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Abstract

A model based on the code CrunchClay is presented for a fracture-clay matrix system that takes electrostatic effects on transport
into account. The electrostatic effects on transport include those associated with the development of a diffusion potential as
captured by the Nernst-Planck equation, and the formation of a diffuse layer bordering negatively charged clay particles within
which partial anion exclusion occurs. The model is based on a dual continuum formulation that accounts for diffuse layer and
bulk water pore space, providing a more flexible framework than is found in the classical mean electrostatic potential models. The
diffuse layer model is obtained by volume averaging ion concentrations in the Poisson-Boltzmann equation, but also includes the
treatment of longitudinal transport within this continuum. The calculation of transport within the bulk and diffuse layer porosity is
based on a new formulation for the Nernst-Planck equation that considers averaging of diffusion coefficients and accumulation
factors at grid cell interfaces. Equations for function residuals and the associated Jacobian matrix are presented such that the
system of nonlinear differential-algebraic equations can be solved with Newton’s method. As an example, we consider a 2D
system with a single discrete fracture within which flow and advective transport occurs that is coupled to diffusion in the clay-rich
matrix. The simulation results demonstrate the lack of retardation for anions (e.g., 36CI) of the contaminant plume within the
fracture flow system because they are largely excluded from the charged clay rock, while the migration of cations (e.g., *°Sr**) is
more strongly attenuated. The diffusive loss of divalent cations in particular from the fracture is accentuated by their accumu-
lation in the diffuse layer within the clay-rich matrix.

Keywords Diffusion - Clay-rich matrix - Electrical double layer - Fracture-matrix interaction

1 Introduction

There is a growing recognition of the importance of diffusion
of aqueous species as a fundamental mass transport process in
geological and engineered porous media. Diffusion has his-
torically been relegated to a lesser role in the hydrological
sciences in part because at larger length scales, advective
transport is argued to be more important, a conclusion sug-
gested by a simple Peclet number analysis. However,
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diffusion can have an outsized impact in heterogeneous media
where exchange of chemical species occurs between low and
high permeability zones. An excellent example of this is pro-
vided by the case of fractures developed in clay-rich shales—
the fractures themselves are the conduits ultimately for most
of the chemical transport, but they can derive their chemical
signatures via diffusive exchange between the low permeabil-
ity shale matrix and the fractures. The potentially contrasting
fluid chemistry in the fractures and the low permeability shale
can result in sharp chemical gradients that drive diffusive mass
transport over relatively short length scales (centimeters),
whatever the size of the overall fracture flow system. In this
regard, it seems clear that to assess the chemical effects of
hydraulic fracturing of shales, it will be important to under-
stand these fracture-matrix interactions.

The importance of fracture-matrix interaction has long been
recognized in contaminant hydrology [1-22]. The rock matrix
bordering fractures is particularly important in the case where
reactions affect either the source of contaminants, which may
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be derived from the matrix, or where sorption and/or mineral
precipitation provides a sink for the contaminants. Even in the
absence of reactions, however, the diffusive loss into the rock
matrix can result in retardation of a contaminant plume [2]. In
such cases, matrix diffusion constitutes a “diffusive loss” from
the conductive fracture system, thus slowing the rate at which the
plume migrates in the fracture flow system. The magnitude of the
loss term is determined by the rate of diffusive transport into the
rock matrix. This effect can be considerably amplified in the case
where reactions in the rock matrix adjacent to the fracture steepen
the gradients and thus enhance the diffusive flux [7, 23].

Most if not all analyses of fracture-matrix interaction have
assumed that molecular diffusion can be described adequately
with Fick’s Laws. However, the limitations of Fick’s Laws have
become increasingly clear as researchers have demonstrated the
need to describe diffusion with the Nernst-Planck equation
[24-35]. This is because charged chemical species diffuse at
different rates, thus creating an electric field or diffusion potential
that creates a flux that is in addition to the pure Fickian diffusion
due to a concentration gradient. For example, the self-diffusion
coefficient for the hydrogen ion, H', is 8.57 x 10~? m?/s, while
the self-diffusion coefficient for chloride is 1.81 x 10~ m?s, or
about 4.7 times smaller. In the simplest case of a binary salt
solution consisting only of hydrogen chloride, for example, elec-
troneutrality requires that the diffusion rate of the hydrogen ion
be slowed while the chloride ion is accelerated. In multicompo-
nent mixtures (e.g., seawater or subsurface brines), however, the
charge flux can be compensated by a number of different ions, in
which case the full Nernst-Planck calculation is required to de-
termine the diffusivity of individual ions.

