Form Approved
REPORT DOCUMENTATION PAGE OMB No. 0704-0188

The public reporting burden for this collection of information is estimated to average 1 hour per response, including the time for reviewing instructions, searching existing data sources,
gathering and maintaining the data needed, and completing and reviewing the collection of information. Send comments regarding this burden estimate or any other aspect of this collection
of information, including suggestions for reducing the burden, to Department of Defense, Washington Headquarters Services, Directorate for Information Operations and Reports
(0704-0188), 1215 Jefferson Davis Highway, Suite 1204, Arlington, VA 22202-4302. Respondents should be aware that notwithstanding any other provision of law, no person shall be
subject to any penalty for failing to comply with a collection of information if it does not display a currently valid OMB control number.

PLEASE DO NOT RETURN YOUR FORM TO THE ABOVE ADDRESS.

1. REPORT DATE (DD-MM-YYYY) 2. REPORT TYPE 3. DATES COVERED (From - To)
28022006 Journal Article
4. TITLE AND SUBTITLE 5a. CONTRACT NUMBER

Eruptive flow response in a multi-component driven system by an interacting 5b. GRANT NUMBER
lattice gas simulation

5c. PROGRAM ELEMENT NUMBER
0601153N

6. AUTHOR(S) 5d. PROJECT NUMBER

R.B. Pandey, J.F. Gettrust 5e. TASK NUMBER

5f. WORK UNIT NUMBER

7. PERFORMING ORGANIZATION NAME(S) AND ADDRESS(ES) 8. PERFORMING ORGANIZATION
REPORT NUMBER
Naval Research Laboratory

Seafloor Sciences Branch NRL/JA/7430-06-01
Stennis Space Center, MS 39529

9. SPONSORING/MONITORING AGENCY NAME(S) AND ADDRESS(ES) 10. SPONSOR/MONITOR'S ACRONYM(S)
Office of Naval Research ONR
800 North Quincy Street SORMONITORS REFORT

i 940.0)) b 11. SPONSOR/MONITOR'S REPOR
Arlington VA 22217-5660 NUMBER(S)

12. DISTRIBUTION/AVAILABILITY STATEMENT
Approved for public release; distribution is unlimited

13. SUPPLEMENTARY NOTES
Physica A 368 (2006) 416-424

14. ABSTRACT

An interacting lattice gas model is used to study flow of immiscible components 4 and B (molecular weights M ; and
My, M << Mpg) by Monte Carlo simulations. Concentration gradients and hydrostatic pressure bias (H) drive these
constituents from their source at the bottom against gravitational sedimentation in an effective medium. Response of their
flux densities (/4. /) to the hydrostatic bias H are examined. If both constituents are released with equal probabilities (a
non-interacting source), their flux densities respond linearly to bias with j ;> j, except at the extreme bias 4 — | where
Ja = Jg- Flow response becomes complex if the constituents from their source are released according to their current
lattice concentrations (an interacting source): a crossover occurs fromj,>j, at low bias (H < 0.4) to jg >/, at higher bias
(H >0.4). Constituent with the lower molecular weight (A) responds linearly on increasing the bias except at very high bias
(H > 0.8) where the response becomes negative. The heavier component (B) responds non-linearly: a high response at low

15. SUBJECT TERMS
Eruptive flow; Interacting lattice gas: Computer simulation; Modeling; Multi-component; Driven system

16. SECURITY CLASSIFICATION OF: 17. LIMITATION OF [18. NUMBER [19a. NAME OF RESPONSIBLE PERSON
a. REPORT | b. ABSTRACT | c. THIS PAGE ABSTRACT g:c;es Ras Pandey
- . SAR 19b. TELEPHONE NUMBER (Inc/ude area code)
Unclassified | Unclassified | Unclassified 9 228-688-5480

Standard Form 298 (Rev. 8/98)
Prescribed by ANSI Std. Z39.18



Available online at www.sciencedirect.com

crence @ormeer- PHYSICA

Physica A 368 (2006) 416-424

www.elsevier.com/locate/physa

Eruptive flow response in a multi-component driven
system by an interacting lattice gas simulation

