochastic realizations generated for the application of
the IRBS-KL

TABLE 5.2: Numerical Results. FExperiment I'V.

Experiment IVa Experiment IVb
no Y = Yiewellp |1d7 - L(pF)l Y = Yiruellp |7 — L(pF)l
1 67.7438 0.3280e3 67.7438 1.2176e3
2 67.8908 1.8866¢e3 91.5568 8.7531e3
3 85.0330 0.5446e3 59.6032 2.9214e3
4 53.5765 0.1449e3 43.2175 0.8300e3
5 48.8545 0.0246e3 38.4377 0.1539e3
6 — — 37.9704 0.0138e3
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(c) 50% (D) 30%

FIGURE 5.2: Example of a field generated with KL expansions, retaining some percentage
of the highest eigenvalues values
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FIGURE 5.3: Ezperiment IV. Permeability Fields.
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5.3 The IRBS vs. a standard Gradient-Based Technique

As we study in the previous section, the parametrization by KL expansions (5.4) not only
provides computational savings but also ensure geological consistency (two-point statistics)
of the estimated field. Additionally, we showed that the KL expansions can be incorporated
to the IRBS because (5.4) is a differentiable operator (see equation (5.14)). Therefore, the
KL parametrization can be applied to any gradient-based history matching approach. In
this section we study the implementation of the standard variational approach for history
matching with geological constraints. We use the single phase simulator of Chapter 4 and

the same reservoir of Experiment IV(A).

5.3.1 The standard Variational Approach

We now address the “parameter estimation” problem with the standard variational approach

[28]. For the model of Chapter 4, this formulation is posed by the minimization of
J=[d— L) CVd— £p)] + / / Y — YICy[Y — V] — min (5.20)
QJQ

subject to

¢ =V (¥ Vp)— f
G(p,Y)= —e¥Vp-n+ By =0 (5.21)
pli=o — I

where d is the vector of pressure measurements with covariance matrix C, £ is the corre-
sponding linear functional applied to the p computed from (5.21). When Y and d follows a
Gaussian distribution with prior error covariance Cy and C' respectively, then (5.20) can be
derived from a Bayesian formulation [28]. In that case, (5.20) is equivalent to maximizing
the conditional joint probability density function f(p,Y|d). If the forward model (5.21)
were linear (in (p,Y’)), then “the” solution to (5.20) would be the (most probable) maxi-
mum a posteriori estimate of Y. However, since the constraint G is nonlinear, the solution
to (5.20) may not be unique and therefore the concept of “most probable” estimate does
not apply. Nevertheless, the estimation problem, with the standard variational approach,

for the nonlinear case, is to find a local minimum of J.



5.3.2 A gradient-based algorithm

Among the several techniques that can be used to minimize J, the BFGS method has
received special attention since it does not involves the computation of the Hessian of J.
Although we are considering a toy problem for which any other technique may be suitable,
we use the BFGS to find a solution of (5.20). The BFGS method involves the computation
of the derivative of J with respect Y which required the adjoint of G. It is not difficult to
see that

g o\ €)5¢] = / / )|Cy (z,2) DY 6£(2) / / V- e VpDeY 8¢ (5.22)

where ) is the solution to

oA

— 5~ Vele YVA) = (d-L(p)C'H in Qx(0,7], (5.23)
¥V n= 0 on 'y x (0,7, (5.24)
A= 0 in Qx{T}. (5.25)

Here H = [H;...,Hy] and each H,, is defined by (4.3). In (5.22) we allow for some
differentiable parametrization Y = Y (¢) for ¢ € L?(9). The standard variational approach
with the BFGS is summarized in the following

Algorithm 3 (Standard Variational Approach with BFGS). Given a priori mean

£=0, (Y), prior error covariances Cy and C. Forn=1,...
(1) Start with H,—1 = Ho an approximation to the Hessian of J

(2) Determine a direction of descent 0§ by solving

oJ

—ge @ ATl (5.26)

(H"16€,08) 120 =

for all 6¢ € L*(Q).

(3) Perform a line search to find £" = "' + ad¢ where a is chosen so that the strong

Wolfe conditions are satisfied.

(4) Compute p", N* and @(pn A EM) from (5.21), (5.23) and (5.22) respectively. If
”agHL? < @, stop. Output: £".

o1



(5) Define the new Hessian approximation by

u U
an = H’I’L—lv + A - n 7U
||UTLHL2(Q) < ||UnHL2(Q) >L2(Q)

T o et 7 e el O (527
where
A R B e A Xy
and
o Ml s e, -
(u™, ") 2(q) (u", Hp—18™) 12(q)

5.3.3 Remarks on Algorithm 3

We now remark some points with respect to Algorithm 3

(1)

3)

Algorithm (3) is an iterative scheme that finds a local minimum of J constrained to
the nonlinear equation (5.21). In contrast, on each iteration of the IRBS we solve a

cost functional J" constrained to the linearization of (5.21).

After convergence the BFGS finds [p, A\, {] that solves the nonlinear E-L equations
associated with (5.20). In other words, BFGS finds a solution to

oJ

5 =" (5.30)

On the other hand, the IRBS finds a solution to the PIP in the sense of Definition

(??) which does not explicitly involve the minimization of a functional.

The BFGS is stopped when %gj is sufficiently small. The IRBS is terminated when

the data misfit is small.

5.3.4 Numerical Comparison

To further observe the difference of the IRBS and the standard approach with BFGS we
conduct Experiment IV(c) with the same reservoir whose (true) permeability is shown in
Figure 5.3(a). The estimation has been conducted with Algorithm 3. At the discretized

level,

instead of using the approximation to the Hessian operator we use the following
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FIGURE 5.4: Experiment IV (c). Performance of cost functional

expression
T T T
Un S UnS SnS
H'=[1—-2"\g1[1—2n] 4 22n 5.31
n [ Ugsn] n—1 [ Uz;sn] u%‘sn ( )

where u, and s, are the discretized versions of (5.28). For the line search of step (3), we
implemented a back tracking algorithm that uses quadratic interpolation for the fulfillment
of the strong Wolfe conditions. We selected an stopping threshold § = le — 3 and an
initial approximation to the inverse of the Hessian H,! = le — 3I. We will come back
to this point in the next paragraph. The BFGS takes 120 iterations to converge (see
Figure 5.4) and it requires 1200 forward model evaluations. In Figure 5.3(d) we present the
estimated permeability field. After convergence the BFGS produces a field with an error
of ||Yirue — YBRGS|12 = 39.02. A direct comparison shows that the IRBS generates a field
(Experiment IV (b)) with slightly better accuracy (||Yirue — YBras||iz = 37.83. However,
the IRBS required 6 iterations which accounts for 300 forward model evaluations. While
the accuracy is equivalent, the IRBS performance is four times faster than the standard
approach with BFGS.
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Chapter 6

The IRBS for data inversion in
two-phase flow through porous

media

In this chapter we describe the application of the IRBS for the identification of petrophysical
properties in an oil-water reservoir. In Section 6.1 we introduce the forward model of
interest and in Section 6.2 we define the measurement process for the inverse problem.
The application of the IRBS is presented in Section 6.3. Some technical aspects of the
implementation are provided in Section 6.4. In Section 6.5 we present two experiments
for the estimation of petrophysical properties in this application. Finally, in Section 6.6 we
propose an ad-hoc sequential implementation suitable for a closed-loop approach. Numerical

results for a benchmark are obtained, and a comparison with the EnKF is provided.

6.1 The Forward Model

We consider the immiscible displacement of two-phase slightly compressible flow through a
porous medium. Let us denote by @ = w (o = 0) the corresponding wetting phase (non-
wetting phase). We suppose that there are N; injection wells and Np production wells
whose locations within the reservoir are {xl[}f\gl and {xlp}f\i f| respectively. Moreover, it
is assumed that only the wetting phase is injected at a specified rate denoted by Q.. In
addition, the production rate for each phase is denoted by g, and we impose the condition
that the corresponding production wells are operated under specified bottom hole pressure.
The porosity and the absolute permeability of the reservoir are denoted by ¢ and K where

the latter is considered isotropic (with respect to the flow direction), and the former is



assumed to satisfy the following relation

¢ = ¢7"[1 +Cr(p_pr)] (61)

where ¢, is the porosity at pressure p, and ¢, is the (constant) rock compressibility. Let s,
and p, be the saturation and the density of the a-phase respectively. In this analysis we

assume that p, is given by

Pa = pg[l + Ca(p - pr)] (6'2)

where pl, is the density at pressure p, and ¢, is the (constant) compressibility of the a-phase.

With these assumptions, the model equations can be written as

Np N,

0

&(‘ﬁpasa) + V- (palla) = pa Z qlaé(x - le) * Pa Z Qfl(S(:L’ - xlI) (6.3)
=1 =1

where the flux for each phase is given by Darcy’s law

kra
276

u, = ——KVp. (6.4)

In (6.4), ko denotes the relative permeability, p, the viscosity and p is the pressure. In
equation (6.4), capillarity is neglected and so p is the field pressure for both phases. The
mobility for each phase and the total mobility are defined by

]{:7‘&

Ao = . 6.5
e (6:5)
and
A= Ao+ Mo (6.6)
respectively. For the injection/production rates we use Peaceman’s well model [54]
Go(t) = wWpAK[P)), —p), (6.7)
Qu(t) = wiAK[pl, — ], (6.8)
where the well index is defined by
2 ALS
wh = IMALE ©9)

ln(rég’l) /rg’l))
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for ¢ = {I, P}. In expression (6.1), AL%! denotes the length of a gridblock containing the
Ith injection(¢ = I) /production (£ = P) well. &' and %' denote the equivalent and the
well radius respectively. In definitions (6.7) and (6.8), K, A, A\, and p are evaluated at
the gridblock containing the corresponding well. However, for the sake of clarity in the

subsequent analysis the notation of this evaluation will be omitted.