In the case where the surfaces of the solid or mineral phases in
the porous media are charged, the interaction of the ions with
these surfaces needs to be accounted for. Clays with their nega-
tive charge provide the best example in the subsurface. In this
case, the Nernst-Planck equation needs to be supplemented with
the Poisson equation to provide an accurate representation of
charged chemical species fluxes. Thus, the Poisson-Nernst-
Planck (or PNP) equation provides the most complete continuum
representation of ion fluxes in the general case of charged porous
media, including clay rock and shale [28, 30, 36]. The Poisson-
Boltzmann can be used in the case of static or equilibrium sys-
tem. A full pore scale continuum treatment may be possible in
the future, but is certainly made difficult by the requirement to
resolve individual pores within heterogeneous charged porous
media. Progress has been made recently in developing ap-
proaches for handling discontinuous interfaces for flow and
transport problems for pore-scale and other heterogeneous prob-
lems [37, 38]. In the interim, mean electrostatic potential (MEP)
approaches or dual continuum approaches have been proposed
that provide an upscaled if simplified approximation of the PNP
equations for clay rocks [28].

In this contribution, we extend the dual continuum ap-
proach, a modification of the 1D mean electrostatic
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potential approach that considers bulk water and diffuse
layer porosity and has been presented in various studies
[25, 27, 28, 39—-42]. A dual continuum approach that in-
cluded electrostatic effects in 2D was presented recently by
[43]. In this study, the dual continuum approach is applied
to a 2D domain problem that contains a single discrete
fracture in which single-phase fluid flow occurs. Only dif-
fusion is considered to take place in the remainder of the
2D clay-rich domain. The primary objective of the study is
to analyze how contaminant transport within the fracture
system is impacted by interactions with the clay-rich ma-
trix within which electrostatic effects are considered, and
this analysis is carried out with the code CrunchClay.

2 Theoretical and numerical background
2.1 Nernst-Planck equation

Although presented previously, the Nernst-Planck equation is
so central to the discussion of transport of charged ions that it
is useful to derive it from fundamental thermodynamics. The
analysis begins with the principles of irreversible thermody-
namics that state that the rate of entropy production, o, is
linearly related to the fluxes J; driven by a generalized set of
thermodynamic forces X; [44, 45]:

To =Y JiX; (1)

where T is the absolute temperature. We can also write the
generalized thermodynamic forces as gradients of driving
forces, Fj, (or potentials) and represent the fluxes as

Ji= X LV (2)
=

where the Lare the phenomenological or transport coeffi-
cients [44, 45]. The matrix of transport coefficients, Lj;, typi-
cally referred to as the Onsager matrix, contains both diagonal
entries connecting a generalized force with its conjugate flux,
and off-diagonal terms that relate a generalized force to a non-
conjugate flux. In our analysis, we will restrict ourselves ini-
tially to thermodynamic forces corresponding to the chemical
potential Vi and electrical potential Vi):

_|Lu L ||V
Ta_{Lzl Lzz]{vqﬂ] G)

We can write the diffusive flux considering only the chemical
potential gradient using the diagonal transport coefficient L,

Ly = u;C; (4)

where u; is the chemical mobility and Ciis the species concen-
tration. We can then use the Einstein relation [46]:
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T RT

Ui (5)
to relate the flux to the diffusion coefficient normalized to the
thermal energy term that includes the gas constant R and the
absolute temperature 7:

D;iC;

Ji = —L11VMi = —uiCiV,ui = RT

Vi (6)

To define the L, transport coefficient that relates the chemical
flux to the electrical potential (i.e., electrophoresis), we make
use of the electrophoretic mobility

L1y = ugp;C; (7)

which combined with the definition of the electrophoretic mo-
bility from the Nernst-Einstein equation [36]:

D.
ugp; = ZiFﬁ (8)
where z; is the charge of the ith species and F' is the Faraday
constant, results in the Nernst-Planck equation

Ji = —Lu V=LV = —ui GV p—ugp i CiVY)

D D;
= —Ci—V .~z FCi—V 9
S 9)

‘RT
Using the definition of the chemical potential
i = 11:° + RTIng; = 11,° + RTn(7,C;) (10)

where a; and ~; are the activity and activity coefficients, re-
spectively, for the ith chemical species and ;" is the standard
state chemical potential defined for the pure phase. Recalling
that VIn C= V C/C, we can write the Nernst-Planck equation
so that the first term on the right hand side is recognizable as
the Fickian diffusion term:

ZiF

Ji = —DiVCi—Di CiVIIl’)/i_
RT

D;C;Vip (11)
The gradients of the activity coefficients in the second term on
the right hand side (R.H.S.) of Eq. (11) are important where a
strong ionic strength gradient is present; otherwise, this term is
typically minor to negligible in normal groundwaters with a
relatively constant background chemistry.