R.B. Pandey®®*, J.F. Gettrust®

*Naval Research Laboratory, Stennis Space Center, MS 39529, USA
®Department of Physics and Astronomy, University of Southern Mississippi, Hattiesburg, MS 39406-5046, USA

Received 12 December 2005; received in revised form 11 January 2006
Available online 28 February 2006

Abstract

An interacting lattice gas model is used to study flow of immiscible components 4 and B (molecular weights M 4 and
Mpg, M 4<Mp) by Monte Carlo simulations. Concentration gradients and hydrostatic pressure bias (H) drive these
constituents from their source at the bottom against gravitational sedimentation in an effective medium. Response of their
flux densities (j,, /) to the hydrostatic bias H are examined. If both constituents are released with equal probabilities (a
non-interacting source), their flux densities respond linearly to bias with j, >, except at the extreme bias H — 1 where
Ja = Jg- Flow response becomes complex if the constituents from their source are released according to their current
lattice concentrations (an interacting source): a crossover occurs from j ;> at low bias (H < 0.4) to j >/ , at higher bias
(H >0.4). Constituent with the lower molecular weight (4) responds linearly on increasing the bias except at very high bias
(H > 0.8) where the response becomes negative. The heavier component (B) responds non-linearly: a high response at low
values of H is followed by a linear response before the onset of eruptive response at high range of H. The volatility
parameter diverges as eruption occurs at H — 1.

Published by Elsevier B.V.
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1. Introduction

Flow patterns and morphological evolution in the sub-bottom region (at and below) of the ocean floor are
complex due to dynamics of interacting components with diverse characteristics such as granular matters
(sand, silt, etc.), mixtures of fluids, and gas [1-7]. The response of these constituents to temperature, pressure,
and concentration gradients lead to a variety of correlated, local and global phenomena involving flow,
extrusion, evolution, and settling of constituents with a range of relaxation time and length scales [4,8-10].
Understanding of structure and dynamics may involve unsteady and steady-state mechanism which are
equilibrium and far from equilibrium processes. In particular, studying the flow of methane gas, formation of
hydrate, and its dissociation, along with its complex mixtures with other hydro-constituents including
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sedimentary compounds has attracted a considerable interest in marine geosciences [9-13]. Of our particular
interest are the effects of driving fields such as concentration gradients, hydrostatic pressure, thermal gradient,
etc. [14,15] which are crucial in understanding the hydrate formation, mound evolution, and dissociation
leading to such instabilities [1] as mud volcanoes [16-18] below the ocean floor.

Enormous efforts [19] have been made in recent years to understand mud volcanoes [20], a violent eruption
of mud or clay often accompanied by methane gas. The main cause is believed to be the over-pressure of the
fluidized mud (clay, sand, salt water) along with a gas source at depth within the sediment column (due to
weight of mud, escaping methane gas, etc.). Most numerical modeling [20] of such complex phenomena
involve balancing between the weight and driving pressure and a source of volume flux of simplified systems.
Corresponding competing terms offer good estimates of the height reached by the mud volcanoes in the
framework of mean-field or first hand analysis. Spatial heterogeneity and local dynamics leading to such
cooperative eruption seems to be missing in such study. It would be interesting to develop a model where such
a violent global response as eruption appears as a collective cooperative phenomena of its interacting
components. Characterizing different components of multi-constituents fluid mixture such as gas, liquid, and
sediment by particles with desirable characteristics via coarse grained models seems a viable approach to
investigate such driven systems. In a relatively dense system of such mixture, the dynamics of individual
constituents and their distribution lead to correlations induced by their interactions. While addressing the
global flow is the main issue to address, the underlying self-organizing structural morphology cannot be
ignored.

