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NUMERICAL HOMOGENIZATION OF
NONLINEAR RANDOM PARABOLIC OPERATORS*

Y. EFENDIEVT AND A. PANKOV#

Abstract. In this paper we study the numerical homogenization of nonlinear random parabolic
equations. This procedure is developed within a finite element framework. A careful choice of
multiscale finite element bases and the global formulation of the problem on the coarse grid allow us
to prove the convergence of the numerical method to the homogenized solution of the equation. The
relation of the proposed numerical homogenization procedure to multiscale finite element methods is
discussed. Within our numerical procedure one is able to approximate the gradients of the solutions.
To show this feature of our method we develop numerical correctors that contain two scales, the
numerical and the physical. Finally, we would like to note that our numerical homogenization
procedure can be used for the general type of heterogeneities.
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1. Introduction. In this paper we consider numerical homogenization tech-
niques for nonlinear parabolic equations:

(1.1) Diue — div(ae(z, t,ue, Dyue)) + age(x, t, e, Dyue) = f,

where € is a small scale. Our motivation in considering (1.1) mostly stems from the
applications of flow in porous media (multiphase flow in saturated porous media,
flow in unsaturated porous media), though many applications of nonlinear parabolic
equations of these kinds occur in transport problems. Many problems in subsurface
modeling have a multiscale nature where the heterogeneities associated with the media
are no longer periodic. Furthermore, the level of detail and uncertainty incorporated
into geologic characterization of subsurfaces typically exceeds the capabilities of tra-
ditional flow simulators by a wide margin. For this reason, some type of upscaling,
or numerical homogenization, of the detailed geologic model must be performed be-
fore the model can be used for flow simulation. The numerical homogenization is, in
general, nontrivial because heterogeneities at all scales have a significant effect, and
these must be captured in the coarsened subsurface description.

Our main goal in the paper is to propose and analyze a numerical homogeniza-
tion procedure that is applicable to heterogeneities of general nature. The analysis
of the numerical method employs previous results on G-convergence [19] as well as
homogenization [7] of nonlinear parabolic equations. It was shown that a solution u.
converges to u (up to a subsequence) in an appropriate sense, where u is a solution of

(1.2) Diu — div(a*(z,t,u, Dyu)) + aj(z, t,u, Dyu) = f.

*Received by the editors May 26, 2003; accepted for publication (in revised form) December 15,

2003; published electronically March 23, 2004.
http://www.siam.org/journals/mms/2-2/60026.html

TDepartment of Mathematics, Texas A&M University, College Station, TX 77843-3368 (efendiev@
math.tamu.edu).

fDepartment of Mathematics, Texas A&M University, College Station, TX 77843-3368. Current
address: Department of Mathematics, College of William & Mary, Williamsburg, VA 23187-8795
(pankov@math.wm.edu).

237



238 Y. EFENDIEV AND A. PANKOV

In [7] the homogenized fluxes a* and af are computed under the assumption that
the heterogeneities are strictly stationary random fields with respect to both space
and time. The numerical homogenization procedure for (1.1) should account for the
functional dependence of the macroscopic quantities on the solution and its gradients.

The numerical homogenization procedure proposed in the paper uses general finite
element procedure and solves local problems that are further coupled in the global
formulation. The local problems are formulated in the domains (spatial and time)
with carefully selected boundary and initial conditions. The size of the local domains
is much larger than that of heterogeneities. Moreover, with a careful choice of lo-
cal problems we guarantee the uniqueness of the solutions of these local problems.
Because of a careful choice of local problems, as well as the formulation of the dis-
crete problem, we obtain the convergence of the solutions under some assumptions.
The formulation of the local problems can be simplified, depending on the relation
between temporal and spatial scales. This is discussed in the end of section 3. Our
numerical procedure, as we show in the paper, shares some common elements with
recently developed multiscale finite element methods [11], where the local information
is incorporated into base functions that are further coupled in the global formulation.

The numerical homogenization procedure yields a coarse scale solution that con-
verges to a solution of the homogenized equation (1.2). To capture the oscillations of
the solution the corrector results are needed. To our best knowledge the correctors
for nonlinear random parabolic equation are not known. In the second part of the
paper we construct the correctors which are used to show the convergence of gradi-
ents of the solutions for our numerical procedure. The constructed correctors use two
scales, the physical scale and the numerical scale, the latter being much larger than
the former. The convergence for the corrector is obtained. These results show us a
way to obtain numerically the fine scale features of the solution using the solutions of
the local problems computed previously. We would like to note that the computation
of the oscillation of solutions is important for the application to flow in porous media
and other transport problems.

In the paper we consider some numerical examples. One of the examples is related
to a heterogeneous convection diffusion equation. Assuming that velocity is a zero-
mean divergence-free field that has a homogeneous stream function we obtain the
homogenized equation that contains “extra diffusion” (known as enhanced diffusion).
The latter is due to the effects of the convection at smaller scales. We would like to
note that this problem for linear convection has been of great interest [10, 15]. The
application of the numerical homogenization procedure to Richards equation is also
considered.

The paper is organized as follows. In the next section we present some basic facts
that are used later in the analysis. Section 3 is devoted to the numerical homoge-
nization method and its analysis. In the following section the corrector results are
derived. Finally, in section 5 we present numerical results. Conclusions are drawn in
the last section.

2. Preliminaries. Let (2, %, ) be a probability space and LP(2) denote the
space of all p-integrable functions. Consider a (d + 1)-dimensional dynamical system
on Q, T(2):Q— Q, z= (x,t) € R (t € R, € R?), that satisfies the following
conditions: (1) T'(0) = I, and T(z +y) = T(z)T(y); (2) T(2) : Q@ — Q preserve the
measure 4 on ; (3) for any measurable function f(w) on Q, the function f(7T(z)w)
defined on R¥*! x Q is also measurable.

U(z)f(w) = f(T(2)w) defines a (d+ 1)-parameter group of isometries in the space
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of LP(Q). U(z) is strongly continuous. Further, we assume that the dynamical system
T is ergodic; i.e., any measurable T-invariant function on ) is constant. Denote by
() the mean value over (),

) = /Q F@)dpu(w),  {u,v) = / (1, 0)dp().

For further analysis we will need the Birkhoff ergodic theorem. Denote
1
M = lim —— d
{f} SLIEO Sd+1|K| /[{5 f(Z) Z,

where K C R |K|#0,and K, = {z € R*™! : s7'z € K}. Let f(2) be bounded in
LP (R41) 1 < p < oo. Then f has mean value M{f} if and only if f(z/e) — M{f}

loc

weakly in L (R9T!) as e — 0 [19, p. 134]. The Birkhoff ergodic theorem states that
it fe LP(2),1 < p < oo, then

(fy = M{f(T(2)w)} a.e. on Q.

Define Q = Qq x [0,T], where Qo C R? is a domain with Lipschitz boundaries,
and introduce

Vo = LP(0,T,Wy"(Qo)),  V = LP(0,T,W""(Qy)),
(21) W ={u€ Vo, Dyue L0, T, W~ 19Qy))},
W = {u € Va Diu € Lq(OaTawil,q(QO))}7 WO = {u € VV,U(O) = 0}
For further analysis X " will denote the dual of the space X. Let ue € Wy be a solution
of
(2.2)
Dyue = diva(T(z/?,t/e*)w, ue, Dyue) — ao(T(x/€?,t/€*)w, uc, Dyue) + f in Q,

and denote L.u = Dyu — diva(T(z/€°,t/e*)w, u, Dyu) + ao(T(x /€5, t/e*)w, u, Dyu).
We assume that a(w,n, ) and ag(w,n,€), n € R, and £ € R? are Caratheodory
functions satisfying the following inequalities:

o for any (n,¢)
(2.3) la(w,n, )| + lao(w,n,&)| < C(L+ [n[P~" + [¢[P~") ae.on &

e for any (n,&1) and (), &2)

(2.4) (a(w,n,&1) —a(w,n,82),&1 — &) > Cl&1 — &|P ae. on
e for any (n,¢)
(2.5) (a(w,n,€),8) +ao(w,n,&)n > ClEP —C ae. on

e for any x1 = (11,&1) and x2 = (12, &2)
la(w,m, &) — a(w,m2, &)| + |ao(w, n1, 1) — ao(w, n2, &2)]
(2.6) SO+ palP™ + el (6 - &)
+ O+ a7+ el )6 — & ae on
where 0 < s < min(p — 1,1), and v(r) is a continuity modulus (i.e., a non-

(r)
decreasing continuous function on [0,+00) such that v(0) = 0, v(r) > 0 if
r>0,and v(r) =1if r > 1);
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p>2

For further analysis we define g by % + % = 1. Note that various other coercivity
conditions can be also imposed instead of (2.5).

Next, we briefly mention the definition for G-convergence for the sequence of
nonlinear parabolic operators following [19, p. 176]. Consider a sequence of gen-
eral parabolic operators Le, Leu = Dyu — div(ae(z, t, u, Dyu)) + ag e (z, ¢, u, Dyu) and
Lu = Dyu — div(a*(x, t, u, Dyu)) + af(z,t,u, Dyu). We assume that L. and L satisfy
(2.3)—(2.6) with a(w,n,&), ao(w,n,§) replaced by ac(z,t,n,£), ao.(z,t,n,&) as well
as a*(x,t,n, &), ay(x,t,n,&). Based on L. and L we define the sequence of operators
Ll (u,v) = Dyu — div(ac(z,t,v, Dyu)), L' (u,v) = Dyu — div(a*(z,t,v, Dyu)) and the
fluxes

I(u,v) = ac(z,t,v, Dyu), T§(u,v) = ag.(t,z,v, Dyu),
T(u,v) = a*(x,t,v, Dyu), Tolu,v) = aj(t,x,v, Dyu).

Given v € Vp, Ll(u,v) and L'(u,v) are strictly monotone parabolic operators [19,
p. 176]. Therefore, for any v € Vj and f € W' there exist unique solutions u, € W,
and u € Wy of Ll(uc,v) = f and L(u,v) = f [20].