We now assume both phases fill the porous medium and so
Sw+ So = 1. (6.10)

Expanding the first two terms in (6.3), using (6.1)-(6.2), dividing by p, and considering

that ¢, ¢, =~ ¢.¢ and c% ~ 0, we obtain

dp 084 l l l l
¢(Cr + coe)soza + ¢E +V- Uq = Z:Qaé(x - xP) + Z: Qaé(‘r - xl)' (6'11)

Adding (6.11) for both phases and using (6.10) we find

N, N
Ip ~ l S l
(bc(sw)at—i—v-u—;q 5(m—xp)+;Qw5(:U—x1), (6.12)
where we have defined
c(sw) = (& + cwsSw + co(1 — sy)), (6.13)
¢ = d,+a, (6.14)
U= uy, + u,. (6.15)

Note from (6.4)-(6.5) and (6.15) that

u, = fuu, (6.16)
u= -MKVp, (6.17)

where the fractional flow is given by

(6.18)



Similarly we find that
¢ = dyy + d, = WpAK [Py, — ] (6.19)

and so

Aw
quw = Tq = wa- (6'20)

With (6.16) and (6.20) we rewrite equation (6.11), for a = w, as

N, Nj
dp s _ - ! l ! l
o(cr + cw)sw 5 "9 g TV fuu= ; fwq'd(z —xp) + ;Qwé(fc —xp).  (6.21)

Additionally, for simplicity, Neumann boundary conditions are provided
u-n=2>- (6.22)
as well as initial conditions for pressure and water saturation
p(0,z) = po, sw(0,z) = sg. (6.23)

Finally, for each phase o, we assume that the relative permeability &, . is a function of the

phase saturation parameterized by

Sw — Si Ow
k [ w iw } : 6.24
rw — Qu 1— Sp — 507 ( )

(6.25)

1 — 8y — S 10
kmzao[M} _

1 — 840 — Sor

Since only s,, will be considered for the model equations, from now on the subscript will
be omitted. Then, from (6.12), (6.21), (6.7)-(6.8) and (6.17)-(6.19) we define the nonlinear
operator G = [G, Gy, U, {W. l]\ipl, {Wé}f\gl,F] where

G
Gu

d)c(s)% +V-u-— Zf\fl q'6(x — xlp) — ;\;11 Q'(x — xlI),
G(cr + cuw)s T+ ¢ 4+ V- fu — S0 fudd(x — ab) — SN Q16(x — 24)(6.26)
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U= u+ e Vp,
Wy= d —wpKAP), —plah)],
W= Q —wiKApl, —pah)],
F= fuls)— 3 (6.27)

For the inverse problem we suppose that the following parameters are given:
Cars Cr Siws Sors Gy Ao, {Q N, { P} wh, whs (6.28)
and the uncertain parameters are
P =[Y =log(K),dr, 0w, 0] (6.29)
Therefore, if we define the vector of state variables
S = [s,p,u, ql,Péh]y (6.30)
the forward model can be written as

G(P,S) =0. (6.31)

6.2 Data and Measurement Functionals

We now discuss different type of measurements that will be assimilated with the IRBS.

1) Injection Wells. For the I-th injection well, [ € {1,..., N7}, we assume the bottom-
M

hole pressure (BHP) is measured at M! measurement times denoted by {tlI’m}mzl.

The vector of measurements is denoted by
L [t v T
d :[dl,...,d, } . le{l,...,Np), (6.32)
and the associated measurement functional on péh (6.8) is defined by

Ll,m(l :/T l 4 m
[ (Pon) = ; Pon(£)0(t —177). (6.33)

Then, we define

Z,Ml T
cr= 2wl )] e N (6.34)
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2) Production Wells. For the I-th production well, [ € {1,...,N,}, we may consider
measurements of the total flow rate as well as the fractional flow. Let M 113 be the

l
number of measurement times denoted by {ti,;m %21. In this case, the vector of

measurements is defined by
11T
d = [d“ dﬁ;MP] . le{l,...,Np}). (6.35)

Furthermore, we consider a measurement functional defined by

T
LY fulah, t)(t) = /0 lag! (t) + bfuw(zlo, )]3(t — 37 (6.36)

for a,b € {0,1}. We also define
l,Ml T
ch= L0, ful@h,t), ... Lo P (d fulah,t)| . 1e{l,...,N;}.  (6.37)

3) Observation Wells. We finally consider observational pressure wells whose locations
are denoted by {zl}; "1 For the [-th pressure-observation well, [ € {1,...,N,}, we
assume there are Mé measurement times denoted by tf,’m. The following variables are
defined

T
dg:[dgl,...,dﬁ;Mi} . le{l,....N,}, (6.38)

£Lm(p /:/ (2, )3t — 155 (2 — 2, (6.39)

T
QZFWWMLW%ﬂ, le{l,...,N,}. (6.40)

o
In general, for any index x € {p, I, 0}, the vector of observations can be written as

11T
d;:[dgf,...,df;MX} . le{l,... N, (6.41)
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and a similar relation holds for Eic' Then, let us define vectors

dy Ly
do=| : |, £y=| : (6.42)
dy >

of dimension Y™ M!. Tn addition, for each type of measurement xy € {p,I,o0}, at well
1=1*"x y X

1
l € {1,...,N.}, we assume that the set of measurements dic = {di&m}fr{il has an error
covariance matrix denoted by C, ;. Finally, we define
dp Ly
d= d[ y L= ﬁ[ . (643)
d, L,

6.3 The IRBS for Two-Phase flow

For the forward model defined in (6.31) and the assimilation information described above,
we now present the IRBS for the identification of P.

Algorithm 4 (IRBS for Two-Phase flow). We start with an initial guess P, as well as the

corresponding prior error covariances Cy, Cy, 0 and o,. For eachn=1,...,

(1) Solution to the forward model. Given the parameters estimated from the previous
iteration P"1 = [Y"_1,¢?_1,93_1,92_1], we compute the solution to the forward

model Sp, i.e, we solve

G(P" 1, 8E) =0 (6.44)

_ In In
where S = (s%,p%,u%,qF ,pbh’F).

(2) Stopping rule (Discrepancy Principle). If ||D" — L(SE)|| < 10, stop. Output:
Pt

(3) Parameter update by means of representers. Define P™ as the solution to the
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linearized data assimilation problem
J = Jd+/ / ~ YY" hHey (@, y) (Y -y
n— — n— 1 n—
+ [ [ o= ahe e io o 1>+Z;2<9a oy

— min, (6.45)
where
Ny
Jo=) ) [d\ — £]C][d, — £, (6.46)
x =1
subject to

LG(P",8i) = DpG(P™ 1, SE)[P" — P" !+ D,G(P" ', Sp)[S™ — Si| = 0(6.47)
In the following sections we discuss the implementation of Step (3) in Algorithm 4.

6.3.1 The Euler-Lagrange Equations

In order to compute the solution to problem (6.45) we need to find the linearized operator

LG. First, for any function g of (s, 0., ., ¢r), we define
Digf = (Drg)(sh, b, 00", 00 7, 677 (6.48)

for 7 € {s,04,0,} and k € {0} UN. In Appendix B we provide some key steps to reduce the
formulation in terms only of the linearized variables S = (p,s). Moreover, the linearized

problem LG = 0 is equivalent to
LGP — Pl 8" — Sk =0, (6.49)
where

LG(P.5) = | G"(P,S) Gu(P.S) B'(P.S) By(P.S) | (6.50)
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for

0
G"(P.S) = dpels) 57 + 0k
+V-

op'k ('91)7}7
w ] 8t S+¢7‘C( ) 8t
NP
TP, S)ulb — Nee¥ " 1vp} 3 [TH(P,S) A" plo(x — L), (6.51)
=1
Gu(P,S) =

Os't.
n n— 1
Op(cr + cw)sp— 9 +c,«¢> —

3p’l}
Bt + ¢F(CT + Cw

s 0
+¢%E + ¢ |:(C7" + Cw) i gF + [

4V [TJ}(P,S)u”
NP

}
=3 [T P S)ap - NG e b0 — ),
=1

83
Cr [pF pr F

(6.52)
B = [T"(P S)ulh — A" Vp} (6.53)
B = [Tg(P,S)ug; - )\ZLU’FeYn_1Vp} ‘n (6.54)
and the auxiliary operators
T'(P,S)= kKIs+Y +> 6.55)
T, (P,S) = ks + fuY + K0 (6.56)
In (6.51)-(6.56), we have applied the following formulas
n DS Ar}' n D@a A% n DS}‘Z F
Ks = ) Ko = J Rw,s =
o\ A ’

A ’
O = Qs?rl_l[l + ¢ (pF — pr)]

defined according to (6.48). Note that all variables with superscript n and/or subscript F
are known at the current iteration

(6.57)

As we discussed in Chapter (4), problem (6.45) can be solved by computing the
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solution to the EL system that arises from the problem
Q — min, (6.58)
where
T T
Q= J+/ / [AG" + AyGl] — // [AB" + Ay B, ]
Jo rJo
+ [ [AGkelsR) = ) + Ml (cr + s B) + 0BG 5P| . (659)

Note that in (6.59), A and A,, are the Lagrange multipliers associated with the two con-
straint functions (6.51)-(6.52). Some aspects of (6.58)-(6.59) are now pointed out. For each
x €{p, 1,0}, le{l,...,N,},and i € {1,...,5} we define vectors Dé,x € RMx by

Dy = XU (e — al)oe — ™), me{1,... ML}, (6.60)
where
wpNpe " if x= p & i= 1,
1 it xe {l,o} & 1 1,
agpry +0(ky, s — ki fyp) i x= p & i 2,
(pbh,F Pr)RY if y= I & i= 2,
0 if x= o & ie {2,3,4,5},
Xy = aqy if x= p & i= 3 (6.61)
~ (g — P if x= I & i= 3,
b(kry — K p) if y= p & i= 4,
e —pplsn 0 x= 1 & i= 4,
aqpf-”v —brg foyp if x= p & i 5,
_[pbh,F_pF] 0 if x= I & i= 5.