The gradient in the electrical potential develops where the
system is subjected to a current, or in the case of the diffusion
of charged ions, when one or more of ions diffuses at different
rates. The differing diffusion rates result in an electrical po-
tential (referred to as a diffusion potential) that generates a flux
that drives the system towards electroneutrality (zero entropy
production). The result is that in a binary system of pure hy-
drogen chloride, for example, the diffusion of the hydrogen

ion is slowed, while the diffusion of the chloride ion is in-
creased, with the result that their effective diffusivities are
equal. The diffusion potential effect gives rise to some inter-
esting behavior depending on the background electrolyte—in
a natural water like seawater or subsurface brine, the high
background concentrations provide anions and cations (typi-
cally NaCl) that can compensate the charge of lower concen-
tration charged ions. The result is that lower concentration
anions and cations can diffuse at or close to their self-
diffusion rates. In contrast, in relatively dilute natural waters
(e.g., lakes and rivers), the absence of a high concentration
background electrolyte means that all of the charged ion dif-
fusivities are tightly coupled. In the case where all of the
diffusivities are the same (a common assumption in many
reactive transport codes [47], but almost never easily justi-
fied), the diffusion potential in the third term of the R.H.S of
Eq. (11) vanishes.

The Nernst-Planck equation can be extended to include
convection due to fluid flow and an electrical field [36].

2.2 Poisson-Boltzmann equation

The Nernst-Planck equation discussed above applies to ion
transport in the aqueous phase, whether solids are present or
not. Another important effect is the result of the presence of
charged surfaces on mineral grains, which adds another level
of complexity that must be accounted for. Certainly, the most
important example of charged mineral surfaces affecting sub-
surface transport is provided by clay minerals, which are a
major component of such rock types as shale and marls. In
the case of a mineral surface with fixed charge, a diffuse layer
forms in which ions of opposite charge (counter ions) are
attracted, while ions of like charge are repelled. This part of
the solution, which does not meet electro-neutrality condi-
tions, is referred as the electrical double layer (EDL) or diffuse
layer (DL). The EDL is often conceptually subdivided into
two regions: the Stern layer located within the first water
monolayers of the interface in which ions adsorb as inner
and outer sphere surface complexes, and a diffuse layer locat-
ed beyond the Stern layer in which a diffuse swarm of ions
screens the remaining uncompensated surface charge. EDL
properties are an important part of all electrostatic sorption
models (e.g., surface complexation models as summarized in
Davis and Kent [48]). In the case of clays, which have a
negative surface charge, the diffuse layer consists of a swarm
of mobile ions with a net positive charge that balance the
negative charge of the clay surface. Anions, being of like
charge to the clay surface, are present at lower concentrations.

The electrical double layer can be described most rigorous-
ly with molecular dynamics models [49], but it is also possible
to develop quantitative descriptions based on the continuum
Poisson-Boltzmann equation if the solvent can be modeled
with a mean field theory and ions are assumed to be

@ Springer



Comput Geosci

represented as point charges [36]. The electrical double layer
can be represented schematically, proceeding from the miner-
al out to the aqueous solution, as the fixed immobile charge of
the mineral, a thin Stern layer, followed by the diffuse layer
that gradually gives way to electrically neutral (bulk) water
(Fig. 1).