DEFINITION (G-convergence). A sequence L. G-converges to L if for any v € V
and f € L0, T,W=149(Qq)) we have

Ue — U
weakly in Wy as € — 0 and

I“(ue,v) — I'(u,v),
TG (e, v) — To(u,v)

weakly in LY(Q)? and L(Q), respectively, as e — 0.

REMARK 2.1. We would like to note that in [19] (where to our best knowl-
edge G-convergence for this class of operators is first introduced) the author calls the
G-convergent sequence defined as above the “strongly G-convergent sequence.” The
theorem on the convergence of arbitrary solutions for the G-convergent sequence of
operators [19] that will be used in our analysis follows.

THEOREM 2.1. Assume L. G-converges to L, uc € W, f, f € L0, T, W~5(Qy)),
Leue = fe, ue — u weakly in W, and f. — f strongly in W(;, Then Lu = f, and

ae(xvta Ue, Dxue) - a*(ma tvua Dmu)7

ao,e('r7 b, Ue, Da:ue) - aS(l’, t,u, Dlu)

weakly in LY(Q)¢ and L1(Q), respectively, as ¢ — 0.

To formulate the auxiliary problem for the homogenization we need the following
preliminaries. Following to [23] we define spaces similar to V on Q in the following
way. Denote by Ofyi = (01, ...,0441) the collection of generators of the group U(z).
There is a dense subspace S C LP(2) that contains in the domains of all operators
Ofu = 0 -+ 0347 a € 247,

Further, denote by V the completion of S with respect to the seminorm

d 1/p
11l = (Z ||aif||’zp(m> -
i=1
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The operator 9 : V — LP(Q)™ is an isometric embedding, 0 = (01,...,04). In
particular, the space V is reflexive with its dual denoted by V' By duality the
operators div : LI(Q)" — V', where (div u,v) = —(u,dv). We note that V, in
general, contains fields that are not spatially homogeneous. Note that in [23, 19]
the operators 0; may be viewed as derivatives along trajectories of the dynamical
system T'(z2):

0

27) O.)(T()0) = 5

(T (2)w)

for a.e. w € Q and f € D(0;, LP(Q2)). For further analysis we introduce

(2.8) Ti(t) = T(0,...,0,t), To(z)=T(z1,...,24,0).
We denote
(2.9)
N 1
Mify = Jim g [ FEORn MAT =t e [ (000

We note that the average of a,
(210) a((“')?nag) = Mt{a(w)nvg)}a

is defined on LP(Q) for each n € R and ¢ € RY. Consider the subset of S consisting
of functions

flw) = M{f}.

Denote by V, the completion of this set with respect to the norm

d 1/p
IfIl = (Z II(?ifII'Ep(Q)) -
i=1

To formulate an auxiliary problem we introduce the differentiation with respect
to time OJ441. Define an unbounded operator ¢ from V into V as follows. We say
that v € V belongs to D(o) if there exists f € V' such that

(2.11) (v,0a110) = —(f, ¢) Vo €5,

and we set ov = f. It is easily seen that ¢ = 04110, ¢ € S. Therefore, o is a closed
linear operator from V to V. Let ot be the adjoint operator (acting from V to V).
Then

o =—0;
i.e., 0 is a skew-symmetric operator. In analogy with (2.1) denote W = D(c). Clearly,
W =D(o) is dense in V, and ¢ is a maximal monotone operator [7].

Consider the auxiliary problem

(2.12) po N} . —div a(w,n,§ +ONJ') = 0.
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Define the operator A from V to V' as
(Au,v) = (a(w,n, & + Ou), dv).

It can be easily verified that A is a strongly monotone, continuous, and coercive
operator from V to V'. Since o is maximal monotone it follows from [14] that the
solution of (2.12) in W exists. Uniqueness follows from the fact that (ou,u) = 0 and
A is strongly monotone. Thus we have the following lemma [7].

LEMMA 2.2. FEquation (2.12) has a unique solution, Nf;& eEW, and

(2.13) INE Iy < C.

The homogenization of nonlinear parabolic equations depends on the ratio be-
tween « and 8 and is presented in [7]. The following cases are distinguished: (1) self-
similar case (o = 20); (2) non-self-similar case (a < 20); (3) non-self-similar case
(o > 20); (4) spatial case (o = 0); (5) temporal case (8 = 0).

THEOREM 2.3. L. G-converges to L*, where L* is given by

(2.14) L*u = Dyu — div(a™(w, x, t, u, Dyu)) + aj(w, x, t, u, Dyu).

a* and af are defined as follows:
o For self-similar case (o = 203),

a*(n,§) = (a(w,n,§ + ONye¢)),
aO*(T}a g) = <a0(wa m, g + 6N77»f)>a

where N, ¢ = N'=!1 € W is the unique solution of
(2.15) oN*=! — div a(w,n, & + ON'=1) = 0.
o For non-self-similar case (o < 203),

a*(nag) = <a(w7777§ + 6N77’§)>a
aO*(na 5) = <a’0(wa 7775 + aNn-{»a

where N, ¢ = N° € V is the unique solution of
(2.16) —div a(w,n, &+ IN?) = 0.
e For non-self-similar case (a > 203),

a*(n,€) = (a(w,n,§ + ONp.¢)),
aO*(na 5) = <a0<w7 naf + aNm&))a
where Ny ¢ = N € V is the unique solution of
(2.17) —div a(w,n, &+ ON>) = 0.
a is defined in (2.10).
e For spatial case (a = 0),
a(Ty(t)w,n, §) = Me{a(Ta(x)w,n,§ + ONy e (T2(x)w))},
aO(Tl (t)wa 1, g) = Mx{ao (T2 (x)w7 m, 5 + 8N7]7f (T2 (ZE)L«)))},
where Ny ¢ = N, € V is the unique solution of
(2.18) —div a(w,n, &+ ON,) = 0.
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e For temporal case (8 = 0), the homogenized fluzes are defined by

‘l*(wa%f) = Mt{a(wvnaf)}v
ag(w,n,§) = Mi{ao(w,n,8)},

where My is defined in (2.9).
For the temporal case one can also define N, ¢ in the following way (see the proof
of Theorem 4.8 in [7]). Define F = a(w,n,§) — Mia(w,n,§), and f = div F. Then it
can be shown that there exists N such that

(2.19)

(2.20) f=—-0N+g,

where ||g||,» < 6, for arbitrary small 6. The latter follows from the fact that the range
of ¢ is dense in the orthogonal complement of the kernel of o, and f belongs to the
kernel of o. The proof of this theorem extensively uses near solutions of (2.12) since
Nf;, ¢ isno longer a homogeneous random field. Near solutions will be needed later on
in this paper, though we will not discuss them here.

The theorem on the convergence of arbitrary solutions (Theorem 2.1) for the G-
convergent sequence of operators allows us not to restrict ourselves to a particular
boundary or initial conditions. In particular, from Theorems 2.1 and 2.3 we have the
following.

THEOREM 2.4. Let u. € W be a solution of Leu. = f, f € L0, T, W=14(Qy)),
such that ||ue|ls is bounded. Then u. converges to u as € — 0 weakly in W (up to a
subsequence), where u is a solution of L*u = f, and L* is defined in (2.14).

REMARK 2.2. We note that the ergodicity assumption is not essential for the
proof of the theorem. One can carry out the proof for the nonergodic case essentially
in the same manner as that for the ergodic case. The homogenized operators for the
nonergodic case will be invariant functions with respect to T(z).

For the sake of the simplicity of our further analysis we will assume that the
homogenized operator does not depend on x or ¢t. This corresponds to self-similar and
non-self-similar cases. For the spatial homogenization case the homogenized operator
does not depend on zx or t if the fluxes are independent of time. Similarly, for the
time homogenization case fluxes should be independent of space. The analysis of the
numerical homogenization procedure can be carried out for general heterogeneities
using the techniques of G-convergence theory.

3. Numerical computation of the homogenized solution.

3.1. Numerical homogenization method. Consider 0 = t) < t; < -+ <
tm—1 < tm = T and max(t; — t;—1) = hy;. Denote Qf’t = [ti,tiz1] X Qo, Vi =
Lp(ti7t7;+1, Wl’p(Qo)), and Wz = {’LL € Vi, Dyu € Lq(ti,tiJrl, Wﬁl’q(Qo))}. Through—
out the paper || - ||p,¢ denotes the LP(Q)-norm.

The computation of the homogenized solution will be performed for a.e. w. For
this reason we omit everywhere the notation “a.e. w.” To solve the homogenized

equation, u € W,
(3.1) Diu — div(a®(u, Dyw)) + afy(u, Dyu) = f(z),

we employ the standard finite element method. Introduce a finite dimensional space
over the standard triangular or tetrahedral partitions K of Qo = | K,

(3.2)
Sh = {v, € CO(@) : the restriction vy, is linear for each element K and vy, = 0 on 0Qq},
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diam(K) < Ch,. Consider uy,(t) € S* such that

Dyupvpdr + A% (up,vp) = fopdz Yo e SP,
Qo Qo

where
A*(u,v) = / ((a*(u, Dyu), Do) + afy(u, Dyu)v)de.
Qo

The main idea of the numerical homogenization technique is to approximate
A*(up,vy) using the solution of the local problems. Denote by ¢9(z) a basis in
Sh consisting of piecewise linear functions such that ¢?(x;) = &;; (6;; is the Kro-
necker symbol), and x; are the nodal points of the finite element partition. Consider
up = Zfil 0;(t)¢% (), where 0 = 0,(t = t,41) are defined by

(3.3)
Sortt —or ; ()60 (a dﬁ/ﬁl/ T(@/e’ t/e)w,n'", Dyve), Do)

%

tnt1
+ ao(T(x/e?, t/e*)w, nle,DIvE)d)?)d:cdt = / f(bjo-d:rdt.
tn QO
Here 19 = 37, 0771 ¢9(x) (see also the remark that follows), and v, is the solution of
the local problem and computed as

(3.4) Dy = diva(T(z/e®,t/e)w, nle, D,ve) in K X [ty, tni1],

where v, = 1 on 0K, ve(x,t = t,) =19,

77 / 19dz.
K]

For further analysis # and ( denote discrete vectors defined at the nodal points, and
19(z) € S" and I¢(x) € S" are the functions that linearly interpolate these vectors
into Qo, e.g., 17 = Zf\il 0,09 ().