In Appendix B we show that the EL equations for problem (6.59) are (6.49) as well

as the following

Adjoint System

AA A = Y S [d - £L]er Dt (6.62)
AGIA A, = 30, S [ — £4]C D!

2,x7?
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where

n o n n a n n n—1 88%
A [A7 Aw] = —— [A(ZSFC(SF):| — a |:Aw(bF(Cr + Cw)SF] + chT¢r ﬁ
~V- [XRTIA AL e VA | + Zw§l e T A X e T A6 — )
(6.64)
and
Opg Op’ 0[P Ay]
n — n F Fo_ F
'Aw [A’ A’LU] — AQSF [Cw ] 8t + Aw¢F(CT + Cw) at at
~V - (AR + Akl Juk| + AV - [KEuf] + A,V - [ ]
NP
— Z qp {Aq%/—i? + Ak s [0(z — ajﬁ,) (6.65)
=1

System (6.62)-(6.63) is supplied with homogeneous Neummann boundary conditions and
final time conditions for A and A

Control Equations

The control equations for P are

Np
y =yl //c (e.9)[[VA+ 25 VA] R M

2 Z[d§< — £,]C D} | (6.66)

x =1

T Np
O =0, + 0, / / [ngvm + Ay] - uf 4+ > gEEE[A + Ayld(z — )
QJ0o =1

+ZZ d, — ctjc D) X] (6.67)

X =1
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N, Ny

eozeg—1+ag//T [/@QVA-u?—»+ZQ?r%§A6(:B—wé)+ZZ[dl - cljc; D} }
QJ0

=1 X I=1
(6.68)

op'; Ay [ 0o n OD'E 0s';
/ /C’ (z,9) Ac( B)— LA n_l[ " 1(cr+cw)sF af+¢p af”

ot | on
(6.69)

In the following section, equations (6.49), (6.62)-(6.69) will be solved by representer
expansions. From Chapter (3) we know that any state variable and parameter can be written
as a linear combination of a representer function that contributes for each measurement
utilized for the inversion. For this reason we postulate that for £ € {p,s,Y, ¢, 0, 0,}, the

following expansion holds

!
NX MX

E=Et D DD AR (6.70)

x€{p,l,0} I=1 j=1

6.3.2 Definitions and Notation

We define
Bls. 0. 0] = [h.o = K2F p |5+ [y = K Fid | O = 5.1 o (6.71)

Furthermore, for each x € {p, 1,0}, every | € {1...,N,} and every j € {1...,M£}, we
define

v = (R B By R R ), (6.72)
Vi = (B, R, B ). (6.73)
6.74)

For each & € {p, 1,0}, every k € {1...,N¢} and every m € {1... ,Mgk} let us define

Jy 8t = t5™) |ag |G T ) — whape? ™™ B] + 0BV if €=,
= Jo o=t [Iphy — pRITIY - B if (=1, (6.75)
JEa(t —ti™ Ry, if £€=o,

k,m,l
[Tg,;n ]j
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where x € {p,1,0},1€{1,...,N,} and j € {1,... ,Mi} We also define vector

k’ ’l — k;v 7l k, ,l
Tﬁ,;n = ([Tg,;n J1,es [Tg,;n ]M;()v (6.76)
and matrix
k1,
Tex
A : : (6.77)
k7Mg’“,l
Tex

k l
Note that T]g;n ! e RMx and vlgi e RMe*Mx - Additionally,

C PUOSf k=1 and y =
Vi z{ ok Uy and x =2¢ (6.78)

k .
' herwi
Vely otherwise,

(6.79)

where C, j is the covariance matrix introduced in Section (6.2). Furthermore, let us define

1,0 1
Vﬁ,x bx
Vey = 5 ; by = : ; (6.80)
Ne,l N
Ex by
where
1,M!L
b= (B, ... 080 ). (6.81)

Nt N
Note that b, € RESI My and VL e Rzkﬁl Mg XM,

£ Finally, we define matrix V¢, €

NE N-
RE k=1 MEXE23 My by the following relation

_ N
Vex = [ Vi, o VX (6.82)
6.4 Implementation
For the adjoint (6.62)-(6.64) we consider the following expression
A = Ny M gl gL
- er{pJ,o} 212 ijl By A (6.83)
Ay = Ny My gl gL A
wo ZxE{JD,I,o} lel Ejzl By’ A - (6.84)
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When (6.70) and (6.83)-(6.84) are substituted in (6.49), (6.62)-(6.69) we obtain the following
algorithm which is Step (3) of Algorithm 4.

Algorithm 5 (Step (3) of Algorithm 4). For each x € {p,I,0}, | € {1,...,N>l<} and
je{t,..., M}

(1) Find the adjoint representers Aggj and Aigw by solving

A[AL AL ] = DY (6.85)
Au[AY AL ) = DY (6.86)

(2) Compute the permeability, relative permeabilities and porosity representers with

Ny

n j n n j n j Lj

XvY = / / C JI y VAZJ + f VAigw “Up + Z QF[A&] + fw,FAigw](s('r - x;ln) + D3,]X
=1

T Np ,
R, = /Q /0 [V AL+ apwAY + A8 — ab) + DI,
=1

(6.88)
. T ) Np ‘ '
RY, = /Q /0 [ﬁgv/\gg VR Y T AY S (- ad) + DQ}X} , (6.89)
=1
and
X!
’ N 8p A j,w n— n 8]) 88
R = / /c z.y) [ AX () E + 2% 617 er + cu)sh AT + 6% F}]
(6.90)
(8) Compute the forward representers Rigp and Rigs from the following system

g" (Riéjp’ Riéjs’ R)éJY’ Riéjun R;’Joa R;@n) =0, (691)
G Rgéjp’RiéJmR)é]YvR&]waR;qs ) =0. (6.92)
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ind the coefficients (6.70) 3 : from
(4) Find th (6 0) il
Vb=d-L, (6.93)

where d and L were defined in (6.43). Matriz 'V (respect. b) is a block matriz (vector)
whose entry (&,x) is matriz Ve, (be) defined by (6.82) (respect. (6.81)).

6.5 Numerical Experiments. Waterflood

In this section we present some numerical results of the implementation of Algorithm 4
(with Step (3) given by Algorithm 5) for the estimation of petrophysical properties in the
model described by (6.31).

6.5.1 Estimation of Absolute and Relative Permeabilities

In Experiment V we apply the IRBS-KL to the joint estimation of absolute and relative
permeabilities. We use Algorithm 4 assuming that porosity is known (Cy = 0). For the
absolute permeability we choose the true permeability of Figure 6.1(b). This permeability

is chosen from a set of 200 realizations consistent with the following semivariogram model
v = 0.35 Sp;35(1000, 150) 4 0.35 Expgy (200, 200). (6.94)

The first term of this expression denotes a contribution of 0.35md of a spherical variogram
with maximum continuity at an azimuthal angle of 135 degrees (with respect to the north-
south direction). The maximum and minimum ranges of continuity are 1000ft and 150ft
respectively. The second term corresponds to a contribution of 0.35md of an exponential
isotropic variogram with range 200ft at an azimuthal angle of 90 degrees.

We use 180 realization (not including the true permeability) to perform the KL
parametrization for log-permeability as described in Chapter 5. We retain 90 eigenvectors
corresponding to the highest eigenvalues of the KL decomposition. The identification of
absolute permeability is carried out for £ in expression (5.10). On the other hand, the
estimation of the relative permeabilities is based on the exponent of curves (6.24)-(6.26).
We assume “true parameters” 6, = 3.2 and 6, = 2.8. These parameters as well as the
permeability of Figure 6.1 are used to generate synthetic data with the forward simulator
with relevant data displayed in Tables 6.1. Well configuration as well as the prior error log-
permeability are presented in Figure 6.1 (a). Pertinent information about data assimilation

is displayed in Table 6.3. The estimated absolute permeability field is displayed in Figure
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6.1 (c). The estimated parameters of the relative permeability curves can be found in
the last column of Table (6.2). In Figure 6.3 we show the relative permeability curves
corresponding to the true, prior (n = 0) and estimated (n = 5) parameters. Additionally,
history matching of wells are shown in Figure 6.2 and convergence performance is available
in Table 6.2. Note that convergence is achieved first for BHP measurements (n = 4).
In general, each parameter has different sensitivity to each measurement type. For this
reason, the stopping rule (see Chapter 3) must be simultaneously satisfied by each type of
observation misfit.

The results of this experiment are quite satisfactory. Improved estimates of the
relative permeabilities were obtained. Moreover, the estimated absolute permeability not
only captures the main heterogeneities but also the geological constraint. However, in the
region near well I1 we observe that a poor identification was obtained. In contrast, the
corresponding history matching plot (Figure 6.2 (a)) shows almost a perfect match to the
measurement. When we look closely at 11, we see a good reconstruction only within a small
(two or three gridblocks) neighborhood of I1. This situation can be attributed to expression
(6.8) where the permeability is evaluated at the gridblock containing I1. Therefore, once the
value of the log-permeability at that gridblock has been identified, no additional information
can be learn from the observation at well I1. It is clear that further investigation of well

models may improve the inverse computations.

TABLE 6.1: Reservoir description. Experiment V and VI.