Investigations of structures and patterns in driven granular systems [21,22] have attracted a considerable
interests in recent years [23-29]. It is often difficult to monitor the mobility of individual constituents in
laboratory experiments [30] in order to understand their global patterns. On the other hand, it is easier to
monitor their movements and structural patterns [31,32] by computer simulations such as lattice gas [33,34],
molecular dynamics [26,35,36], and Monte Carlo [37] methods. The number of constituents is conserved in
most studies of driven particles systems [38,39]. The self-organizing system of our driven mixture is non-
conservative where the particles are continuously released from a source (see below). It should be pointed out
that it is easier to incorporate interactions between constituent particles and effective medium (empty lattice
sites, see below) in interacting lattice gas than that with the Boltzmann lattice gas [40,41].

When an immiscible fluid mixture consisting of two components say, 4 and B with dissimilar masses (i.e.,
gas and liquid, oil and gas, oil and water), is released from a source at the bottom (below the ocean floor),
several interesting questions arise regarding their flow and structure. How long will it take for constituents to
emerge from the top? How does the morphology emerge as their sedimentation occur at different rates? How
do they self-organize, mix, or segregate? How can structural evolution and the flow rate respond to an external
hydrostatic pressure bias? As pointed out above, understanding such basic questions is essential in context to
the flow of methane gas, hydrocarbon, their complex compounds, and hydrate formation and its dissociation
below the ocean floor [9-13]. Using an interacting lattice gas model, we have studied [42] the onset of
segregation and partial layering in a steady-state flow of an immiscible mixture. Effects of hydrostatic pressure
bias (H) and molecular weight (x = M g/M 4 = 1—10) on steady-state density profiles have been recently
examined and attempts are made to quantify the dependence of their overall density on these parameters
(H, o) [43). Very recently, we studied the response of flux density to hydrostatic pressure bias [44] in a self-
organizing immiscible mixture where both components (4, B) are released into the system with equal rate. We
observe linear response for both constituents with rates depending on their molecular weights, especially at
low bias. We extend this study here to a system where the release of constituents from the source depends on
their concentration in the system. Consequently, we find a dramatic change in response of the flux density to
bias, from linear to eruptive (see below). The model is described in the next section followed by results and
discussion with a summary and conclusion.

2. Model and method

We consider a cubic lattice of size L* with L = 30—200. Bottom of the lattice (z = 1) is connected to a
source releasing particles 4 and B into the lattice. Top of the lattice (z = L) is open. Initially, about half of the
lattice sites are randomly occupied by 4 or B with equal probability, the remaining empty sites represent the
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background solvent (S). The steady-state global properties do not depend on the initial configuration (see
below). Depending on the occupancy (4, B, or S), a lattice site has three states. Our system with mobile
particles is characterized by an interaction energy E between these components,

E=ZZJ(i,k), (1)
i k

where index i runs over all particles and k over all nearest neighbor sites of i with,
J(A,A)=J(B,B) = —J(A,B) = —J(B,A) = —¢,, (2)

J(A,S) = J(B,S) = —¢,. 3)

The miscibility, phase separation between A and B, and their mobility are controlled by ¢; and &,. A positive
miscibility gap ¢, = 1, considered here, enhances the phase separation in contrast to mixing with a negative ¢,.
The interaction with the effective host medium is governed by & which is set at &; = 1. Although these host
empty sites appear static, they do exchange their positions with the mobile constituents (see below) and
therefore, can be used to vary the viscous drag or the quality of the solvent by varying the interaction &;.

Effect of molecular weights of constituents (M 4, M p) is considered via change in the gravitational potential

energy as they move along (—z) or against (4z) gravity. Further, a hydrostatic pressure bias (H), is also
included to drive the constituents upward. The Metropolis algorithm is used to move randomly selected
particles to their neighboring sites along +x, £y, +z directions with probabilities,
%; P_-=—l—j_6—H—, P__~=l—6—1-1-; 0<H<I. @)
Change in configurational interaction energy along with the bias, thus, orchestrate the mobility. Periodic
boundary condition is used along the transverse direction. Top (z = L) and bottom (z = 1) of the sample are
open for the lattice particles to escape. A particle is released into a bottom lattice site as soon as it is vacated by
the particle when it moves up or diffuses laterally.