REMARK 3.1. Note that numerical homogenization procedure (3.3) can be per-
formed both in explicit and implicit manners. For the explicit implementation 1° =
S 07¢%(x) and for the implicit one 19 = 3" 071 ¢9(x).

Equation (3.3) defines our numerical homogenization procedure. Note that this
method couples the local information that is obtained by solving (3.4) in the global
formulation of the problem via (3.3). The choice of the local problems, (3.4), as well as
the global formulation (3.3) are carefully selected for the robustness of the numerical
method.

Introduce the discrete operator A™€ as follows:

(AMeg ¢) = /Hl/ T(x/e’ t/e)w, 77 , D), D,1°%)

+ao(T (a:/eﬁ,t/eo‘)w,nle,vae)lg)dmdt,

(3.5)

where [ = Y, (;¢?(x), and v, is the solution of the local problem (3.4). The numerical
homogenization procedure introduced above has the following discrete representation:

(3.6) MO — g) + APE(gnHY) = b,
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where Mi; = [, #9(2)¢9(z)dx is a mass matrix, A" is defined by (3.5), b; =

ftt:“ fQo f¢%dzdt. Equation (3.6) is solved using Newton’s method or its variations.
For the explicit formulation of the numerical homogenization procedure A™€(9"+1) is
replaced by A™€(6™) in (3.6).

REMARK 3.2. Note that the solution of (3.4) exists, is unique, and guarantees
the operator A™€ is single valued.

Our goal is to show the following.

THEOREM 3.1. up =Y, 0;(t)¢?(x) converges to u, a solution of the homogenized
equation (3.1) in Vo = LP(0,T, Wy ?(Qo)) as limy_olim._o under additional not
restrictive assumptions that will be discussed later.

REMARK 3.3. The proof of the theorem uses the convergence of the solutions and
the fluxes, and, consequently, it is applicable for the case of general heterogeneities that
uses G-convergence theory. Since the G-convergence of the operators occurs up to a
subsequence the numerical solution converges to a solution of a homogenized equation
(up to a subsequence of €).

REMARK 3.4. Note that one can compute the effective fluzes a*(x,t,n,£) and
al(xz,t,n, &) for each n and & and coarse block using the solutions of the local problems
sitmilar to (3.4). This procedure may not be efficient because one does not always know
a priori the range of n and &. In this respect, the numerical homogenization procedure

solves the local problems selectively.

3.2. The numerical homogenization method and multiscale finite el-
ement methods. The numerical homogenization procedure presented in the pre-
vious section can be formulated within the framework of multiscale finite element
methods (MSFEM) [11]. To do this we will first formulate MSFEM in a slightly
different manner from that presented in [11] for the linear problem. Consider a stan-
dard finite dimensional S" space over a coarse triangulation of Qq, (3.2), and define
EMsFEM . gh _, ' in the following way. For each uj, € S” there is a corresponding
element up . in Veh that is defined by

(3.7) Dyup,e — div(a(T(z/eﬁ,t/eo‘)w)DxUME) =01in K X [tn,tnt1]s

with boundary condition uj . = uj, on 9K, and up (¢t = t,) = up. For the linear
equations EMsFEM g g linear operator, and the obtained multiscale space, V", is a
linear space on Qg X [t, t,+1]. Moreover, the basis in the space V. can be obtained by
mapping the basis functions of S*. For the nonlinear parabolic equations considered
in this paper the operator EMsFEM jg constructed similar to (3.7) using the local
problems; i.e., for each u;, € S" there is a corresponding element wuy, . in V* that is
defined by

(3.8) Dyup.e — div(a(T(z/é? t/e*)w,n, Dyun.e)) = 0in K X [tn, tni1],

with boundary condition wuj. = up on 0K, and up(t = t,) = u,. Here n =
ITlﬂ [ undz. Note that EMsFEM g a nonlinear operator and V/* is no longer a
linear space.

The following method that can be derived from general multiscale finite element
framework is equivalent to our numerical homogenization procedure. Find uy(t) € S*
such that

tn+1 tn+1
/ Dyupvpdzdt + A(up,vp) = / / fopdadt Vo, € S*,
t Qo tn 0

n
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where

tn41
A(up,wp) = / / (a(T(x/e’ t/e*)w,n", Dyup.c), Dywn)
& Jtn K
+ ao(T(a:/eﬁ7 t/e)w,n"", Dyup, ¢ )wp,)dzdt,

where uy, . is the solution of the local problem (3.8), n*» = ‘17| fK updx, and uy is
known at t = ¢,,.

We would like to note that the operator can be constructed using larger
domains, as it is done in MSFEM with oversampling [11]. This way one reduces
the effects of the boundary conditions and initial conditions. In particular, for the
temporal oversampling it is only sufficient to start the computations before t¢,, and
end them at t,, 1. Consequently, the oversampling domain for K X [t,, t,41] consists
of [tn,tns1] X S, where t,, < t,, and K C S. More precise formulation and detailed
numerical studies of the oversampling technique for nonlinear equations are currently
under investigation. Further, we would like to note that oscillatory initial conditions
can be imposed (without using oversampling techniques) based on the solution of the
elliptic part of the local problems (3.8). These initial conditions at ¢t = ¢,, are the
solutions of

EMSFEM

(3.9) —div(a(T(z/e®, t,, /e )w,n, Dyup)) = 0 in K,

or

(3.10) —div(@(T(x/e”)w,n, Dyunc)) = 0 in K,

where a(T(x/e?)w,n, &) = tnﬂl_tn f:n"“ a(T(x/€’,7/e¥)w,n,&)dr and upe = uy on

OK. The latter can become efficient, depending on the interplay between the temporal
and spatial scales. This issue is discussed below.

Note that in the case of periodic media the local problems can be solved in a
single period in order to construct A(up,vs). This technique, which localizes the
computation, is similar to the recently proposed method [6]. In general, one can solve
the local problems in a domain different from K (an element) to calculate A(up,vp),
and our analysis is applicable to these cases. Note that the numerical advantages of
our approach over the fine scale simulation is similar to that of MsFEM. In particular,
for each Newton’s iteration a linear system of equations on a coarse grid is solved.

3.2.1. Special cases. For some special cases the operator EMsFEM ipntroduced
in the previous section can be simplified.
1. Linear separable case. Let u. € Wy be a solution of

Dyue = div(a(T(z/€’,t/e*)w, uc) Dyue) + f in Q,

where a has the form a(T(z/e? t/e*)w,n) = a(T(x/e®,t/e*)w)k(n). In this case V
is the same as that for the linear case.
2. Various time and spatial scale heterogeneities. Consider

Dyu, = diV(a(T(m/eﬁ)w, t,ue, Dyue)) + f in Q,

and assume a to be sufficiently smooth with respect to ¢t. In this case the homogenized
operator can be constructed using the parameter dependent elliptic equation

—div(a(T(x/e®)w, t,uc, Dyue)) = f in Q.
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The local problems for this case can be constructed by solving, instead of (3.4),
—div(a(T(z/e”)w, nle,vae)) = f, where

1

a(T (/e w,n, &) = P

tng1
/ (TP b, E)
t

n

This way we can avoid solving local time-dependent problems.

In general, one can avoid solving the local parabolic problems if the ratio between
« and [ is known and solve instead a simplified equation. For example, if a < 20 one
can solve instead of (3.4) the local problem —div(a(T (z/€?,t/e*)w), nle,Dsz)) = 0; if
a > 2(3 one can solve instead of (3.4) the local problem —div(a(T(z/e®)w), ", D,v.))
= 0, where @ is an average over time (see (2.10)), while if & = 2 we need to solve
the parabolic equation in K X [t,, tn+1], (3.4).

We would like to note that, in general, one can use (3.9) or (3.10) as oscillatory
initial conditions, and these initial conditions can be efficient for some cases. For
example, for a > 28 with initial conditions given by (3.10) the solutions of the local
problems (3.8) can be computed easily since they are approximated by (3.10). More-
over, one can expect better accuracy with (3.10) for the case @ > 208 because this
initial condition is more compatible with the local heterogeneities compared to the
artificial linear initial conditions (cf. (3.8)). The comparison of various oscillatory ini-
tial conditions, including the ones obtained by the oversampling method, is a subject
of future studies.

3.3. Proof of Theorem 3.1. The proof of the theorem will be carried out in the
following manner. First, we will show the existence of the discrete solution. Second,
the convergence of the discrete solution to a solution of the homogenized equation

will be demonstrated. For our analysis we will use zero trace functions v? = v, — 1°
(cf. (3.4)), which satisfies

3.11 D’ = diva(T(z/e?,t/e)w, 197 + D% in K,
€ n
where £ is constant
f = D.l‘l97

v* = 0 on 9K, and v®(x,t = t,) = 0. ¢ will denote the gradient of 1 in further
analysis. Define the norm of ||#] (finite dimensional) by

1/p
_ 0|p 0|p - .
6] = (;/Kuu (D) >d>

This norm is equivalent to (3, fK(|77l6‘p + |€k|P)dx)/P or any other norm in the
corresponding finite dimensional space. Moreover, because of || = [|I|lw1.0(g,) <
C|D218|p,00, 10]| is majorized by (3, [y |€x[Pda)t/P.