Experiment V and VI VII
Dimension ft? 1315 x 1315 x 3.5 2000 x 7000 x 32
Grid Blocks (for synthetic data) 80 x 80 x 1 60 x 110 x 1
Time interval [0, 7] (years) 0,2.7] [0,2.7]
Time discretization dt (days) 8.0 8.0
Water compressibility (psi—!) 3.1e-6 3.1e-6
Rock compressibility (psi~!) 1.0e-6 1.0e-6
Water viscosity (cp) 3.0 3.0

Oil viscosity (cp) 1.0 1.0
Initial pressure (psi) 6165 6236
Number Injection Wells 9 15
Number Production Wells 4 8
 Injection rate (bbl/day) 100 700

& Production BHP (psi) 6100 6160

* We use constant BHP (rate) at every well production (injection) well.
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FIGURE 6.1: Ezxperiment V. Log permeability fields [ln mdj.

6.5.2 Estimation of Porosity

In Experiment VI we consider the application of the IRBS-KL to the identification of
porosity. This petrophysical property does not have a large range of variability. Then, from
the identification point of view, we may think it is easy to identify. However, as we will see
in this experiment there are interesting challenges to face.

We assume that absolute and relative permeabilities are known (Cy = 0 = 0y, = 0,).
A true porosity is generated from 180 unconditional realizations having an isotropic spher-
ical covariance with range of 300ft and a contribution of 0.3. The same process for KL
parametrization was applied to parameterize the porosity field. For this experiment we
assume all the parameters are perfectly known except the porosity. When we inspect equa-
tions (6.8) and conduct some experiments, we realize that bottom hole pressure collected

at injection wells is not too sensitive to the changes in porosity. In contrast, a change in
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TABLE 6.2: Convergence Results. Ezxperiment V.

(iteration) n|[|dy — L( g,F)Hé—l |ldj — ﬁ(pbh)’%—l O 0o

1 1.353e3 2.061e3 2.2 2.2

2 4.982¢2 4.376e2 3.1978 2.8516
3 1.229e2 3.850el 2.8653 2.4465
4 2.07el 1.33el 2.9087 2.8897
5 8.5e0 1.30el 2.9053 2.9273

porosity is reflected in the production wells water cut curves. This situation can be for-
mally observed from the simple expression of the Buckley-Leverett equation as the velocity
front is inversely proportional to porosity. Therefore, it comes as no surprise that only
measurements from production wells after breaktrough contributes to the identification of
porosity. The prior mean and well configuration is shown in Figure 6.4(a). In Figure 6.4(b)
we present an estimate obtained with IRBS-KL for (signal-to-noise ratio) SNR = 700 (Ex-
periment VI(a)). Since we obtained a poor identification, it seems that this choice of noise
level is small for a substantial identification of porosity. However, it is interesting to ob-
serve from the correspoding history matching curves (Figures 6.5,6.6 (A) and (C)) that the
aforementioned SNR provides reasonable matched curves. When we repeat the experiment
for SNR = le4 (Experiment VI(b)), the estimated porosity presented in Figure 6.4 (c),

shows a considerable improvement. In this case, the history curves (Figures 6.5,6.6 (B)
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TABLE 6.3: Information for data assimilation. Experiment V.

Well type Production Injection

Measurement type water cut (WCT) Bottom hole pressure (BHP)
# Measurement times/well 3 2

T 1.1 1.1

n’r? 1.45el 2.18el

o le-2 1.5 [psi]

and (D)) matched almost exactly not only the measurements but also the entire interval of
waterflood. In Table 6.4 we display the convergence history. As we experienced in Chapter
4, for a SNR smaller we obtain faster convergence since we require less accuracy in the

inverse model prediction.

TABLE 6.4: Convergence Results. Ezxperiment VI.
Experiment VI(a)  Experiment VI(b)
(iteration) n |y — L(f3y p)lle—1 ldp — L(f3 p)l1Z—

1 3.576e2 1.509¢5
2 2.958el 1.116e4
3 7.956e0 8.766e3
4 - 4.345e2
5 - 1.552e0

6.6 A Sequential Implementation

In Section (6.3) we presented a formulation for the identification of petrophysical properties
given measurements which were all collected during the time interval of interest. However,
in practical applications it is also relevant to consider a sequential approach of the history
matching problem. For this reason we now describe an ad-hoc implementation of the IRBS
for the sequential estimation of absolute permeability given dynamic data. In the IRBS,
the interval of time is given by the forward model. Therefore, we formulate a sequence of
identification problems for which the initial guess of the current interval is the estimated

parameter from the previous one. The procedure is summarize in the following

Algorithm 6 (Sequential IRBS). Given prior estimates (Y, ¢r,04), define problem (6.31)

in some initial interval of time [tg, t1] with an initial condition [p, s,péh, ql]to.
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(1) Apply IRBS (Algorithm 4 with Step (3) given by Algorithm 5) for measurements collected

at [tn—1,tn], to obtain, after convergence, estimate (Y, ¢r,0n)

(2) With the new parameters (Y, ¢p,04), compute the forward model solution (p, s,péh, ¢ in

interval [tn—1,tn].
(3) Set [p787péh7qu|tn71 = [pv‘g?péthl]tn'

We now validate this algorithm using a true permeability from the SPE model that
we used in Chapter 4. In this case we select the first layer of the reservoir (Figure 6.7)(a).
This field has been recently used in [38] for history matching with the EnKF and geological
constraints parameterized with the discrete cosine transform. In [38] the original perme-
ability was scaled to avoid issues in the forward model. In this experiment we use the same
scaling (K € [10?md, 10°md]) and well-configuration of [38]. For simplicity we keep the
injection rate (bottom hole pressure) constant at each injection (production) well. In order
to apply the IRBS-KL we need a set of realizations consistent with the geology of the true
permeability. Since this information is not provided in the SPE model, we compute the
experimental semivariogram (see Figure 6.7 (b)) in two directions with azimuthal angles
1 =0 and ¢ = 7/2. We observe from Figure 6.7 (b) that this field presents both zonal and
geometrical anisotropy. Therefore, we use two structures to model the variogram of this
field. In Figure 6.8 we show the experimental and the corresponding fitted model in the

two directions, where the fitted model is given
~v = 0.35Sphg, (1860, 300) + 0.55Sph(333, 333). (6.95)

Then, 200 unconditional realization were generated consistent with (6.95). Some of those
realizations are displayed Figure 6.9. Note that the structure of the “true permeability” was
captured with model (6.95). We now use this set of realization to perform principal compo-
nent analysis and obtain the KL parametrization to be use in the IRBS. For the sequential
IRBS we consider 4 assimilation intervals of equal length 67" = 0.45years. Each assimilation
time is taken at the middle of the time window. Some assimilation information is displayed
in Table 6.5. The following results include a total of 44 months of history matching fol-
lowed by 22 months of prediction. In Figure 6.10 we present the log-permeability estimates
obtained for the assimilated intervals and in Table 6.6 we show convergence performance.
History matching is presented in Figures 6.11 and 6.12.

Note that after the first assimilation time (0,¢;), the IRBS-KL produces a perme-
ability with a good visual agreement to the true log-permeability. In fact, for the subsequent
intervals the estimate of the log-permeability does not exhibits substantial change. This

phenomena is reflected in Table 6.6. After the first assimilation time, convergence is achieved
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TABLE 6.5: Information for data assimilation. Ezxperiment V.

Well type Production Injection

Measurement type total flow rate Bottom hole pressure (BHP)
T 1.1 1.1

n’r? 9.68¢0 1.82el

o 10[bbl/day] 1.5 [psi]

in the first iteration. On the other hand, from Figures 6.11 and 6.12 we see that after the
first assimilation time, those subtle changes in log-permeability are indeed contributing to

the matching of measurements.

6.6.1 IRBS Vs EnKF

One of our future goals is to incorporate the IRBS within the close-loop approach for
reservoir management. The results of the previous section were encouraging since the IRBS
is capable of producing updates of the petrophysical properties consistent to dynamics data
and geological constraints. We now compare the results obtained in the previous section
with those obtained with the implementation of EnKF.

To our best knowledge the EnKF has not been applied to the estimation of absolute
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FIGURE 6.9: Ezperiment VI. Stochastic realizations for Experiment VII.

80



AN
E\‘mﬂa‘%_
4

*‘*\.M'h'%

(A) Prior

(D) (t2,13) (E) (ts,ta) (F) True
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FIGURE 6.11: Experiment VII(a). BHP history matching.
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FIGURE 6.12: Ezxperiment VII(a). Total flow rate history matching.
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TABLE 6.6: Convergence Results. Experiment VII(a).
Assimilation Interval: [0,0.445] (years)

(iteration) n ld7 — L@@ |IE-1 14" — L(po) [z
1 4.17445e4 5.5885e3

2 3.2877e4 1.678e2

3 1.0709e4 1.03el

4 9.9¢2 5.3104e0
Assimilation Interval: [0.445,0.913] (years)

(teration) n I — LBy 11— L) s
1 4.1484€2 1.42e2

2 6.603e-1 4.086
Assimilation Interval: [0.913,1.3813] (years)

(teration) I — L@ 11— Lo
1 2.2475e3 4.27e2

2 6.2354 1.2673
Assimilation Interval: [1.3813,1.8495] (years)

(teration) I — L@ 11— Lo
1 6.0el 2.67el

2 6.4e-1 7.65e0

permeability with a KL parametrization. Therefore, we believe this is a good opportunity
to take that approach. For technical details of the general implementation of the EnKF we
refer the reader to [22].