Because there is a net charge in the diffuse layer, the elec-
trical potential is not equal to zero as it is in bulk water. We
can write the concentration of ions in the diffuse layer with the
Boltzmann equation

—zifY
RT

Ci = Ciﬁoexp[ (12)
where C; ois the concentration at infinite distance from the
charged mineral surface (i.e., the bulk solution) and z; is the
charge of the ion. The Boltzmann equation can be combined
with the Poisson equation, which relates the local charge den-
sity, pe, to the electrical potential

2., — _Pe
viy = -2 (13)

where ¢ is the permittivity. Equations (12) and (13) can be
combined to yield the Poisson-Boltzmann equation describing
the diffuse layer if the solvent can be modeled with a mean
field theory and ions are point charges:

=zl
RT

V2 = 752 Cioziexp [ (14)

Various analytical solutions have been provided for the
Poisson-Boltzmann equation, although in general, they are
applicable to diffuse layers consisting of symmetric electro-
lytes and low surface charge. For the general case where these
conditions do not hold, the Poisson-Boltzmann equation
needs to be solved numerically. An important quantity that
emerges from these analytical solutions is the Debye length,

Ap, which is the characteristic length scale of the diffuse layer
potential decay from the charged surface:

eRT

Ap — 4 [ —
D 2R

(15)
where / is the ionic strength of the bulk solution.

The Poisson-Boltzmann equation applies where a local
equilibrium distribution of ions exists. In general, this is the
case in the absence of fluid flow, or in cases of flow down a
uniform channel, where a steady equilibrium ion distribution
can develop transverse to the charged surfaces. In the case of
flow down heterogeneous channels, or flow in channels with
inhomogeneous distribution of surface charge, more complex
flow patterns and gradients parallel to the direction of flow can
develop and the Poisson-Boltzmann equilibrium distribution
no longer applies [36, 50]. In this case, it is necessary to use
the Poisson-Nernst-Planck (or PNP) set of equations that are
obtained by combining Equations (11) and (13).

2.3 Mean electrostatic potential model

Since the numerical solution of the Poisson-Boltzmann (PB)
equation requires a fine discretization close to charged sur-
faces in order to resolve the diffuse layer, it is not practical
for larger scale (>cm) domains. To be usable at the continuum
scale, the Poisson-Boltzmann equations need to be upscaled in
some fashion. An upscaling approach based on the mean elec-
trostatic potential (or MEP) model has been discussed exten-
sively in the literature [25, 27, 28, 39, 51]. The model assumes
that the mean concentration in the diffuse layer, C; pr, can be
obtained by integrating over the diffuse layer volume in the
Poisson-Boltzmann equation. This allows us to scale to a
mean electrical potential, /,,,, that applies to the diffuse layer
volume, Vpy :

Fig. 1 Schematic representation
of the charged mineral surface
and diffuse layer (after Kirby,
2010 [36]). The curves on the left
show the full solution of the
electrical potential distribution,
and for comparison, what is
obtained with the Debye-Huckel
solution for a representative case

full
solution

potential
/ distribution

Debye-Huckel

/solution

0 IStern
@ ayer
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1 —ziFp (%, 0,2
CipL = 7m zCiexp <71 VoLl )>dXdJ’dZ (16)
VoL Dr RT
—ziFy
=Cjoexp <1R—TM>

The mean electrostatic potential can then be determined
from the charge balance between the charged mineral surface
(including the Stern layer) and the diffuse layer:
YaFCipL = XaiFCioexp <ZIF¢M> = ~Ont (17)
where Op; is the volumetric charge that must be balanced in
the diffuse layer [28]. Comparisons between the accuracy of
the full Poisson-Boltzmann equation and the mean electrostat-
ic potential model have been presented in Tournassat and
Steefel (2019) [28].

The mean electrostatic potential model has often been re-
ferred to as a Donnan model in the literature [25, 51-53], but
as pointed out by Tournassat and Steefel [28], the Donnan

model has some assumptions that are not required by the mean
electrostatic potential model.

2.4 Dual continuum representation of pore space

A more general and flexible representation of the pore space
can be provided using a dual continuum approach [28, 39]. In
this model, the pore space is divided into two compartments,
one corresponding to bulk water that is electrically neutral,
and a second that is not electrically neutral and that is subject
to the mean electrostatic potential required to balance the sur-
face charge in the pores. As we shall see, the volume of the
compartment subject to the mean electrostatic potential needs
not be strictly the same as the actual diffuse layer volume. A
schematic representation comparing the Poisson-Boltzmann
equation and the dual continuum model for a case involving
a sodium chloride solution is shown in Fig. 2 [28].