LEMMA 3.2. A™€ is coercive for sufficiently small h,, i.e.,

tnt1
(3.12) (A™<p,0) > C 10]|Pdt — Cy.

tn
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Proof.
(3.13)

(A<, ) :Z/ttn“/ T(2/,t/e)w, ", Dyve), Dal)
K Jtn
+ ao(T (x/eﬁ,t/ea)w,nle,Der)le)dxdt
/t”“/ T(x/,t/e)w, ", Dyve), Dal)
+ ag(T(x /€, t/e)w, nle , Dl.ve)nle)da:dt

tnt1 0 0
+ Z/ / ao(T(z/e? t)e¥)w, ', Dove) (1 — ! )dadt =: I, + I,
< Jtn K

where I; and Is denote the first and second term on the right-hand side that involve
> k- For the first term we have

(3.14)
tnt1
I = Z/ / T(x/e" t/e)wn ,D,1° + Db, D,1° + D,vb)
tn
+ao(T (x/eﬁ,t/ea)w,nle,DxleJervf)nlg)dxdt

tn+1
—Z/ / T(x/e’ t/e*)w, 17 Dzn + D), Dyv?)dxdt
ty
e 0 b 1 b 2
>Cy D1 + Dyl Pdadt + 5 [ Dol (t = tnia)[Pda — Cy
€ 2 €
< Jtn K /K
tn+1
> CZ/ / | Dyve[Pdzdt — C,
7o Jtn K

where v° is defined by (3.11).

Using the trace inequality (see, e.g., [13]) ||ullp,ax < C||Dyullp,x we can obtain
the lower bound for (3.14). Denote K; to be rescaled K such that diam(K;) = O(1),
y = 2/hs, v} = v(yhy). Then

(3.15

)
tnt1 hd tnt1 L hd tnt1 L
/ /|Dwv6\dedt=Ch—§ / Dyl Pdydt > % / (ol PdS, dt
tn K T Jt, Ky x Jt, 0K,

tni1
_ond / / 1°[PdS, dt.
tn OK,

19 can be written as 19 = £ (x —z¢) + 77[9, where ¢ = D,1? and x is chosen such that

|qu [ 0da = n'". Then we have

tni1 tnt1
Z/ / | Dyve|Pdadt > thd/ / € (x — z0) + 1" [Pdldt
K trn 0K,
n tn+1
- CZhd/ |0]Pdt = c/t 16]7dt.

tn

(3.16)
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The latter can be shown using the equivalence of the norm in finite dimensional space.

Indeed, f::“ Jor, 16 (@ —0) + '’ |Pdl defines a norm in the finite dimensional space

of (£,m). Since all norms are equivalent in finite dimensional space we obtain (3.16).
For the second term, I, on the right-hand side of (3.13) we have

t"+1 0
| < Chy / / ao(T(x/€? t)e¥)w,n" , Dyve)| D18 | dadt
K Jin K

tnt1
con 3 [ [ e+ epaear < on, |
= Jtn K

t
tn

(3.17)

n+1

[|6]Pdt.
Combining (3.13), (3.14), and (3.17) we obtain

tni1
(A"6,6) > (C — Cih,) / lo|Pdt — Co. D
t

n

LEMMA 3.3. AM€ is uniformly continuous in any compact set of 6’s. Moreover,
for any 01 and 05 in a compact set,

1/p
hiep. _ Ahsep ||p fr1 0, 05 1p 1910
[|[A™<6, — A™h5|P < C E (|IDl D 121P +v(|n n' " |))dxdt .
< Jtn K

Proof. Clearly,

(3.18)
|47, — AP<6y |

< Z /tn+1/ T(x/e’ t/e)w, 77 ' Dyv1) _a(T(x/eﬁ’t/ea)W7771927Dzvz))dmdt‘
2
K

where Dyv; = div(a(T(z/e%,t/e)w, 0, D 2Vi)) in K X [tn,tni1], vi = 1% on 0K,

and v;(t = t,) = 1% (i = 1,2). Tt can be easily shown that ft"“ S5 | DaviPdadt <
C [ [ |Dal%|Pdadt. Thus, 3y [ [1 | Dyvs[Pdadt < C.
For the first term on the right- hand side of (3.18) we have

(3.19)

n+1 91
/ / (a0(T (@ £/ Yo, 11", Davr) — an(T (/P 1)), 1", Dyon)dudt|
tn K

+1
(@(T(x/e’,t/e* ), Davr) — a(T(x/ ¢/ o, 0/, Dyva))dadt
K

tn41 0 0 0 0
SCX:/ / A+ P 4 I P Don [P [ Dava P (It — 0t ) dwdt
t K

tn41 0 0
* CZ/ /K(l AP g P 4 Dy [P S + [Dava|P T %)[Dyvr — Do |*dadt
t

1/
tnt1 P g 9, p(p—1—5s) 9, P(P—1—5)
/ (1" = )pdmt> +C<Z/ /(1+\n“\ G- 42| o
tn JK

(p—s) l/p
p(p—1—3s) p—1—s) P tn41
+|Dgv1| =9 +|Dzv2\7(p B )da:dt) <Z/ / DzleIU2|Pdgcdt>
= Jtn UK

1/p 1/p
n+1 01 tn,+1
<C Z/ / (0" =0t |)dadt +C Z/ / |Dgv1 — Dyvs|Pdrdt .
K n K

<C<Z

tn
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Here we have used 1% = nlei + &i(x — x0) (i = 1,2), Cauchy and Holder inequalities,
along with the facts that D,v; and D,vs are bounded in (LP(t,,,t, 11, Qo)) and v(r)P
is still a continuity modulus. The estimate for the second term on the right-hand side
of (3.19) can be derived as follows:

(3.20)

'tn+1 .
Z/ / |Dyv1 — Davp|Pdedt
= Jtn K
.tn 1
<cy
.

1 f
/ (a(T(x/e? t)e*)w, nlel  Dyv1) — a(T(z/?, t)e)w, nlel , Dgv2), Dyvi — Dyva)dzdt
JK
<0
-

tnt1l [
+ CZ / / (a(T(z/€?, t/eo‘)w,nlez ,Dyva) — a(T(z/e?, t/e)w, nlel , Dgv2), Dyvi — Dyva)dzdt
JK

t’Vl
"t 41

o 8 ./ a 191 B,/ a 192
(a(T(z/eP,t)e)w,n' ~, Dav1) — a(T(x/e”,t/e*)w,n" ~, Dgv2), Dyv1 — Dyva)dxdt
tn JK

D 1% + Dvb — (D192 + Dv8))dadt

1/p
C tnil ‘tnt1 [
+5 (Z/ / (" — o )dedt> +Cé; 2/ / |Davi — Dypva|Pdadt.
1 \ K Vit K = Jtn K

Here we have used Cauchy and Holder inequalities, along with the facts that D v,

and D,vy are bounded in (LP(t,,t,+1,Qo))% With an appropriate choice of 6; we
have

(3.21)

tn+1
Z/ / |Dyvr — Dypva|Pdadt
K Jtn K

tnt1 o 0 @ o
= C;/fj /K(U/(T(m/eﬁ’ t/6 )wv 77[ ' ) Dzvl) - a(T(x/eﬁ,t/e )wa Ul : ) DIU?)?

D, 1% — D,1%)dxdt

1/p
tpt1 tnt1
_ ECZ/ / Dt\vlf - yg|2dxdt +C (Z/ / V(|n191 _ 77192 )dmdt>
2 K = Jtn K
tnt1 1/p tn41 01 05 1/p
<C Z/ / |D1% — D% |Pdadt |  +C Z/ / v(ing' "t =0 Ddadt | .
= Jtn K = Jtn K

Here we have used Cauchy and Holder inequalities, along with the facts that D, v,
and D,vy are bounded in LP(t,,tny1,Qo), Div; = div(a(T(x/e’,t/e)w, ', D,v;))
(1 = 1,2). The second term on the right-hand side of (3.18) can be estimated in an
analogous manner. 1]

From Lemmas 3.2 and 3.3 it follows that (3.3) has solutions which are uniformly
bounded with respect to € for any h. Next, we take the limit as e — 0 in (3.3) and
show the following lemma.

LEMMA 3.4.

lim Ahec = AN,

for any vector ¢, where A" is defined as

tnt1
(4%6,¢) = / / (@ (1" Dal?), DalS) + a3 (1", Dol?)IE dvdt.
tn o
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Proof. Using G-convergence results [19] for arbitrary solutions we have that v,
converges to vy in W,,, where vq is the solution of

: s 19 .
Dyvg =diva®™(n' , Dyvg) in K X [tn, tni1],

and vg = 1? on K, vo(z,t = t,) = 1°. The solution of this equation is vy = 17.
Consequently, using Theorem 2.1 on the convergence of arbitrary solutions for the
G-convergent sequence of operators we have

T(x/e® t/e)w, 1", Dyve) — a* (0", Dyl?),
ao(T(x/e? t/e*)w, 0", Dyve) — af(n", D4l?)

as € — 0 weakly in (L9(t,,,tny1,Q0))% and L9(t,,, t,41,Qo), respectively. Next, taking
into account (3.5), we get the desired result. |

Note that since A™€ is uniformly continuous (see Lemma 3.3) the convergence
results of Lemma 3.4 hold uniformly in any compact set of (’s (finite dimensional).
Thus taking the limit as € — 0 of (3.3) yields

(3.22)

Z(9n+1 9” / ¢0 (;50( )
tn+1 tn+1
/ / ", Dy1%), D¢ )+ai(n’, D 217)89)dadt = / qu;?dmdt.
tn tn

Next, we will show that the solution of (3.22) converges to the solution of the
homogenized equation. Note that (3.22) is not a standard discretization of the ho-
mogenized equation on S", where we have a*(1%, D,1%) and aj(1%, D,1?) instead of
a* (", D41%) and af(n', D,1%). Equation (3.22) is more tractable for computational
purposes because the quadrature step can be easily implemented. We rewrite (3.22)

as
0n+1
/ ()8

(3.23)
+ / (@ (" Dat®). D26 + a0, Dot ) = [ 6.
Qo Qo

For simplicity in (3.23) we have assumed that f = f(x).
For each uy,(t), vy, (t) € S™ such that uy(t),v4(t) € C(0,T,S"), denote

(A" Up, Up) / / o Dpup), Dyvy) + af(n™®, Dyup )vp)dadt.
Qo

For further analysis we will use uy, instead of 1% to denote discrete solutions, uy, € S”,
because we will be studying the continuum limit of the discrete quantities, i.e., the
limit as h — 0. Then (3.23) can be written as

hitm(t) —up(t — hy)) + APy, = f,

where f;, is the orthogonal projection of f onto S, i.e., f, € S*, such that (fy,vy,) =
(f7 Uh)'
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LEMMA 3.5. A" is coercive for sufficiently small hy, i.e.,
(AMun,up) > Cllupllvy = Co.