The incorporation of the KL expansions to the EnKF is trivial. Instead of using
the standard formula for updating the full vector of grid-block log-permeability, we rather
update variable £ in expression (5.10). The filtering problem is therefore posed on the
parameter of the linear geological constraints. We consider an initial ensemble of parameters
(&) with 120 members. The ensemble size was selected to obtain a final cputime of 2e3sec
which is the same execution time of the IRBS-KL implementation of the previous section.
Note that the initial ensemble produces 120 log-permeability realizations consistent with
(6.95). The assimilation times in the EnKF implementations are the same as those for the
IRBS. However, note that in the EnKF the implementation is fully sequential. In Figure
6.13 we present estimates of log-permeability at each assimilation time. Each estimate
was obtained from expression (5.10), by using the updated ensemble mean &eqn at the
assimilation time. The history matching plots at some well locations are shown in Figure

6.14. Note that the spread of the ensemble is reduced as more measurements are assimilated.
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FIGURE 6.13: Ezperiment VI(b).EnKF' estimated log permeability fields ln mdj.
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FIGURE 6.14: Ezxperiment VI(b). EnKF history matching.
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In order to compare the results with those obtained with IRBS-KL we now present in
Figures 6.15, 6.16 the history matching curves at some wells computed with both IRBS-KL
and the EnKF mean. Although the EnKF mean produces good fit to the measurements,
clearly the IRBS is more accurate especially at the initial assimilation intervals. Therefore,
if we needed to predict a more accurate reservoir performance, the IRBS would be a better
option for the estimation of log-permeability. However, when we compare Figure 6.13 with
Figure 6.10, we find that at the third assimilation time, the EnKF has generated more
consistent estimate of the permeability than the IRBS. This phenomena clearly reflects the
fact that in the EnKF, the covariance of the ensemble is updated at each assimilation time.
In contrast, our implementation of the IRBS assumes a constant covariance during the
whole experiment. In our previous results [36] we have found explicit formulas for updating
covariance in terms of representers. Further investigation should address covariance update

in the IRBS implementation.
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FIGURE 6.15: EnKF History-Matching (total flow rate).
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Chapter 7

Conclusions and Future Research

In this dissertation we presented the theory and application of an iterative representer-
based scheme (IRBS) for the identification of petrophysical properties in reservoir models.
The objective of the proposed IRBS was to generate improved estimates of the reservoir
properties that honor dynamic data collected at wells. The inverse problem was defined
within an abstract framework of parameter identification. Standard techniques allowed us
to establish general conditions for convergence of the IRBS. The abstract framework is
very convenient when the forward model is described by a PDE such as the linear model
studied in Chapter 4. By means of energy inequalities in Sobolev spaces, we proved local
convergence of the IRBS applied to the identification of the coefficient of the second order
elliptic operator in a parabolic linear forward model. As in any Gauss-Newton method,
we found that convergence of the IRBS is insured when the initial guess is close enough
to a solution of the parameter identification problem. Our numerical results show that
even when the initial guess is far from the “truth”, fast convergence is achieved. Moreover,
the identified parameter always showed substantial improvement with respect to the initial
guess.

One aspect that distinguishes the IRBS from other quasi-Newton methods is the im-
plementation of the representer method for solving the linearized inverse problem on each
iteration. Although there are other linear programming methods that can be used to solve
the linearized problem, the representer method provides an efficient implementation that
exploits two specific properties of the inverse problem: the penalty functional is quadratic
and the number of measurements is finite. These properties are the essence of the compu-
tational efficiency of the representer method which became evident when we compared the
IRBS with a direct implementation of a standard gradient-based history matching technique.

In addition, the implementation of the IRBS is general and robust whereas the standard
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gradient-based techniques require scaling and damping which are mostly determined on a
case-by-case basis [28].

As we indicated earlier, the mathematical framework of the IRBS was inspired by the
theory of Tikhonov regularization for parameter identification. In contrast to the classical
parameter identification approach [32], our approach incorporated prior knowledge via the
prior error covariance of the uncertain parameter. Our numerical results showed that even
with poor prior knowledge, the reconstructions captured the main heterogeneities of the
fields. Furthermore, when linear geological constrains were imposed, the dimension of the
parameter space was reduced. As a consequence, the ill-posedness of the inverse problem was
partially alleviated, and the IRBS-KL produced better and geologically consistent estimates
of the petrophysical properties of the reservoir.

The IRBS-KL was applied to the estimation of petrophysical properties in an oil-
water reservoir. We presented a formal derivation of the IRBS for the estimation of porosity,
permeability and relative permeability curves. In this derivation, the linearized well model
was the measurement functional of the linearized inverse problem at each iteration. Al-
though we used a simple well model, encouraging results were obtained. However, we
observed that more realistic well models should be used for a better identification near the
wellbore. Moreover, a deep understanding of the relation parameter-observation is required
to establish the appropriate measurements during the assimilation and avoid redundancy
in the inversion.

The formulation of the IRBS for the estimation of reservoir properties was not only
efficient and robust but also convenient for the closed-loop approach. We derived an ad hoc
sequential implementation of the IRBS and compared its performance with the ensemble
Kalman filter. It was found that the IRBS provided better estimates at the beginning of the
assimilation window. The numerical results were promising and indicated that the IRBS
may become a tool for parameter estimation in reservoir modeling. With the integration of
seismic data and smart-wells technology, better prior knowledge and reliable measurements
may result in an improved reservoir characterization.

The theory and application presented in this dissertation may be extended in many
ways. With respect to the theory, one of the following steps is to derive the necessary
conditions for convergence of the IRBS applied to the forward model of Chapter 6. The main
challenge of this research is the proper application of existence and uniqueness results of the
forward model [2, 72]. This theoretical analysis may be helpful to understand the capabilities
and limitations of the IRBS. Additionally, one the most important aspects of the inverse
problem is to determine the identifiability of the petrophysical properties of the reservoir.

Where and when should we measure the state? Should we expect local identifiability of the
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uncertain property? Some of those concerns have already been addressed for the simplified
model of Buckley-Leverett in one dimension. However, for the two-phase model utilized
in the present work, those are still open questions whose answer may be the parameter-
observation relation so valuable for improving the inverse estimations.

With respect to the application, the next step is the analysis of the well-model in
the inverse estimation. A natural approach would be the implementation of the IRBS with
a more accurate well-model. A different approach is the incorporation of the uncertainty
in the well model as part of the inverse problem. This could be accomplished following our
previous work on state estimation [36] by adding the well-model error as a forcing term
in the model equations. Furthermore, in order to identify realistic geological models, it
is essential to incorporate new parameterizations that preserves multipoint statistics. The
natural approach is to implement the IRBS coupled with the nonlinear PCA used in [59].
Finally, it is important to develop a version of the IRBS for the problem of uncertainty
quantification. The covariance must be updated at some point of the implementation of the
IRBS. In particular, in the sequential IRBS-KL, the parametrization should be updated after

each assimilation interval of time so that the geological information can be fully captured.

92



Appendix A

Proofs of Chapter 3

In this section we provide rigorous proofs of Lemma 2 and Theorems 2 and 3 of Chapter 3.
We first present a technical lemma concerned with the monotonicity of the iterates. This
lemma is analogous to Proposition 2.1 of [32]. However, the main difference to the work of
[32] is that the nonlinearity condition (Assumption 2) is imposed to the implicit nonlinear

forward operator G(k,s) = 0.

A.1 Proof of Lemma 2

Since (Al) and (F1)-(F3) hold, the assumptions on Theorem 1 are satisfied. Then, k" is
well defined in terms of (3.21). We recall that R defined by (3.16) is positive semidefinite.
Since C' is by hypothesis positive definite, then R™ 4 C' is symmetric positive definite. Note

now that

[1ke — K™M|[% = 1K™ — K"k +2[1k" — k"I
—2(ks — "R — B e R — BV R (A1)

From expression (3.21) and using the linearity of the inner product it follows

M
=2k — K" R = BV D = =2 (R + CLHAT — L5 (sp)] (ke — BTN Al (AL2)
mj
From the definition of v}, (see (3.19)),
(ke — K"V ydie = Lon (s — s'h) (A.3)
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where s is the solution to
DpG(E" 1 ) ks — K" 4+ DG (K™Y, s [s™ — s7:] = 0. (A.4)

Substituting (A.3) into (A.2) and with some simple computations we find

M
= 2l — LR = K e = 23[R 4 O — £ (R, — ()]
mj

M
~2) [R"+ CL 5] — Li(sE)][dh, — Lon(sp)]
mj
= 2[d" — L(sp)]T[R" + C) 7 d" — L(s7)) = 2[d" — L(sB)]T[R" + C] 1" — L(sF)]. (A.5)
With similar arguments we obtain

k" — kY = 20d — LT[R+ C) T RMR + O] d — L(sp). (A6)

Then, the second and third terms of the right hand side of expression (A.1) can be written

as

2[k" — kMR — 20k — KT A" — K" = 2[d7 = L(s)]T[R" + CTHd — L(s))]

r

—2[d" — L(sW)]T[R" + C]LC[R™ 4+ O]~ [d" — L(s%)], (A7)
where we have applied
[R"+C) ' = [R"+ C]'R"[R"+ C ' = [R" + C|'C[R" + C| L. (A.8)
We substitute (A.7) in (A.1) and use the fact that |[k" — k"~ 1||% > 0 to obtain

1R = K" HIR = (1B = KM|[R > —2[d" = L(sp)]T[R" + C] M d" — L(s7)]
+2[d" — L(sW)T[R™ + C] 7 C[R™ 4 C) 7 Hd" — L(s)]. (A.9)

Note that the second term in the right hand side of the previous expression satisfies

2[d" — L(sp)|"[R" + O] 7' CIR" + O]~ H{d" )]
_ Q[dn N £(S7FL‘)]TC—1/201/2[R71 + C]—lcl/QCI/Q[Rn + C]—lc«l/QC—l/Q[ )]

= 2[d" — L(sP)TCTV2A2CTV2[d — L£(s%)],(A.10)

d" — L(sh
d" — L(sh
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where
A=CY2 R+ )" CY2, (A.11)

We substitute (A.10) in (A.9) and use definition (A.11) in the first term in the right hand
side of (A.9) to obtain,

1w = B MR — [k = K7[R > —2[d" — L(s)]TCTPACTVP[d" — L(s})]
+2[d" — L(sE)TCTV2A2CTV2dn — £(s%)]. (A12)