Poisson-Boltzmann

Defining the fraction of the pore space subject to the mean
electrostatic potential, fp; as:

VoL
—_— 1
o (18)

SoL=
We can transform Equation (17) so that the charge balance is
applied over the entire pore [28]:

Zzi Fci,pore = (17fDL)FZZiCi,O (19)

+ /oL F X zicipexp <

=—0OpL

The fraction fp; can be adjusted to be consistent with theoret-
ical Poisson-Boltzmann predictions or with experimental re-
sults. As pointed out [28], this refinement of the mean elec-
trostatic potential model does not necessarily imply that elec-
trically neutral bulk water exists in the center of a pore—the
Poisson-Boltzmann equation in Fig. 2 shows that in fact, the
electrical double layers from either side of the pore overlap in
this case, so no electroneutral water is actually present. The
objective of the dual continuum is rather to capture the aver-
age concentration that is consistent with the Poisson-
Boltzmann prediction. The fixed charge of the mineral surface
may be modified by adsorption in the Stern layer. In this case,
the charge in the diffuse layer balances both the fixed mineral
surface charge and the accumulation of ions in the Stern layer.
In practice, both the fraction of the pore volume that is con-
sidered to be affected by the mean electrostatic potential, fp,
and the diffuse layer charge can be adjusted to achieve the best
fit with the available data. Alternatively, the sorption of ions in
the Stern layer can be calculated independently using a surface
complexation model (e.g., [47]).

The volume of the diffuse layer, Vpy, can be defined as a
multiple of the Debye length and the surface area of the clays

—ziFy
RT

Dual Continuum

0 T T B T T T 4 T T T T T ¥ T 4
-0.01 | v 135 0r T 435
L T |
oo i i ™ 13 0.02 | P ik
. -0.03 T‘ /,/ \\\ :[ 25 ._, . - hpr=fpr X hyore : : 4925 '_"__I
\>/ -0.04 %l‘ /I \\ ’;_ 2 Tg < .0.04 F :CIXZO: 42 _g
o = Ll 'é \ - H
= 005 \‘ / — = W : | Vs 115 —
006 FY  axee @ Y1T & ges oo R RS
: X CIx20 © -0.06 F : i -
-0.07 ! \ i s
asef S ol ol -
_009 i 1 1 1 ! 1 1 1 2 0 ! 1 1 v cas i | ] 1 0
0 5 10 15 20 25 30 35 40 0 5 10 15 20 25 30 35 40

Position in the pore (A)

Fig. 2 Comparison of the Poisson-Boltzmann distribution of the
electrical potential and that predicted by the dual continuum model of
Tournassat and Steefel [28], a refinement of the mean electrostatic
potential model. Clay surfaces are at 0 and 40 A (the boundaries of the

Position in the pore (A)

figure). In the special case of a sodium chloride electrolyte when the
width of the pore is large compared with 4\p, the area under the curves
(and thus the mass balances) for the Poisson-Boltzmann and dual
continuum model are exactly the same if Hpp = 2\p
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VDL = aDL)\DS (20)

where app is an empirical multiplying factor. The use
of apr. =2 in the dual continuum model results in an
exact fit with the results of the Poisson-Boltzmann
equation for the case of a sodium chloride electrolyte
when the width of the pore is large compared with 4)\p
[40, 54-56]. These modifications make it possible to
simulate many systems more accurately than is possible
with the classical MEP model (see [28] for a more
detailed discussion).

Returning to the Nernst-Planck equation while neglecting
convection for the moment, we can develop a general form
that is applicable to both compartments in the dual continuum
(bulk water and diffuse layer) model described above and that
accounts for ion mobility in porous media:

Ji = —u; Ci’oAiVMi_uEP,iCi,OAivwe (21)

where 1), is the electrical potential in the fluid and as a result of
a diffusion potential or external electric field, and not the mean
electrostatic potential in the diffuse layer [28]. A; is an accu-
mulation factor defined by

Cj = CjoA; (22)
The value of accumulation factor, A;, is defined for both the
diffuse layer and bulk water as, respectively:
Fy .
A; =exp|—z—=| : Diffuse layer
P { RT ] Y (23)

Ai=1 Bulk

where it should be noted that A;=1 for the bulk water because
the electrical potential = 0. Defining the chemical and electropho-
retic mobilities for porous media to include the tortuosity, 7;, and

porosity, ¢:

Diy
W= TRy
r (24)
1
W = 7z F—2
EP.i 141 RT
Equation (21) then becomes:
Ji = *(bTiDo_iAivci*@TiDoljCiAivln’yi*(bTi 72; D().’iCiAiVQ‘E‘)e (25)