Two methods are considered to release the type of particles (4 or B) from the source: injection probabilities
of 4 and B are equal to their relative concentrations in the lattice in procedure (i) while the probabilities of
releasing particles (A4, B) are equal in procedure (ii) regardless of their concentrations. Method (i) introduces a
stronger interaction between the source and the sample which may be more realistic in many situations, i.e.,
constituents of a highly viscous fluid have strong attractive interactions in general. Attempt to move each
particles once defines unit Monte Carlo step (MCS) time. As the simulation proceeds, the constituents move in
and out of the sample. The number of particles and their density profiles (planer densities along x, y, z) evolve
but eventually stabilize to a steady-state. Simulations are performed with many independent samples each for
a sufficiently long time steps to reach steady-state to estimate the physical quantities reliably. We have
observed [32] evolution of interesting structural patterns, i.e., onset of phase separation, oscillation in lateral
density profiles, layering etc. which share some characteristics observed in granular systems [26]. In the
following, we focus mainly on the global transport and flow.

PX=P_X=P_V=P_),=

3. Results and discussion

Simulations are performed on samples of various sizes 30° to 200° as mentioned above. However, data for
most production runs are generated with 30%, 50° and 100° lattices using as many as 128 independent runs with
largest sample for the entire range of pressure bias H = 0.0—1.0. Finite size effects on the qualitative behavior
of the physical quantities are negligible particularly with 50° and 100* samples. We restrict to miscibility gap
g = 1.0, effective medium (viscous) interaction & = 1.0, molecular weights m4 = 0.1,mp = 0.3, and
temperature 7 = 1.0 in appropriate unit of interaction energy and Boltzmann constant. Self-organizing
structural evolution leading their steady-state equilibrium has been already examined in depth [42,43] with
their different phases, segregation, and mixing.

Transport and mobility of constituents (tracers) can be analyzed by examining the variation of the root
mean square (rms) displacements of 4 and B. Obviously, the particles in the dense phase (toward bottom) are
not expected to be as mobile as those in the gas phase (toward top). Most particles entering at the bottom
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leave the sample from top in the gas phase. The fast movements in the gas phase dominate the asymptotic
dependence of tracers rms displacements on time steps. However, in order to estimate the global transport, it is
worth looking at the variation of the rms displacements (R) of the center of mass of each species (4 and B)
with the time (z) steps. Fig. 1 shows R versus ¢ plots for the various values of bias H. The asymptotic
dependence can be described by a power-law,

R= Dtv, (5)

where D is a constant and v, the power-law exponent. For most values of the bias, the overall motion of each
constituent (A4, B) appears to be drift-like with v >~ 1. At extremely low pressure bias, we see the signature of
sub-diffusive motion (v<0.5 (the diffusion movement)).

Let us examine factors affecting the transport. The stochastic thermal motion (the interplay between the
interaction energy and temperature, i.e., diffusion in lateral (transverse) planes) is augmented by three driving
fields: (a) the concentration gradient caused by continuous release of particles at the bottom, (b) gravity
pulling constituents downward, and (c) the external hydrostatic pressure bias pushing them upward. At low
pressure bias, the competition between gravity (downward movement) and the concentration gradient
(upward from the bottom), appears to be major cause for the slow transport observed above. Increasing the
bias offsets the gravity, leading to a net upward global bias (effect of both concentration gradient and
pressure) which drives the constituents into a drift-like motion.

Because of the net driving field along the upward direction, there is a net mass transfer: constituents enter at
the bottom and leave mostly from the top (see below). In steady-state, the net amount of components entering
the system must be equal to net mass leaving the system, i.e., the conservation of mass leading to the
continuity equation. From the variation of the net mass transfer (Q) in time ¢, we can estimate the current due
to mass flow,

ood
i= —Q (6)
dr
The current densit , current per unit cross-sectional area (Ac¢),
o Y
j=ilAc. (7
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Fig. 1. RMS displacements of the center of mass of 4 and B versus time ¢ steps at various values of H with & = 1. Sample size 100* with

64-128 independent runs are used.
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In presence of a field Ap (pressure, flow field, concentration, etc. and their combination), one may expect, at
least in simple cases, a power-law dependence,

Jj=ap), (8)

where ¢ is an analog of conductivity. The exponent ff = 1 corresponds to the well-known Darcy’s law of
linear response. In our case, it is rather difficult to estimate Ap due to different driving mechanisms mentioned
above. However, we can examine our data to extract the response of j to pressure bias (H), the variable in our
study.