Moreover, we note that

2" — L(s})]TCHPACTVP A" — L(s7)] < 2/[ACT2[d — LI — L)l

(A.13)
This inequality, applied to (A.12), yields
1k — K"l — [k — K1
> 2||ACT VR [d — L(s)][|[||ACTH?[d7 — L(sp)]|| — ||d” — 5(5?)Hc—1]~ (A.14)
On the other hand, is easy to see that
— n 1 - n 1 n
|AC™2[d" — £(sp)]|| = AT |C721d" = L(sp)]|| = W!\d" — L(sp)llc-1-
(A.15)
Furthermore, from (A.11) and (3.17) it follows
A7 < |l PR - CleT V|| = [|CT VPR G2 4 )|
<|lLlPctlic| + 1. (A.16)

Combining (A.15), (A.16) and (3.32), we find

1
ILIPCR|C ] + 1

IACT'2[d" — L(spI| > |d" = L(sE)llc-1 = plld" = L(sF)[|c-1(A-17)
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Then, (A.14) becomes

[1e = K" I = e — B"[[%
> 2| ACTV2 (A" — L(sE)]I] | plld” — L)l — [1d" = L(s7) o1 (A.18)

and by using hypothesis (3.33)

[l = K" IR = [l — K"[[%

=2 NAC 2 — (I 1~ £l (A.19)

>2[
p a

An additional application of (A.17) yields (3.35). O

A.2 Proof of Theorem 2

First we show that the sequence is monotone decreasing. Since k, is a solution to the NF-
PIP, let s, be such that G(k., s«)=0 and L(s.) = d. On the other hand, note from (3.36)
that k € B(d, k), then from (A2) (for k = k = k., k = k) it follows that

1£(s)II < Collks — El|xcl[L(5:) — L{sp)Il, (A.20)
where s, satisfies (3.31):
DGk, sk)s, = —DpG(k, s}) [k« — k] — DsG(k, 5%)[s4 — s%]. (A.21)
Then, it is not difficult to see that

1£(s)lle-1 < IO < ICHIY2Col ks — Rl il £ (s5) — L(sp)|
< a'2Cyl |k — K[|l L(s:) = Lsp)llo-1 (A22)

If we perform the change of variables s; = s, + s., it follows that (A.21) becomes
0 = DGk, sk)[ks — k] + DG (k, s%)[s: — sk, (A.23)

which must be solved for s;. The previous change of variables is substituted in (A.22) to

obtain

p
ld = L(st)lle-1 < aza!2Cafld = L(sp)llo-r < glld = L{sp)lle-1, (A.24)
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where we have used (3.36) and the fact that £(ss) = d. From (A.23) and (A.24) we realize
that the assumptions of the previous lemma are satisfied (a = 2). Then k!, given by (3.21),

for d" = d (see Remark 1) satisfies
[1x = KlI% = [l = K [% > pP[ld — L{sE)llE-1- (A.25)

Therefore, § > ||ks — k°|[% > ||k« — k'||% and we can apply the same argument inductively
to show that

e = kMR > (ke — B"[[% (A.26)
for all n. For this reason we may define
a= nlLH;o ||k — E"™|xc. (A.27)
We now prove that k™ is Cauchy. Let m > ¢ and consider [ € ¢, m] such that
ld = L(sk)llc-1 < [ld = L) l|o-1 (A.28)
for all n € [¢q,m]. Note from (3.21) that
(ke — KB = K = (ke — B3[R4 O] d — L))

M
=D [R+Cljld = L(sp)]jlke — K )k (A.29)

jm
By the definition of ~% ((3.14), (3.19)) we know that
(ke = K500 = Lin(As), (A-30)
where As satisfies
0= DGk L, %) [k — K71 + DG (K", s As. (A.31)
On the other hand, let s}’ be the solution to

0= DpG(E" 1, ") [ky — K" + D,G(E" L, 5% s — 7). (A.32)
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We subtract the previous equation from (A.31) to show that As satisfies
0= DpG(E" 1 sE) KT — k"N 4+ DGR, sT)[s” — As — 7). (A.33)

Observe that k'~ k"1 € B(§/2,k.) by (A.26). Then, ||k~ — k"7 !|x < 6, and we may
apply assumption (A2) for k = k!~ k=K1 s= sk, and § = s%. Then,

1£(s%) — L([s7 — As])]|g-1 < 2Ok — k"7 [|£(sk) — L(s)]| o
< Coa'25||L(sh) — L(sE)|o-1,  (A.34)

where we applied the same argument that we used to obtain (A.22). We now substitute
(A.30) in (A.29), use (A.34) and the triangle inequality to obtain

(ke = K71 K" = B )l < l[d = LSRR+ CIHCY2]1£(As) |-
< Coa25][[d = L(sp)][R + O V2| IL(sk) — L(sp)llo
H/[d = L(sE)R+ C) ' CV| |IL(sy! = sho)ll o (A.35)

Applying the triangle inequality again we find

(ke — 1R — B ] < [[[d = L(sE)]IR + C] ' C2]] | Cada || d — L(sE)] |-

+CodaP||L(skp) — dl|c-1 + ||£(s}) — dl[ -1 + ||d — C(S%)Hc—l] :
(A.36)

In addition, by definition of s? (A.32) and since ||k, — k" !||c < &, we apply (A2) one more

time to derive
lld — L(sP)]|c-1 < Coa? |k — K" Y|iclld — L(s})||c-1 < Caa'/?8]|d — L(s%)|c-1(A.37)

where we have used the fact that £(s.) = d (k. is a solution to the NF-PIP). Expression
(A.37) is substituted in (A.36). Then, (A.17) and (A.28) yields

(ke = K71 R = K] < JJACT2[d = L(sp)]I|(3C2602 + 1)]|d — L(s3)lo-1- (A-38)

On the other hand, as we indicated earlier, the previous lemma applies for a = 2, so we can

use expression (A.19) to find
1 n— n - n n
;[Hk* — K"N[R = (ke = K1k | > 11ACTY2[d = LI Id = L(sE) o1 (A.39)
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Then we combine (A.38) and (A.39) to obtain

1/2
(s — KL oty < B0 DT

Ik = K" = e = K7}] (A40)

Furthermore, we define e; = k, — k*. So, for I, ¢, m as before, it is not difficult to see that

-1
(erm1 — eg-1eimn)c = Y (K" = k"L R — k) (A.41)

n=q

Then, from (A.40)

(3C00Y/2 + 1) 2
—

n=q
_ (3C28al/? + 1)
=

(e — eq-1e1-1)x] < (11ke = K11 = 11k — K711}

(I = KU = e = KR), (A42)

so, from (A.27) [(ej—1 —eg—1,€1-1)k| = @ —a =0 as ¢,l — co. With the same argument it
follows that ||e;—ey||% — 0 and ||e;— ey ||3- — 0 as m, g,1 — co. Finally, since ||k —k||3. =
llem — eql|2 < 2||em — el [% + 2|ler — eq|3, We have that k™ is a Cauchy sequence.

Then, by completeness of X, k™ has a convergent subsequence also denoted by k".
Let us define k = lim,_.o k™. Let, § be the solution to G(l%,é) = 0. Since G satisfies
(F1)-(F3), by the Implicit Function Theorem (IFT), there exists a neighborhood U of k
such that G(k,s(k)) = 0 for all k € U, where s : Y — S is a continuous function. Since
||k™ — k||x — 0 as n — oo, we may take n sufficiently large such that k" € U. Therefore,

n+l

as n — 00, by continuity of s (with respect k), si."" = s(k") — s(k) = 4. By linearity, we

also have that £(s%") — £(8). However, from (A.25), it follows

l l

1 — n
> lld = L(sp)I]” < 72 ks — K™% — ||k — E™|[F)
n=1 =

1
= 5 ([lke = K% — [[kx — K'[[R). (A.43)
p
Then, when [ — oo it follows
ZHd L(sp)I” < Q(Hk*—kOH?c—OéKOOa (A.44)

and so ||d — L(s%)||*> — 0. Therefore, as n — oo, L(s%) — d and since we already proved
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that L(s%) — L(8), it now follows d = L(5). We conclude that k is a solution to the
NF-PIP. O

In contrast to the proof of Theorem 2.2 in [32], in the previous theorem an acceptable
distance between the initial guess and a solution to the NF-PIP depends not only on the
nonlinearity condition (Assumption 2), but also on the norm of the measurement functional

L, and the prior error covariance matrix C'.

A.3 Proof of Theorem 3

Since k, is a solution to the NF-PIP, let s, € S be such that G(kx, s.) = 0 and L(s4) = d.
Assume 7 > 0 is fixed. Let s} be the solution to

DGk, sk)[st — s:] = Gr(sx — 55, ke — k). (A.45)

Since ||k, — k|[x < 6/2 < 8, we apply Assumption (A2) (for k = k = k, and k = k) to

obtain
1£(s:) = L(sP)llo-1 < Coa 2|k — K[| | L(5:) — L{sE)| 1. (A.46)
Note now that

147 = L(sMlles < 11d7 = Ls)l e + 1£(s) — L(s)] e

< 0+ CoaV2|[k. — Flll1£(5:) — £(sk) o

< 0+ Coa 2|k — Ellcllld? = L(s)llor +11d7 = L(sk)le]
< [1+ Coa ||k — Fllln + Coa/2|[k, — Fllclld” — L(sk)llo, (A47)

where we used (A.46) and the hypothesis on the noise level (||d7 — L(s«)||c-1 < n). On
the other hand, by the discrepancy principle, before we terminate the IRBS 70 < ||d" —
L(sh)||¢-1 and so

1 —
17 = £(sDlle-+ < —[1+ Coa?|lks — Fllelld" — L(s})lle-

+Coa [k = Kl|icl|d" = L(sp)llo-1 = g!ld” — L(sp)llo— (A.48)

for

pT

R R S vV Ay

(A.49)
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Then, since k € B(6/2, k) we may apply Lemma 2 to obtain that k%, defined by (3.21),

satisfies
- a—1
ke = Bl = I1ke = kylIf: > 202 [ “—= | lld" = L(sP)I[2-+ (A.50)

(we have added the subscript 7 to emphasize that k}7 depends in this case of d"). From
(3.37) note that

-1 pr —1
by — KOl < — 27 < , A51
I e 4at/2Cy(1 +7) ~ al/205(1 4+ 7) ( )
and so
1+ o201 + 7)||ks — KO||xc < pr-. (A.52)

Then, (A.49) implies a > 1. Therefore, §/2 > ||k« — k|[3- > ||k« — kj||%. By applying this
methodology inductively, we show that k;’ given by (3.21) satisfies

[l = kIR > [l — K7l[% (A.53)

as long as 70 < [|d7 — L(s%)||c-1 and so the sequence k' is monotone decreasing. Let us

assume that for n = n(n),

la = £(s¥)lle- < 7. (A.54)
From (A.50) it follows that
n(n) -1 a— 17"t
> (ke = kg7 = ke = ki l1E) > 207 [——=] D7 lla" = LEpEr. (A55)
n=1 n=1

Reducing some terms in the left hand side and using the fact that 71 < ||d7 — L(s%)||c-1,

we find
712 712 n(n)—1)2 afa—17 5 5
00 > [lks = FIIE 2 Ilke = KIIE = Ik — kg2 > 202 [ =] 203 (n(n) - 1).