In the case where there is no electrical current and thus no net
flux of charge,

YaJi=0=-Y (d)ﬁDO‘iCi‘oA,-Vln(wiCi,O) + o7 %Do,iCiAine) (26)

i

which leads to [28]:
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3
zwF

2 Tk —IIET Dy 0 Cy 0Ax

%

Vipe = (27)

This result makes it possible to write the diffusive flux without
the gradient in the electrical potential:

Ji = —¢7iDo,CipAVIn(v,Cip)

Z TjD()JZjCj_’()Ath’l ('chj,o)
+ 972D i CipA; ~

(28)

7
> TkZ; Do x Cr oAk
P

In addition, if we neglect gradients in the activity coeffi-
cients, the more compact form is:

Ji = — 1Dy ;A;VCip (29)

2.7iDo,jzjAjVCio

+ ¢7izDo i Ci i ~
' Z TkZiDO,ka,OAk
k

This is a form of the diffusion equation that is included
in CrunchClay, although an alternative formulation (not
yet implemented) would be to retain the electrical po-
tential as a primary variable rather than eliminating it. It
is relatively easy to verify that if the diffusion coeffi-
cients for all of the ions are the same, then the second
term on the R.H.S of Equation (29)=0 (the diffusion
potential) and we are left with only the Fickian first
term.

With the definition of the accumulation factor, the charge
balance equation given in Equation (19) becomes

Y ziFeipoe = F(1=fp) 2 ziCio + FfpL 2 ziCioAipL

=F/pL Zzi CioAipL = —Opr (30)
Since the sum of charges in the bulk water are assumed equal
to 0 (the bulk water is electrically neutral), Equation (30)
becomes

FfpL 2ziCioAipL = —OpL (31)
Equation (31) is solved in CrunchClay together with the mass
balance equations for the primary chemical species.

2.5 Definition of total concentrations for bulk and
diffuse layer porosity

In the mathematical and numerical formulation used by
CrunchClay (and CrunchFlow), the rapid complexation
reactions (both aqueous and surface) are formally
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eliminated using mass action equations, thus leading to
the definition of a total concentration, €);, as [47]:

N, N,
vpl
2 =Ci+ lzll/i,lcl =Ci+ IZIVM {H (Vpcp) K l} (32)

where C; are the concentrations of the N, secondary
(equilibrium) complexes that can be written in terms
of the primary (or component) species i. In Equation
(32), v;, | are the stoichiometric coefficients used in
the mass balance (second term) and mass action expres-
sions, which also use the activity coefficients, ~,, for
the primary species and Kj, the equilibrium constants
for the complexation reactions. The use of total concen-
trations in Equation (32) turns the original set of partial
differential equations (PDE) into a set of differential-
algebraic equations (DAE). The generalization of the
total concentration in the diffuse layer is given by com-
bining Equation (32) with Equation (22) to yield:

Ny

QipL = CioAi + X vi1CroA (33)
=1

2.6 Numerical approach

The set of equations given above are solved in the code
CrunchClay with a fully implicit approach, that is, the trans-
port and reaction terms are both evaluated at the new time
level. The accumulation, transport, and reaction terms are
discretized at the present and future time step, giving rise to
a set of nonlinear ordinary differential equations that are
solved numerically. CrunchClay uses a backwards Euler
discretization of the time derivative, which for a system with-
out transport yields a system of ordinary differential equa-
tions:

% q(l_fDL) (ngl_ﬂzo) + fbL (QEE{—QEDL)D

Nk Nm
+o 3[R+ % R
k=1Lt " m=1L "

=0 (34)

where Rﬁfl are the kinetically controlled aqueous (or homo-

n+1

geneous phase) reactions and R} are the kinetically con-

trolled mineral reactions.

2.7 Discretization of transport terms

The treatment of the transport terms is complicated to some
extent by the use of mean concentrations and accumulation
factors defined at grid interfaces. Using a finite difference/

volume formulation, the general form of the diffusive flux
for a species ik can be written in one dimension as:

ACik
Ji = ~Dydy 35
ik KAk — (35)
AC;
NetNs
_Ac, LT abA
+ zikDixAik
AlnCix SN 21 4 ACy
k Kk kAlan

where N, is the number of primary (component) species, N is

the number of secondary species, DixAix is the mean diffusiv-
ity defined at the cell interface, and where we define Ax as:

Ax ="/ (Axp + Axy) (36)

where Axp and Ax, represent the size of the grid cells at the
center point and at the neighboring point, respectively. The
mean diffusivity is calculated using a logarithmic-differential
average discussed in [29], since this approach provides a more
accurate representation of concentrations near material inter-
faces for the Nernst-Planck equation. Note that the summa-
tions in the numerator and denominator of Equation (35) are
over all of the ions, both primary and secondary.