Proof.

T T
(Ahuh,uh) = Z/ / (a*(n"", Dyup,), Dyuy)dxdt + Z/ / at (7, Dyun)updzdt
Kk 70 JK = Jo JK
T T
— Z/ /(a*(ﬁuh,Dxuh),Dxuh)dxdt—i—Z/ / ag (0™, Dyup )™ dwdt
K 70 JK = Jo JK
T
+y / / ag(n"", Dyup)(up —n"")dxdt
= Jo JK
T T
>0 [ [ ipanptsat— o= |5 [ [ astre Do —
K 70 JK = Jo JK
T
> CZ/ ‘Dzuh‘pdxdt — Cy — Cahy Z/ / \Dzuh\pdxdt
K K K 0 K

T
:(0—02/11.)2/ /|Dxuh|pdxdt—00. o
x J0 JK

Next, we show that A"(0) converges to A(#) uniformly in V; for any uniformly
bounded set in Vy, where A is defined by (A(up),vn) = > fOT Sy ((@*(un, Dyuy), Dyvp)
+ af(un, Dyup)vp)dxdt.

LEMMA 3.6.

(A"(un) — A(up),vn) — 0

for any uniformly bounded family of up and compact family of vy in Vjy.
Proof. Consider

T
(A" (un) — A(up), vp) = Z/ / ((a*(n"", Dyup) — a”(un, Dyun), Dyvn)
< Jo JK
+ (a5 (n"", Dyun) — ag(un, Dyup)vn))dzdt.
Using the estimates for a* we have

(3.24

)
T
/ / (a*(n*", Dyup) — a*(up, Dyup), Dyvp,)dxdt
0o JK

K

T
<O [ [l Dol ™ = )| D o
K Y0

T 1/q
< (Z/ / (14 |un|? + |Dmuh|p)d:cdt> (/ | Do |Pv(|n — uh|)pd:cdt>
< Jo JK K

1/p

1/p

1/a
< </ (14 |unl? + |Dxuh|p)dzdt> </ | Dyop [Prv(|nts — uh|)pdzdt)
Q Q

1/p
<(C+ ||Uh||zx)/0)1/q </Q |Dth|pV(h|DzUh|)pd$dt> .
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Here we have used [, [n*“"|Pdz < [, |up|Pdz (by Jensen inequality) and |up —n**| <
Ch|Dgup|. Because of Lemma 4.3 we obtain that the right-hand side of (3.24) con-
verges to zero for any uniformly bounded family of w, € V and compact family
vy € Vo as b — 0. The estimate for ag can be obtained in a similar way:

T
Z/ /(aa(n"’l,DgEuh) — aj(up, Dyup), Dyvp)dadt
< Jo JK

(3.25)
1/p
<@+l ([ poutnipunpasar)

Q

Note that the right-hand side of (3.25) converges to zero for any uniformly bounded
family of u;, € Vo and vy, € Vj. O

Next, we will show that u, converges to the solution of the homogenized equation
weakly in V4. Our proof will follow the same lines as the Bardos—Brezis theorem
(see [20, p. 128]). The difference in our case is that we do not have the original
operator but have its uniform approximation. To simplify the presentation we denote

(3.26) fu, 0] = /O : / e

[Apun,vr]) = (Apup,vp) is assumed. Consider
(3.27) Jnun + An(un) = fn,

where Jyup = hit(uh(t) —up(t—ht)). Denote the corresponding generator by J. Here

up, = up(t) € Vo is considered as a function with values in Wy (Qo). It can be easily
shown that the solution of the discrete equation exists. Taking the value of (3.27) at
up, and noting [Jpup, un] > 0 (see [20]) we obtain that

[An(un), un] < [fn,un).

Consequently, uyp, is bounded in Vy; thus A(uyp) is bounded in VO/, from where it follows
that up — v and Apu, — g weakly in Vj and V(;, respectively, as h — 0. Next, for
each v in D(JV), where J* denotes the adjoint of L, we choose a sequence vy, such
that vy, — v in V) and J,th — JTvin VOI. Consider (3.27) at vy,

(3.28) [fn — An(un), vn] = [Jnun, val,
[frn — An(un), v] = [un, J; vn).

Taking the limit as h — 0 we obtain [f — g,v] = [u, JTv], for any v € D(J"), where
lg,v] = limp,_o[Apup, vg]. From here, making use of the resolvents of .J (as it is done
in [20]) we have in Vj

Jutg=Ff

u € D(J). It remains to show that g = A(u), where u is a weak limit of uj. Again
for any v choosing a sequence vy, — v in V[ we have

(3.29)
lg,v] = %%[Ah(uh)vvh} = }}L%[Ah(uh) — A(upn),vn] + %iﬂ%[A(uh)vvh] = %{%[A(uh)avh]-
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Thus A(uy) — g weakly in V. To show g = A(u) it remains to show
(3.30) limn [A(ur) = g, un) = 0.

From here, using the fact that the operator A is type M [20], we will obtain A(u) = g;
thus u is a solution of the homogenized equation. Moreover, since our differential
operators are also type S; (see [21]) we obtain that wj strongly converges to u, a
solution of the homogenized equation. This completes the proof of the fact that uy
converges strongly to u, a solution of the homogenized equation, in V, as h — 0.

For (3.30) to hold, additional conditions are needed which will be discussed next.
These are the conditions required for Theorem 3.1 to hold. We will discuss various
conditions that can be used in different situations. Note that (3.30) can be written as

’ILIL%[A(U}L) - Ah(uh)mh] = 0.

The left-hand side can be written as

T
[Aun) — An(un), up] = / / (a* (0", Dyun) — a* (un, Dyun), Dyup)dadt
(3.31) 0 Qo

T
+ / / (aa(n“h,Dmuh) — ag(uh, Dmuh))uhdidt.
0 0

It can be easily shown that the second term converges to zero as h — 0. Indeed,
taking into account that uy is uniformly bounded in Vj:

T
/ / (ay(n™", Dyup) — ab(upn, Dyup))updxdt
0 0

T
< / / (1+ |Dmuh|p*1 + |uh|p71)u(\77“’1 — up|)updxdt
0 0

T
< C/ / (1 + [DaunlP™*)v(In"" — upl)dzdt,
o Jao

where « > 0. By Lemma 4.3 the right-hand side converges to zero since D up
is bounded in (LP(Q))?. The first term on the right-hand side of (3.31) does not
converge to zero in general. Indeed, for this term using (2.6) we have

T
/ / (a*(n"", Dyup) — a* (up, Dyup), Dyup)dzdt
0 Qo

(3.32) .
= C/ / v(In™" —un|)(1 + [ Dyun ") dudt.
0 0

The right-hand side does not necessarily converge to zero unless D uy is uniformly
bounded in (LP*%(Q))? or under assumptions different from (2.6). It is not difficult to
construct a function whose LP-norm is of order one over a finite number of elements
K, and v(|n*» — uy|) is also of order one in these elements. Next, we will discuss
assumptions that allow us to state that (3.32) converges to zero, and, consequently,
(3.30) holds.

First, we note that if we use instead of (2.6)

(3.33)  la(w,m.€) —alw,n &) < CA+ [P~  + 0 P+ [P ) n—n "
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(0 < r < 1) for a, then the right-hand side of (3.32) converges to zero. This condition
is used in the homogenization of parabolic operators in previous findings (see, e.g.,
[21, 17]). It can be easily checked that if we have (3.33) for higher order terms (i.e., a)
and (2.6) for lower order terms (i.e., ag), then all our previous calculations are valid;
moreover, (3.32) converges to zero, which implies that g = Au. Indeed, in this case

T
/ / (a* (™", Dyup) — a™(up, Dyup), Dyup)dzdt
0 0

(3.34) . .
<c / / " — (1 + | Doun =" dzdt < CHT / / | Dyup|Pdadt,
0 Qo 0 Qo

where in the last step we have used |[n"» — up| < Chy|Dyup|. Clearly, the right-
hand side of (3.34) converges to zero for any uniformly bounded family of uj; in V;.
Under the following condition, [, [a*(n1(2),&(z)) —a*(n2(x),&(2))|9dz < C [, [Im —
N2lp.Qo - (14 [&(2)|P)dz, which is more general (than (3.33)), one can also show (3.30)
(cf. (3.32)). Another case of (3.34) converging to zero is when the elliptic part of
our parabolic operator is strongly monotone. The analysis for the strongly monotone
parabolic operators is different from the one presented here (cf. [9]), and one can use
directly the monotonicity condition to show the convergence of the numerical solution.
Moreover, in the periodic case the explicit convergence rate in terms of € and h can
be obtained. Note that for the strongly monotone random operators we actually do
not need to study the limit as h — 0 as we did in the above analysis because in the
limit ¢ — 0 standard finite element discretization of the homogenized equation will
be obtained.

Another condition under which (3.32) converges to zero is that D uy, is uniformly
bounded in (LP*%(Q))? for some a > 0. One can assume additional not restric-
tive regularity assumptions [16] for input data and obtain Meyers-type estimates,
1Dyl pta,o < C, for the homogenized solutions. In this case it is reasonable also to
assume that the discrete solutions are uniformly bounded in (LP+(Q))?. Meyers-type
estimates for approximate solutions of linear elliptic problems have been previously
obtained in [2]. We have obtained results on Meyers-type estimates for our approx-
imate solutions in the case p = 2 [8]. The results can be generalized to parabolic
equations. We are currently studying the generalizations of these results to arbitrary
p. One can formulate some other conditions which will allow us to show that (3.27)
converges to zero (for example, |a%a| < C (see [18])), or another condition that can
be practical for computational purposes is that the homogenized solution is in C'¢,
a > 0. The latter can also be obtained from the Sobolev imbedding theorem for
sufficiently large p.