This inequality shows that, given 1 > 0 fixed, the discrepancy principle terminates the IRBS
after a finite number n(n) of iterations. We now observe from (3.37) that ||k, — k°||x <
o/ (2a1/ 2Cs5). Therefore, Theorem 2 can be applied where now k™ is the sequence given by
(3.21) with d" replaced by d.
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We now prove by induction that for all m fixed, k;* — k™ as n — 0. For m = 0 the
result follows trivially. Let us assume that [|k7"~! — k™ !|[x — 0 as n — 0. Let s} and
Sf, be such that G(km 1 sm) =0= G(k:;”_l, Sf,)- By definition,

k= k™ =kt = T [TIR™ 4 C) AT — L(sR,) — d+ L(sP)] (A.56)

Therefore,

[k — k™|l < ([~ — k™|

Y™ lR™ + CI7 O3+ [1£(shy) = L5 lo1 |- (A.57)

We now use the inductive hypothesis, the IFT and the linearity of £ to conclude that
kyt — k™ asn — 0.

Now we show that if n(n) remains bounded for all n > 0, ky converges to k™ as
n — 0 and that £" is a solution to the NF-PIP.

ld = L(sF)llc-1 < n+[ld" = L(sEllc-1 + [£(sE,) — LIF)llc- (A.58)
for all m. In particular, for the stopping index n = n(n) (A.54), it follows that
ld = L(sp)llc—r <n+ 70+ |[L(sE,) — LIsF)lc-1 (A.59)

Therefore, since we already showed that k; — k™ as  — 0, we use the same argument as
before to obtain that ||d — L(s%)|| = 0. Then & converges to a solution to the NF-PIP as
n — 0.

Now we consider the case where n(n) — oo as 7 — 0. Let k be the limit of k™, the
sequence with exact data which exists by Theorem 2 and is a solution to the NF-PIP. Then

we may take n large enough such that

pr —1

k— k" < - A.60
I e 4a172C5(1 + 1) (A.60)
Thus,
Ik — Kol < ||k — k™|l + [|5™ — k.|| <Pl + ||k — k| (A.61)
*| [ > Ic *| | > 4&1/202(1+T) * | ICH .
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where we have used the fact that £ is monotone decreasing. Then, from (3.37)

- pT —1
AT
e < 4al/2Cy(1 + 1)
3 -1 -1
P —i) <
4012Cy(1+7) =~ Coal/2(1 + 1)

1k — Kl < [k = kullc + [k +2[[k = ku|lic

(A.62)

Then, by the argument used above, expression (A.53) follows with k. replaced by k. On
the other hand, given € > 0, since k" — k, we may take m(e) such that if m > m(e), then
||k — k™| < 5. In addition, since n(n) — oo as n — 0, there exists § > 0, such that
n(n) > m(e) whenever n < §. Furthermore, we note from A.57 (with n replaced by m(e)),

that there exists d2 such that, if n < ds, Hk:;n(e) — kM| < $. Then if < min (9, 02),
15 — Kl [c < [k = klle < [k = k™[ + [k = k™| < e (A.63)

Thus, as n(n) — oo for n — 0, k;} — k where k is a solution to the NF-PIP. [J
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Appendix B

Derivation of the IRBS for
Two-Phase Flow

B.1 Reduction of the Linearized Case

From definition (6.48) and equations (6.26)-(6.31) we know that

@t = WX [P, — pk(ah)], (B.1)
uf = —AmeY" T pn, (B.2)
Q' = whe¥"  NE [y — p(ah)]. (B.3)

Using again definition (6.48) it is straightforward tho observe that

DpG(P" L SM)[P" — P Y+ D,G(P" L, SH)[S — S}

lp — v} op"
= ope(s) PP e, — o (s -
N,
Op’ -
Hlor = 07 el S+ V- Tu - up] = Y g - qplo(e — o), (B.4)

=1
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DpGy(P" 1 SE)P" — P 1 + DsGoW (P 1, SP)[S — SE

Olp — p™ _ n os% n n I
M%—crw Up — )L + @ (er + cu)ls — s 2

= ¢p(cr + cuw)sp

ot ot ot
n Ols — s% e n ODY n 0s
o T 1, g [(er e E 1 el -l

Np

+V - [fopla —up] + [fw — o plap] =Y [farla— i) + | fu = fi plai]o(x = x;),(B.5)
=1

DpH(P" ', SE)[P" — P" "'+ DH(P" ", SP)[S — S
= [u—u}] + D Np[s — sl Vph + Y — Y"1 ALY
— 3" DR[O — 02TV AT VD — p, (B.6)

DPW;’I('Pnil,S%)['Pn _ fpnfl] + DSW;’I(’Pnil,S}%)[S o S?]
= [¢ = ") = wp DNE"" (P, — pp(alp)[s — s3]

n—1 _
=D wWpDg Ape" (P — ph(ap) o — 00
o

n—1 _ n—1
—wpApe (P = pp)[Y = Y + WA (0 — b, (B.7)

DpWH (P, SP[P™ — P+ DLW (P, SP)IS — Sp]
i n n=1, p n n
= _wles)\FeY (Pon.r — PE)[s — SF]
i7l n n—1 n n n—
= Wi Dy N (Pl — D) [0 — 027
n n—1 n n n—
_WII)‘Fey (th,F —pp)lY =Y 1]
n Yr 1, n n n yn—1 n
—wiAEe” " (p, — Pon.r) + WiABe" (p — pip). (B.8)

From definitions (6.55) and the fact that LG(P"~!,S%) = 0, we can write (B.6)-(B.9) in

the following compact form

u—up = N V[p—phl+ T[s — s, Y =Y {0, — 07 1Y Juy,  (BLY)
¢ — g = —XE T (p—ph) + Tls — s, Y — Y™ {0, — 02 Yalgl, (B.10)

I,n n n n— n— l,n )
Péh—th,F: =0k —T[s— sk, Y =Y {0, — 007 Yol oy — v (B.11)

105



In addition, some simple computations show that
fw— fiop = Bls = sk, {0a = 057" }al
for B defined in (6.71)
Bls. 0. 0,) = |whs = RLFLp|s + |k = K0S p |0 = K £ pOo

Now observe that

fopla—up] + [fu — forluf
= N2 "V — ] fuT s =SB Y YL {0, — 02 o u

[ = W |l — 5]+ [l — | 16w — 0071] = i £ 160 — 03 o

and some algebraic manipulation yields

foo, 0 —0g] + [fuw — fi plup
= [ alis = 5]+ k10w — 07 + S plY = Y| u

-1

—A&Feyn Vip—pp] = Tw[s — sp, Y — ynt {0, — Hgfl}a]u%.

Similarly

S la = a#1+ L = Ji pla?
= [ als = s#) + w00 — 07 + f 1Y =Y ap

1 n—1 _ _
—wh )\Zfey (p—pE) =Typls — sk, Y =YY" 1 g, — o 1}(11’}.

Equation (B.15) and (B.16) are substituted in (B.4)-(B.5) to obtain

DpG(P" L SY[P" — P Y+ D,G(P" 1, SH)[S — S}

dlp — pip]

- s — s+ o — o0 Je(sp)

= ¢7}L7'C(S7IL7) + ¢7flf—'[cw - CO] at 6t

op'k op'k

FV [ Tls = .Y = V" {0 — 027 aJul = Ape”™ Vip - p]

Np

=3 [Tl = s Y = Y {00 — 00 i — o N (0 — b 6 — X,
=1
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(B.14)

(B.15)

(B.16)

(B.17)



and

DpGy(P™ L SE)[P™ — P 1 + DGy (P 1, SE)[S — SP

_n n 8[])—])%] n—1 8SF n ap%
—¢F(Cr+cw)5FT+Cr¢r [p — PEl— ot + ¢p(er +cw)ls — sp] ot
n 6[8 B 87}17‘] n—1 n ap?" n %
+¢FT + [or — ¢y ][(Cr + Cw)sFﬁ + 1+ lpp — ot ]
V- [ Tals = 55,V = Y70, = 057 uf = AL pe” V- p%]
Np
-3 [:rw[s — Y =Y 0, — 0 g — WP e (p - p’;)}a(x —xb). (B.18)
=1

which shows (6.51)-(6.52). Similar argument yields (6.53) and (6.55)

B.1.1 Measurement Functional on the linearized variables

In order to compute the representer coeflicients, we need to study the measurement func-

tional on the linearized variables. From (B.9)-(B.12) we observe that
l I 4 l I l l
,m m n m
£ wh) = [ 8l = 1wt = 2l p05")