According to conservation of mass (continuity equation), the flux current density (j) must be independent of
time in the asymptotic regime. Fig. 2 shows the temporal variation of j for B (heavier) constituents (similar
asymptotic behavior is also observed for 4 constituents). We see that the flux densities at both bottom and top
become equal after an initial relaxation time and remain constant thereafter. The current density depends on
the pressure bias (H). Variations of j, and jz of constituents 4 and B, respectively, with H are presented in
Figs. 3 and 4. A linear response is generally seen in both systems, i.e., with concentration dependent (i) (Fig. 3)
and independent (ii) (Fig. 4), for most region of H which implies the validity of the Darcy’s law. When
constituents 4 and B are released with equal probabilities (ii), their respective current densities (j 4, /) respond
linearly to nearly entire range of bias H (i.e., f = 1); the prefactor ¢ is larger for the heavier component (B).
The response of current density for system (i), on the other hand, is much more complex. The flow of A4
responds differently than that of B as expected due to difference in their molecular weights. While the flow
density j, of constituents 4 is larger than jz at lower bias (H <0.4), the flow of constituents B becomes larger
than that of 4, i.e., j ; </, at higher bias (H >0.4). Since B has larger molecular weight, they tend to gravitate
more than A4 toward the bottom. As a result, particles B have higher probability of leaking from the bottom
than particles 4 particularly at lower bias. Increasing the upward bias (H) reduces the effect of gravitation
which results in a larger j . Relatively larger amount of B constituents enter the sample at larger H. Thus, the
competition between gravity and hydrostatic pressure bias, leads to the crossover from 4 dominated flow
(j4>Jjp) at lower bias H to B dominated flow (j, <jz) at higher H.

At extreme values of bias, the response becomes non-linear with a rapid increasing response of B leading to
a “eruptive flow”. At the same time, the flow response of A4 becomes non-monotonic with a rapid decay of j ,
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Fig. 2. Flux density j of B from top (open) and bottom (filled) with time steps for the same parameters as in Fig. 1.
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Both systems (i) and (ii) are open for constituents to escape. There is a net flow of mass of these immiscible
constituents (4, B) without conserving their concentrations. However, steady-state density profiles are
obtained and the continuity equations for the conservation of mass of each components are satisfied within the
range of statistical fluctuations. If the release of particles from the source is independent of their
concentration, we find that corresponding current densities (j,,/z) respond linearly to bias (H). Further,
Ja>Jjp except at extreme value of H (— 1), j, >~ jgz. In system i where the reservoir and the lattice are
correlated with a concentration dependent release rate of constituents, the flow response is complex. We
observe a crossover in response of the current densities from low region of bias (H <0.4) with j , > jp to higher
range of bias (H >0.4) with j , <jp. Constituents (4) with lower molecular weight respond linearly to bias for
most region of H except at high values (H >0.8) where the response becomes non-monotonic. The heavier
component (B) responds nonlinearly on increasing the bias: a large response at low values of H followed by
linear response before an vulcanizing response in high range of H. We have defined a volatility response
parameter Vg which seems to diverge V'3 — oo as H — 1; corresponding parameter for 4 becomes negative
in this range.

In summary, we have identified the linear response region of both immiscible components (A4, B) where
Darcy’s law is valid and provided empirical relations. Differences in response of two immiscible components
depending on their molecular weight are identified in two systems of source reservoirs. We are able to identify
the condition in which an eruptive flow response occurs which may complement existing modeling [20] and
stimulate further interest in this field [19].
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