REMARK 3.5. We would like to note that the additional condition required for
Theorem 3.1 to hold is that the gradient of the numerical solution, D,up, is in
(LP+2(Q))? for some a > 0. This condition can be replaced by other conditions
that were discussed above.

The above analysis can be carried out for general heterogeneities using G-conver-
gence theory. To show it we can use instead of (3.3)

[ @ = unte=royandos [ (oot Do D)

0

t
+ ag.e(x,t,n"", Dyve)wp)dadt = / / Jwpdxdt,
t—hy o
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where wy, is an arbitrary element of S*, and v, is the solution of an appropriate local
problem. Further, taking a limit as € — 0 in the same way as we did before one can
obtain an equation similar to (3.22),

[ w0 =t topanass [ [ (@t Do), Dan)

0
t

+ Cl;; (.73, tv 771“7' ’ vae)wh)dxdt - / fIUhd.I‘dt
t—h: J Qo

The further analysis can be carried out along the same lines as we did above, assuming
additionally that a* and af, are Holder continuous with respect to spatial and temporal
variables (cf. [9]). We would like to note that in the case of the general G-convergent
sequence of operators the convergence is up to a subsequence; i.e., the numerical
solution will converge to a solution of a homogenized equation (up to a subsequence
of €) as it was formulated in Theorem 3.1.

REMARK 3.6. To construct an approrimation that strongly converges to an os-
cillatory solution in Vi norm given homogenized solution or its strong approximation
i Vo we need corrector results that will be described in section 4.

4. Numerical correctors and the approximations of the gradients. De-
fine M}, in the following way:

(4.1 Miote.) =Y oy [ ot iy

where JQ{ = Qo and UT? = [0,7], Q° = Q) x T%, Q} and T® have empty in-
tersections, respectively, and the maximum diameter of Qf and T? are h, and h,
respectively, and h = (hg,h;). Without loss of generality we assume Q) are arbi-
trary domains with Lipschitz boundaries (in particular the triangular partition of Qo;
cf. (3.2)). Note that for any ¢ € LP(Q)

(4.2) Mpé — ¢ in LP(Q) as h — 0.
Further, denote

(4.3) P(T(y,m)w,n,§) = & 4wy e(T(y, T)w),

where w, ¢ = ON and N is the solution of (2.15), (2.16), (2.17), (2.18), or (2.20)
depending on the ratio between o« and 3. Note that the realizations of N can be
defined using near solutions (see [7] for details).

One of our main results is the following.

THEOREM 4.1. Let u. and u be solutions of (2.2) and (3.1), respectively, and P
is defined by (4.3) in each Q;. Then

}lbin% lin%)/ |P(T(2/e? t)e)w, Myu, My, Dyu) — DyuclPdadt — 0,
—U €e— Q

-a.e.
We will omit p-a.e. notation in further analysis. To make the expressions in the
proof more concise we introduce the notation

P. = P(T(x/e’,t/e*)w, Myu, My, Dyu).
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Theorem 4.1 indicates that the gradient of solutions can be approximated by
P(T(x/e®,t/e*)w, Myu, My Dyu). This quantity can be computed based on Mj Dy u
and Mpu i.e., the gradient of the coarse solution in each coarse block as we will show
later. For the proof of Theorem 4.1 we need the following lemma.

LEMMA 4.2. For everyn € R and £ € R?

1P, .60 < C(L+ InlP + 7).
Proof.
Ie / (alw,1, P) — a(w,7,0), P)du(w)

[ (ateon ). Py + \ [ (ateo..0), Pt
Q Q
/ (alw. . P), €)dp(w)

/ Pdju(w)
Q Q
< C8||P|P g + 87 PVl + © /Qu + [l + | PP Y€ dp(w)

<C

< + (1 + P

< C&||P|P g + C85 PV (1 4 [€7) + C + Co1(InlP + | P2 o) + Coy P V.

With an appropriate choice of §; and d; we obtain the desired result. ]

From here it follows that P(T(y,T)w,n,€) € LI (R%) for a.e. w and for each
nER, e R

The next lemma will also be used in the proof.

LEMMA 4.3. Ifur — 0 in L"(Q) (1 <r < o0) as k — oo, then

/ v(ug)|vgPdedt — 0, as k — oo
Q

for all vy, either (1) compact in LP(Q) or (2) bounded in LP**(Q), a > 0. Here v(r)
is continuity modulus defined previously (see (2.6)), and 1 < p < oc.

Proof. Since uy converges in L it converges in measure. Consequently, for any
6 > 0 there exists Qs and ko such that meas(Q \ Qs) < 6 and v(uy) < § in Qs for
k > kg. Thus

/V(uk)\vk|pdxdt:/ V(uk)|’l}k|pd$dt+/ v(ug)|vg|Pdzdt
Q Qs Q\Qs

(4.4)

<Cé6+C |vg|Pdadt.
Q\Qs

Next, we use the fact that if (1) or (2) satisfies, then the set vy has equiabsolute
continuous norm [12] (i.e., for any e > 0 there exists ¢ > 0 such that meas(Q¢) < ¢
implies ||Pg vk|lp < €, where Ppf = {f(x), if z € D; 0 otherwise). Consequently, the
second term on the right-hand side of (4.4) converges to zero as 6 — 0. d

The proof of the theorem will be based on the following estimate:

(4.5) / P, — Dyu.|Pdudt
Q

< C/ (a(T(m/eﬁ,t/eo‘)w,uE,PE) - a(T(x/e'@,t/ea)w,uE, D,ue), Pe — Dyuc)dxdt
Q
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<C ‘/ T(x/e’ t)e*)w, Myu, Pe) — a(T(z/e®, t/e*)w, uc, Dyuc), Pe — Dmue)dxdt‘

+C ‘/ a:/e'6 t/ e w, ue, Pe) — a(T(:v/eﬁ,t/e”‘)w,Mhu,Pe),'PE — Dxue)dxdt)
= Il +127

where I; and I5 are the first and second terms that involve absolute value. We write
the first term on the right-hand side as follows:

(4.6)
I = C/( (T (z/eﬁ,t/eo‘)w,Mhu,Pe)fa(T(a:/e'B,t/ea)w,uE,Dzue),PEwaue)d:cdt

_ c/ T/, t/e)w, My, P.), P.)dwdt
—O/Q(a(T(:c/eﬁ,t/ea)w,Mhu,Pe),Dmue)dxdt
—C/( (T(z/€°,t/€¥)w, tue, Dytie), Pe)dadt
+C/ T(x/e® t/e")w, ue, Dyue), Dyue)dadt.

We will investigate the right-hand side of (4.6) in the limit as ¢ — 0. For the first
term of the right-hand side of (4.6) we have the following.
LEMMA 4.4.

/(a(T(m/e'g,t/eo‘)w,Mhu,’PE),Pe)dxdt—>/(a*(Mhu,Mthu),MhDIu)dxdt
Q Q

as € — 0.
Proof.

/Q (@(T (), £/, My, P.), P.)dadt
= Z/QV(G(T(w/e‘aJ/ea)w,m,fi +wy, e, (T(x )P 1)),
&+ wy, 6, (T () t)e*)w))dadt

= 3 ol i+ 6.6+ )l
= Z/Q 1Qi (a'* (772'7 {i)a fl)d‘xdt + Z/Q 1Qi <(a'(w7 Mis Ez + wm,fi)’ wm7§i)>d‘xdt

as € — 0. Here we have used the Birkhoff ergodic theorem. The last term is zero
because

<(a(w777i7fi + w”]hfi)?wﬂz‘,fi» = <(a(w7 niy&i + wnivgi)7aNni7£i)> = _<0N77’§7 N77£> =0,

where o, the time derivative in abstract space, is defined in (2.11). The latter is
because ¢ is the skew-symmetric operator.
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Finally, we note that the limit can be written as
Z/ 1o, (a* (i, &), &)dxdt = / (a*(Mpu, My, Dyu), My, Dyu)dxdt. 0
i Y Qi Q

For the second term of the right-hand side of (4.6) we have the following.
LEMMA 4.5.

/(a(T(z/eﬁ,t/eO‘)w,Mhu,’Ps),Dxue)dxdt—>/(a*(Mhu,Mthu),Dxu)da:dt
Q Q

as € — 0.

Proof.
/ (@(T (/e 1), Myu, P.), Dyus)dedt

_Z/ x/eﬁ t/ew,n;, (T(x/eﬁ,t/eo‘)w,m,{i)),Dxus)dzdt.

D,u, is bounded in (LP(Q))¢ for a.e. w. In order to show that a(7T(x/€” t/e*)w,
P(T(z/€’,t/e*)w,n;, &)) is bounded in (L"(Q;))?, where r > ¢, we will use a Meyers-
type theorem [5, 1, 22]. Using the fact that P(T(z/€’,t/e®*)w,n;,&:))) = ON, where
N satisfies either of (2.15), (2.16), (2.17), (2.18), one can use near solutions for N (as
we did in [7]) and obtain Meyers-type estimates following [22],

IP(T(x/e” t/e)w, i, &) lp+nq < C,

where C' is independent of w and depends only on operator constants. From here using
bounds for a(Tyw,n,&) we obtain that a(T(z/€e’,t/e)w, n;, P(T(x/e?,t/e*)w,n;, &))
is bounded in (L"(Q))%, where r > ¢ for a.e. w. Consequently, (a(T(z/e’ t/e*)w,
Nis&i + wy, ¢, (T(x/€?,t/e¥)w)), Dyue) is bounded in (L7(Q;))?, o > 1, for every n;
and &. Thus it contains a subsequence that weakly converges to g; for any i and
a.e. w. Using compensated compactness argument (see Theorem 2.1 of [22]) and near
solutions [7] we can obtain that as ¢ — 0 g; = (a*(n;,&), Dyu). The latter is be-
cause Dyu. weakly converges to Dyu in (LP(Q))? for a.e. w and a(T(x/e®,t/e*)w, n;,
P(T(x/eP,t/e*)w,n;, &) weakly converges to a*(m;,&;) in (L7(Q))%. The fact that
D,u. weakly converges to D,u for a.e. w follows from general G-convergence re-
sults [19], and the weak convergence of a(T(x/€?,t/e®)w,n;, P(T (/€% t/e)w,n;, &)
is a consequence of the Birkhoff ergodic theorem. Consequently,

> / Tl /e, £V, 1, P(T ()P /€Y, mis ), Dottt
— iy Si Dz dxdt = *(Mpu, My Dyu), Dyu)dxdt. ]
Z/ (ni,&:), Dyu)dx /Q(a (Mpu, MpDyu), Dyu)dx

For the third term of the right-hand side of (4.6) we have the following.
LEMMA 4.6.