T
|t =) [l =Tl sy =y g0 -0~ -] (B19)

L5 (1), fule ]/ 5(t — 1) [ag! (8) + bfu(ah )
= agy"(t5™) + bfp p(xh, t5™)

T
+/0 ot — tﬁ;m) [aq[q}T[s — sy —ynl AOa — 05 1}] —wl AeY l(p—p’})}

+bB[s — s, {0 — eg—l}]} (B.20)

and, by definition (6.39),

0’70

£E™(p / 5(t —th™p(al,t) = p(al, tb™). (B.21)
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B.1.2 The EL equations

For the derivation of the EL equations we first observe that

N,
ap n n—1 R ? dn n—1 .
2D,J =D Jd+/ / qSFc 315 -V [)\FGY Vp} —|—;wl ALeY pé(x—xé)}
P ds al
p n—1 A n n—1 ~ n n—1
[éf)F(Cr + Cw)Sh o, o Cr gy lpaif -V [/\w,Fey VP} + Zwi)/\w’F@Y po(x — Xi,)}]
=1

/ / ANpe" T Vp e+ Ay DY pet™ V- m] + / [Adkc(si) + Auwdi(cr + cw)splp(t = 0).
o0 Q
(B.22)

We integrate by parts once with respect time and twice with respect . Then we assume
A=0=A,ont=T and

NgeY " VA AR eI VAL, =0, (B.23)
to find
2D,J = D,J +//T —Q[Adf‘ (”)}A—Q[A O (e + cu)st| + Auerd)™ 105p |
pY = Updd 0o ot FC\SF)|P ot v F\Cr T Cw)SE wCr ot p
/ / e’ VAHZ,FeY"_IVAw}ﬁ
NP
—i—ZwI’l// [/\%eyn_lA—i-/\Z,Feyn_lAw}ﬁé(x—xé).
=1 o Jo
(B.24)
From 6.46) and (B.19)-(B.21) we find
Ny My T
m m = n Yn—1 . m
Dypdg=> "> [dsm - Lk (ql)][cpj]j,m[ /0 /Q wpApe" " po(x — 2})o(t — t )]
=1 jm
I Ml
_szlm L™ (pp)llC Crilim / /P5$—CUI t—tlfm)]
=1 jm
N, M}
S30S - ghmp)T(e ,]/ /p5m—x7 V(¢ — tbm). (B.25)
=1 j,m=1
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Then, (B.25) becomes

1
Np Mp

2D, =Y Y ™ — L7 (d)]]

=1 jm

_%Zdzm

l1],

lljml

+/Q/OT[ 2 [agpe(s}

+Z

which in turn yields

l

z’:zdzm

I
=1 jm
Np Mj
Ilm l,m
o Z Z[dp £ p,
=1 jm

+Z Z dlm Elm

=1 3,m=1

1 g Iyn Y
Co ]j’m[/o /pr/\Fe

l
p

ot — 5]

Sz —x

l
1

I
L7 ()]l Izjm//P5x—$1 t_tlm)}

—ctm(p ol 7]/ /pém—x’ )8t —th™)
~ 0 n n n—1 85% ~
)}p 9 [Aw¢F(CT + cw)sF} + Ayerdy (,%]p
/ / )\” L v/ ’IVAw}ﬁ
// e W)
(B.26)
mpbh Isz / /p5x—x1 t_tllm)}
/ / l)\ p(5 x— )t — tl’m)}
im P P
Ol m,j / / po(x — xl my tlo’m) (B.27)
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for A" defined in (6.64). Similarly,

T 8 n
2D5J:D3Jd+// A[(ﬁ%[cw—co] Pr
aJo ot

// qﬁF cr+cw)“8§f+¢Fat+v [ suF} ZqF m—xl)}

- /F /0 ! (Al 6w ] + Ayl oup - m]] + /Q (34t =0).

5+V '[n suF] Zan 36(x — )}

(B.28)

Then, integrating by parts and using the same final time conditions on A, A,,, as well as
(B.23) we obtain

2D,J = D Jd+// Adlew — co] 2 PF w¢%(cr+cw)8§f _ 8[¢§;\w]}§
_ /Q /OT VA - |w2sug)| + VA, - [ sup] | - ; /Q /OT G [ ARE + Ayl | $0(a — ab)

(B.29)

On the other hand, is easy to see that
T
/ / Ky VA -ul + ng,sVAwuﬂ §

// B+ V- [Agh” ] 5—// AV [suf] + AV - [ u}]|5(8.30)

Therefore,

(9 (9 o O AL]T .

// A e +// [av: “F+AV-[~;u%ﬂ§

_ ; /Q /0 03 [ARD + Al ] 860 — o).

(B.31)
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From 6.46) and (B.19)-(B.21) we compute

N, M} T
D Jd = ZZ dl] Elj ) fw( [Cp,ll]j,m[/o /Q [aqg%?
=1 jm
bl — R )8 = ot — )|
Ny M}
+Z’:Z Li _ gl K sé(t—tlm)é(x—xl)} (B.32)
pbh u Jm pbhF PF] I I :
=1 j3m

and so (B.31) can be written as

T
2D,J = ZZ dl’J [,l’j ) fw( [Cp,ll]j,m[/o /Q [aq%ﬁ?

=1 jm

bl — K f2 1) O — ot — t™)]

Ny M}
—l—iz dl’J (4] [p — PRk sd(t—t )5($—$l)}
bh, — PF] 1

I=1 j,m
. o VAT
// Agplew — col 71 pF + Awdp(cr + cw) 8tF - [ gt ]_3

—// [v (AR + V- [A gl u] s+// Av [KPul] + AV - [ u]|5
QJ0 -

—Z / / 03 [Agpry + At ]85 — xd)
1=1 /0 ’ ’

(B.33)
which is equivalent to
Np zlﬂ T
AN = 30 Sl = £ ) Sules Oy i [ [ faet
=1 jm
bl — )8 — ot — ™)
I Ml
_ZZ [y — £ (k)] ” ljm / / Py — RS 30(t —th™)8(x —xll)} (B.34)
=1 j3,m
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for A7 defined in (6.65). Analogously,

2Dy J = Dde+// —Y"hHoy e, y)Y
+/Q/O A[V- | ’}?u}?] — Zq%?é(w—xé)}
=1
Np
A |V - N V] - D fopa¥ole - :c;»}

(B.35)

and the same arguments as before show

y -yl = //C (x,y)
Ny M}

" Z Z Li“ [Cp—:]j’m [q%(g(x _ ggé)é(t - té’m)}

=1 jm

Np

VA + f7 oV A - uf + > gp[A+ £ pAy]d(x — )
=1

N Moo
= > ldY — L GO il — PRI — ™) (e — wb]] :
=1 jm
(B.36)

Expressions (6.67)-(6.69) are obtained with the same arguments.

B.2 The Representers Algorithm

Note that A and A, (6.64)-(6.65) are bilinear operators. Then, expressions (6.83)-(6.84)
are substituted in (6.62)-(6.63) we find that

Ny, M N, ML
SN BPAN A =T ST [d - e mDY (B.37)
=1 j=1 =1 3,m=1
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Then, Ay and A}, satisfies (6.85)-(6.86) if and only if

Ml
BLm = Z[dld LIC im (B.38)

7=1

for every x € {p, 1,0}, I € {1,...,Ny} and m € {1,...,M}}. From definition (6.81),

expression (B.38) becomes

By = [d}, — £ JCL ) (B.39)
which finally can be written as
Cy8 =[d — L] (B.40)
The same argument of linearity shows (6.87)-(6.90) as well as
Ny M
Tls— sk, Y —Y" 7 {0 — 0071} =N gl (B.41)
X =1 j=1
where r;“l was defined in (6.72). Therefore, it follows from (B.20) that
Ny M
n—1 :
cEm(gh) = chmg +3 7 Z Bl / (t — thk) [qg:r[r;@l] — Wi AReY R;gp](mz)
X =1j=1
and from definition (6.75)-(6.76) we obtain
Lhm(q / S5(t — thhgk(t) = £E™(q +ZZTW bl (B.43)
x =1
Similarly, from (B.21)
Ny My
k,m m , n N J
Ly (Pllfh) =L bhF Zzzﬁlj/ o(t — tlk —Pr ]T[r3‘< |- Rijp (B.44)
X I=1j=1
and so
k,m m k,m,l
[’I (plljh) [ pbh F =+ Z Z '7'] bl (B.45)

x I=1
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Analogously,
ng,m(p) _ ﬁlg,m n _|_ ZZTkml bl
x =1
Then, for £ € {p, I, 0}, the general case can be written as
k,m k m n k m,l
LM = £MER + ) Z e by
X I=1
On the other hand, substituting (B.47) in (B.38) yields
k,m k m k,m,l
[Cewbflm =d™ — LEM(ER) =Y ZT -bl,
X I=1
which by using (6.77) and (6.41) becomes
CgkbE-FZZU bl = ﬁ’g(f?)
x =1

Note that (B.49) can be written as

NX
[C€k+”££bf+zv bi+ Y > v bl =df — LEER).

I#k XFE =1
From (6.78), the previous expression becomes
VAR + 3V b+ 3 VEL bt — af - chep
I#k x#¢ 1=1
Simple computations then show that (B.51) is
NX
k.l I _ gk k
2.2 Ve by =de — LE(ER),
x =1
which in turn, by (6.42) and (6.80), implies
NX
l !
ZZVS,X by =d¢ — L
X I=1
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(B.48)

(B.49)

(B.50)

(B.51)

(B.52)

(B.53)



Finally, from (6.43) we have

D Veyby =de — L (B.54)
X

that we rewrite as
Vb=d-L (B.55)

for d and £ defined in (6.80) and V as described in Step (4) of Algorithm 4
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