/(a(T(x/eﬁ,t/ea)w,ue,Dqu),'Pe)dxdt—>/(a*(u,Dmu),Mthu)dxdt
Q Q

as € — 0.
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Proof.
| @/, /) e Do), Py
_ Z/ T(x)e® e Vw, ue, Dytie), P(T (/€% /e )ws, ms, &) davdt.

Since |a(w,n,&)| < C(1+[n|P~+[g[P~") in LUQ) for a.e. w, P(T(x/e” t/e*)w, mi, &)
converges to & in (LP(Q))% and bounded in (LP*7(Q))¢ (n > 0), a(T(z/e’,t/e*)w,
e, Dyue) weakly converges to a*(u, Du) in (L9(Q))? (using the theorem on the con-
vergence of arbitrary solutions for G-convergent sequence of operators), similar to the
analysis of the second term we obtain that

Z/ T(x/e®,t/e")w, ue, Dyue), P(T(x/€? t/e)w, m;, &))dxdt
— Z/ (u, Dyu), &)dxdt = /Q(a*(u,Dmu),MhDIu)dxdt. d

For the fourth term of the right-hand side of (4.6) we have the following.
LEMMA 4.7.

/(a(T(x/eﬁ,t/ea)w,uE,Dmue),Dzue)dxdt—>/(a*(u,Dmu),Dzu)d:ﬂdt
Q Q

as € — 0.

Proof.
/(a(T(m/eﬁ,t/e“)w,u€7D$u€),Dzu€)dxdt
Q

= —/Q(div(a(T(x/eﬁ,t/ea)w,ue,Dmue)),ue)dxdt

= —/ (Diue + aO(T(x/eﬂ,t/ea)w,ue,Dxue) — fucdzdt
Q

— —/ (Diu + af(u, Dyu) — fludzdt = / (a*(u, Dyu), Dyu)dadt.
Q Q
Here we have used the fact that ag(T(z/€”,t/€")w, uc, Dyuc) — ag(t,w, u, Dyu) weakly
in L(Q) for a.e. w. The latter follows from the convergence of arbitrary solutions of
the G-convergent sequence of operators, Theorem 2.1. 0
For the second term, I3, on the right-hand side of (4.5) we have

|IQ| <C ’/ x/eﬁ t/ €M) w, te, Pe) — a(T(aU/eﬁ,75/60‘)0.),Mhu,776),736 — Dxuﬁ)dxdt‘

< 61 / la(T(x/e’ t/eV)w,ue, Pe) — a(T(x /e’ t/e)w, Myu, P)qudt‘

+ Cé; / |Pe — Dyue|Pdadt

= 51 Z/ (Jue = ms[)(L + |&[P)dzdt + Z/ (Jue = m) (1 + |wy, ¢,

+ O / |Pe — Dyue|Pdedt,
Q

P)dxdt
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where v(r) is a continuity modulus defined earlier (see (2.6)). The first term on the
right-hand side converges to fQ v(lu — Mpu|)4(1 + |MpDyu|P)dzdt by Lemma 4.3.

For the second term using Meyers-type estimates (cf. Lemma 4.5) we obtain that
wy, ¢, is bounded in (LPT*(Q))?%, a > 0. Thus using Lemma 4.3 we have that the
second term for each ¢ converges to fQ v(lu—n )Y + (Jwy, ¢ |P))dedt, which is not

greater than fQ v(lu —n )1 + |9 P + |&|P)dxdt. Summing this over all i we get
Jo v(lu = Mypul)?(1 + [MpulP + | My, Du|?)dzdt. Thus (4.7) is not greater than

/ v(lu — Mpu)?(1 + |[Mpu|P + | MpDu|P)dzdt + Cél/ |P. — Dyuc|Pdxdt.
Q Q

Combining all the estimates for I; and Iy (with an appropriate §; in (4.7)) we
have

lim [ |P. — Dyuc|Pdxdt
e—0 Q

<C </ (a* (Mpu, My Dyu), My Dyw)dzdt — / (a* (Mpu, MpDyu), Dyu)dadt
(4.8) @ @

—/(a*(u,DzuLMthu)dacdt—i—/(a*(u,Dzu)7DIu)d$dt
Q Q

+ C/ v(lu — Mpul)?(1 + | Mpul? + |MhDIu|p)dacdt> .
Q

Next, it is not difficult to show that the right-hand side of (4.8) approaches to
zero as h — 0. For this reason we use

/(a*(Mhu,Mthu),Mthu)dxdt—/(a*(Mhu,Mthu),DIu)dxdt
Q Q

—/(a*(u,Dxu),Mthu)da:dt—i—/(a*(u,Dzu),Dmu)dxdt
Q Q

= / (a*(u, Dyu) — a*(Mpu, MpDyu), Dyu — My Dyu)dadt
Q
and write the right-hand side of (4.8) as

/ (a*(u, Dyu) — a* (Mpu, MpDyu), Dyu — My Dyu)dadt

(4.9) @

+/ v(lu — Mpul)?(1 + [Mpu|P + | My Dy u|P)dzdt.
Q

Next, using the estimate |a*(n1,£1) — a* (92, &) < C(1+ |m [P~ + 2P~ + & P71+
(PN w(lm = m2]) + C(+ P15 4 P15 + G P15 4 &P~ 9) |6 — &

(see [19]) we obtain that the right-hand side of (4.9) converges to zero as h — 0.
Indeed, for the first term we have
/ (a* (u, Dyu) — a™ (Mpu, My Dyu), Dyu — My, Dyu)dxdt
Q
< C’/ A+ Jul™" + |Dpu)?™" + |MpulP ™" + | My Doul’ v (ju — Myu|)|Dew — My, Dyu|dadt
Q

+ c/ (1 + w7 | Dpul? ' + [ MpulP ' + My Dyul? %) | Dyow — My Dyul* dadt.
Q
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Using the Holder inequality it can be easily shown that the second term converges to
zero as h — 0. Using Lemma 4.3 we easily obtain that the first term also converges to
zero since My, D,yu is compact in (LP(Q))?. Similarly, using Lemma 4.3 and the fact
that Mj, D,u is compact in (LP(Q))¢ we obtain that the second term on the right-hand
side of (4.9) converges to zero.

Next, we use the corrector results and show that our numerical homogenization
solution approximates D u. in the LP-norm.

THEOREM 4.8.

Jimn i [|De (e = ue) .0 = 0,

where u, is a solution of (2.2) and u.y = EMsFEMy, s defined by (3.8) (or (3.4)
in each K ).
Proof. Because of Theorem 4.1 we need to show only that

}llin% liH(l) |Dyuen — P(T(x/€?,t)e)w, Mpu, My, Dyi)||p.q = 0.

Note that

(410)  lim [ Dovep — P(T(x/€”, t/e*)w, Mytun, MpDatin)p,c x(t, t,12] = 0-

Equation (4.10) is due to the fact that Dyup, —div(a*(n“", Dyup,)) = 0in K X [tn, tnt1];
i.e., the homogenized solution for uc j is up. Consequently,

liH(l) ||Dmu5)h — P(T(x/eﬁ,t/eo‘)w,Mhuh, MthUh)”p,Q =0.

It remains to show that

}llimo lin(l) |P(T(x/e” t/e)w, Myup, My Dyup) — P(T (/P t/e)w, Myu, My, Dyu)|p.q = 0.

To show the latter we need an estimate for [, |[P(w,n1,&1) — P(w,n2,&2)[Pdpu(w).
Denote P; = P(w,m,&1) and P» = P(w,n2,&2). Then

C [ 1= PaPaut) < [ (alworm, P1) = aleo. . P2). Py = Pa)iule)
= /Q(G(WWMPQ —a(w,n2, P2), P — P2)dp(w)
+ [ (@l P2) = .. Pa). Py = P2))d(e)
< /Q(G(W,%Pl) —a(w,n2, P2), &1 — &2)dp(w)
+ [ ot P2) = aleom, Pa). Py = Pa))dn(e),
From here we can easily obtain

/Q Py — PoPdu(w) < Ca* (. &1) — a (12, £2), &1 — &)
(4.11)

+ C/(l + ml” + [n2f” + [PoP)v(|m — n2)dp(w).
Q
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Thus
(4.12)
}llirr}) liH(l) HP(T(m/eﬁj/e”‘)w, Mpup, My Dyup) — P(T(x/eﬁ,t/ea)w, Mpu, MpDyu)||p,0

< }llin%) (a* (Mpup, My Dyup) — a*(Mpu, My Dyu), My, Dyup — My Dyw)dzdt
—vJQ

+ C}llirr%)/ (1 + |Mpup| + |Mpu| + |MpDyul)Pv(|Mpuy, — Mpul|)dzdt.
—vJQ

Similar to the analysis of the right-hand side of (4.8) it can be easily verified that the
right-hand side of (4.12) converges to zero. 0

5. Numerical examples. Consider the following convection-diffusion equation
in two dimensions:

(5.1) Dyue — %v(T(x/eﬁ,t/eo‘)w) - Dy F(ue) — dAgzue = f,

where div, v = 0. Assuming that homogeneous stream function H (T (z/e®,t/e*)w)

(0 H(T(z/e? t]e*)w)
H= ( CH((2)é,t/e)w) 0 )

exists such that div, H = v we obtain
Dy + divy(—dbi; Dyue + H(T(2/e? 1 /e*)w) D, F (u)) = f.
The latter is equivalent to
Dyue — divy(a((z/€’,t/e¥)w, ue) Dyue) = f,

where

o ( —d H((x/eP,t)e)w)F'(u) )
—H((z/e?,t)e")w)F'(u) —d '

We assume that a satisfies the assumptions imposed in previous sections.

Next, we apply the homogenization theorem presented earlier to this example and
consider the case a > 0, 8 > 0. From homogenization theory [7] it follows that w.
converges to u, which satisfies

Dyu = div,(a*(u)Dyu),

where aj;(n) = (a(w,n)(§ + dwy)) and w, = ON,. Here N, is the solution of an
auxiliary problem whose formulation depends on the ratio between o and (. In all
the cases, w,, is a linear function with respect to §; thus it can be represented as
w, = W,7&;. Substituting this expression for w,, in the homogenized formula we have
a;;(n) = —déi; + <HikF/(77)Wylfj>~

The second term on the right-hand side, af; = (Hip F’(n)W}7), represents enhanced
diffusion due to nonlinear heterogeneous convection.

We consider a simple application of our approach in the following way. At each
time step the average of ue, & /. Qo uedx, is computed. Based on this average we solve
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Fic. 5.1. Enhanced diffusion for horizontal and vertical directions, H = 0.5(sin(t/e) +

sin(t4/(2)/€))(sin(2my/e) + sin(2/(2)my/€)).

the local problem (3.4) and compute the enhanced diffusion which is further used to
solve the global problem. Further, we will compare our results with the average of
the fine scale results. The results where the enhanced diffusion is neglected will also
be presented. These tests will demonstrate the importance of the enhanced diffusion.
In all the examples below x = (z1,z2), and we denote = ;1 and y = z5. All the
computations are performed using the standard finite element method on triangular
meshes.

First, we present the total diffusivity as a function of n (i.e., average of the
solution) for various heterogeneous velocity fields given by the stream functions H =
0.5(sin(t/e) + sin(t1/(2)/e%))(sin(27my/e) + sin(21/(2)7y/e)). We take ¢ = 0.1 and
d = 0.1 (molecular diffusion) and vary «, o = 1,2. The flux function is chosen to be
the Buckley-Leverett function F(u) = u?/(u? + 0.2(1 — u)?)) motivated by porous
media flows. The approximation of the enhanced diffusion is computed by solving
(5.1) in a unit square.

Next, a set of numerical examples are designed to compare the solutions of the
original (fine scale equation) with the solutions of the equations obtained using nu-
merical homogenization with and without enhanced diffusion. We consider (5.1) in a
unit square domain with the boundary and initial conditions as follows. u. = 1 at the
inlet (x; = 0), ue = 0 at the outlet (x; = 1), there are no flow boundary conditions
on the lateral sides zo = 0 and =2 = 1, and, initially, u. = 0; thus flow from left to
right will occur.

Our first set of numerical tests use layered flow H = 0.5(sin(t/e) +sin(t,/(2)/¢)) x
(sin(27y/€)+sin(24/(2)7y/€)), where e = 0.1. In Figure 5.1 we plot the total diffusion.
Note “the molecular diffusion” is d = 0.1. The left plot of this figure represents
the total diffusivity in the horizontal direction (along the layers), and the right plot
represents the total diffusivity in the vertical direction. Clearly, the diffusion enhances
somewhat dramatically in the horizontal direction, that is, along the convection. As
we see for 7 & 0.4 there is an 8 fold increase in the diffusion. Moreover, since F’(0) =
F'(1) = 0 there is no enhancement if n = 0 or n = 1 (this corresponds to pure phases).
In Figure 5.2 we compare the averaged solution of the original equation with the one
computed using our approach. The averages are taken differently on the left and the
right figures. On the left figure of Figure 5.2 we have plotted the average solution as
a function of time, i.e., & fQo u(x,t)dz. Here and below the solid line designates the
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0.5
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0.3

0.2]

— fine model
- - averaged (no enhanced diffusion)
“““ (with enhanced diffusion)
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0.4]

\
08 \\
.

— fine model
- - averaged (no enhanced diffusion)
-+ homogenized (with enhanced diffusion)

averaged solution

F1G. 5.2. Left figure: The solutions are averaged over the whole spatial domain. Right figure:
The solutions are averaged in the vertical direction (across heterogeneities). H = 0.5(sin(t/€) +

sin(t,/(2)/¢))(sin(2my/e) + sin(2y/(2)7y/e)).

07 : : : : 016

05 014

N ,

ay
03 012
o1 ‘ ‘ ‘ o ‘ ‘ ‘
0 02 04 06 08 1 0 02 04 06 08 1
n n

FIG. 5.3. FEnhanced diffusion for horizontal and vertical directions, H = 0.5(sin(t/e?) +

sin(t/(2)/€?))(sin(2my/e) + sin(21/(2)7y/e)).

fine scale model corresponding to the original equation, and the dotted line designates
the solution obtained using our numerical homogenization technique. To illustrate the
importance of the enhanced diffusion we also include the solution where the enhanced
diffusion is neglected (i.e., the solution of u; = dAw). This solution is designated
with the dashed line. On the right figure of Figure 5.2 we have plotted the solution
averaged across the heterogeneities (vertical direction) at the time instant ¢ = 0.5.
Both figures clearly demonstrate the importance of the enhanced diffusion and the
robustness of our approach.

For the next set of numerical tests we change only the time scale by assuming
o = 2. Thus, H = 0.5(sin(t/e®) + sin(t,/(2)/€%))(sin(27y/e) + sin(2y/(2)7y/e)),
where ¢ = 0.1. In Figure 5.3 we plot the enhanced diffusion. As in the previous
case we observe somewhat large enhancement in the horizontal direction. In Fig-
ure 5.4 we compare the averaged solutions as we did for the previous example. The
results indicate the importance of enhanced diffusion as well as the robustness of our
approach.

Next, we present an example where the stream function is a realization of the
random field with Gaussian distribution with respect to the spatial variables, H =
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FiG. 5.4. Left figure: The solutions are averaged over the whole spatial domain. Right figure:
The solutions are averaged in the vertical direction (across heterogeneities). H = 0.5(sin(t/€?) +

sin(t1/(2)/€?))(sin(2my/e€) + sin(2,/(2)7y/e€)).

0.22

0.18

0.14
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Fic. 5.5. Enhanced diffusion for horizontal and vertical directions, H = 0.5((sin(t/e?) +
sin(t/(2)/e2))k(z,y), where k is a realization of the random Gaussian field that has correlation
length lpy =1y = 0.1, mean zero, and variance 0.5.

0.5((sin(t/e?) +sin(t\/(2)/€))k(z, y), where k is a realization of the random Gaussian
field that has correlation length [, = I, = 0.1, mean zero, and variance 0.5. To
generate a realization of the random field with prescribed correlation lengths we use
GSLIB [4]. d = 0.1 and F(u) = u?/(u?+0.2(1 —u)?)) are used in (5.1). In Figure 5.5
we plot the total diffusivity. As we can see, the enhancement of the diffusion can
be up to 2.3 times. Since the stream field is isotropic the total diffusivity in the
vertical direction is the same. In Figure 5.6 we compare the averaged solution of
the original equation with the one computed using our approach. The averages are
taken differently on the left and the right figures as it is done previously. We have
observed similar accuracy for other realizations of this random field. These results
again demonstrate the importance of enhanced diffusion and the robustness of our
approach.

Finally, we consider an application of the numerical homogenization procedure to
Richards equation, Dyue = div(ac(z, uc)Dyue), where ac(x,n) = ke(z)/(1 + n)*®).
ke(x) = exp(B(z)) is chosen such that (. (z) is a realization of a random field with the
exponential variogram [4], the correlation lengths I, = 0.3, [, = 0.02, and the variance
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F1G. 5.6. Left figure: The solutions are averaged over the whole spatial domain. Right figure:
The solutions are averaged in the vertical direction. H = 0.5(sin(t/€2)+sin(t\/(2)/€2))k(z,y), where
k is a realization of the random Gaussian field that has correlation length lp =l = 0.1, mean zero,
and variance 0.5.
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Fi1G. 5.7. Left figure: The solutions are averaged in the vertical direction. Right figure: The
fluzes are averaged in the vertical direction.

o = 1. a.(z) is chosen such that a.(z) = ke(x) 4 const with the spatial average of 2.
In Figure 5.7 we compare the solutions (u¢) and the fluxes (—ae(x,u.)Dyue) corre-
sponding to this equation with boundary and initial conditions given as previously at
the time ¢ = 2. The solid line designates the fine scale model results computed on
the 120 x 120 grid, and the dotted line designates the coarse scale results computed
using the numerical homogenization procedure on the 12 x 12 coarse grid. Since a.
is independent of ¢ the local problems are chosen to be elliptic, as we discussed be-
fore. These results demonstrate the robustness of our approach for anistropic fields
where h and € are nearly the same. Currently, we are studying the applications of the
oversampling technique to the numerical homogenization procedure.

6. Concluding remarks. In the paper we proposed and studied the conver-
gence of the numerical homogenization scheme for nonlinear parabolic equations. The
convergence of the scheme is obtained in the limit limy,_ ¢ lim._ (see Theorem 3.1).
The proof of Theorem 3.1 can be extended to the case of general heterogeneities that
uses G-convergence theory. In fact the proof holds when a* and af; do not depend on
spatial and temporal variables. In the periodic case the convergence of the numerical
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homogenization method can be shown in the limit ¢/h — 0 (and € — 0 if an exact pe-
riod is used for the local problem). The case of general heterogeneities may involve all
possible scales a(e) such that a(e) — 0 as € — 0, and, consequently, our convergence
result in Theorem 3.1 cannot be improved. We believe for the homogeneous random
case that one can show the convergence of the numerical homogenization procedure
in the limit €¢/h — 0, and this is currently under investigation.
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