With the partitioning between primary and secondary spe-
cies used in CrunchFlow [47], the form given in Equation
(35), the diffusive flux of the total concentration i is given by

NN, AC
AC, AC PA N
Dy =D 45 DA
e %D, 4, :
n AlnC,
Primary ‘Species
67)
: S
v

2.8 Cross-fluxes between continua

As discussed in [30], it is necessary to account for cross-fluxes
between the two continua, the diffuse layer and bulk water
pore space, in order to maintain mass balance. Therefore,
two transport terms are not sufficient to describe the system
under investigation. We require three flux terms as shown in
Fig. 3:

e a flux term from bulk 1 to bulk 2 water volumes,
e a flux term from DL 1 to DL 2 water volumes, and
e a flux term from bulk 1 to DL 2 water volumes.

A fourth term should be considered from bulk 2 to DL
1 water volumes, but only one of the cross-flux terms is
non-zero between the two. In the case of the fracture-

@ Springer



Comput Geosci

Fig. 3 Schematic of fluxes
between water volumes. Where
the diffuse layer water volume is
not equal in adjacent grid cells,
cross-flux terms need to be
included

=
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matrix system considered in this study, transport along the
fracture itself occurs only within bulk water porosity.
Transport within the matrix is split between bulk-bulk
and DL-DL water volumes, with no cross-fluxes present
because the fraction of water volumes is the same.
However, between the fracture (100% bulk water porosi-
ty) and the matrix (consisting of both DL and bulk water
porosity), the diffusive cross-flux is important. The full
averaging rules for the cross-flux are presented in [27,
30].

2.9 Newton’s method and Jacobian matrix

The nonlinear ordinary differential equations are solved with
Newton’s method:

g of;
j=10C;

0C; =~/ (38)

where f; are the function residuals (mass balance equations
written typically in terms of the total concentrations, 2; (de-

fined below), and %//4¢ are elements of the Jacobian matrix.

Typically, the unknowns are the logarithms of the concentra-
tions, which provide improved numerical stability:

g o,
/51 0InC;

5InC; = —; (39)

Perhaps, the most significant challenge associated with a fully
implicit approach based on the Newton method is the calcu-
lation of the derivative terms. Although not demonstrated in
this study, the use of numerical derivatives results in much
longer execution times (mostly due to the recalculation of
expensive transcendental functions), but also diminished ac-
curacy and convergence properties. The derivatives of the
secondary species concentrations with respect to the primary
species are given by
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oCr vy

— =0 40
oC Gy ! (40)
which gives a derivative of the total concentration as

08
0Cx

Ns
v
= dix + Zzlﬁlfilcl (41)
=1 Ck

where §; i is the Kronecker delta (=1 if i=k, other-
wise =0). In the dual continuum system considered here,
the concentrations of ions in the diffuse layer also need
to be accounted for in the accumulation term. Ignoring
surface complexes for simplicity, the derivative of the
accumulation term with respect to primary species k is
given by:

aick (i [(lffDL)(-Q‘x‘,a’]*ﬂEo) +fDL(Q:|,EIl~7“Q?.DL)}) =

= {Mm) (

The derivative of the accumulation term with respect to the
mean electrostatic potential is:

! GixA S E ) Ya e Al (43)
y Sou| |dikAipLexp Ger +[§1~1C*k%1 1ALDLEXP | =21

With this partitioning of the chemical system into
primary (direct unknowns) and secondary species, the
derivative of the diffuse layer charge balance Equation
(31) with respect to the kth primary species is given
by

N,

- Vi

Gix + ZZIFWCI
=i Cx

1 N,
1%
) + /oL ([@kz‘\i.m + ZZIFHViICIAI.DL
=1 Ck

)

(42)

0

F iCi 04
Cro fDLZi:Z 0AipL + Opp,

Ny
1%
= 0ixf/pLFzAipL + fpL F ZaC—k:VnClAl,DL (44)
=1
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for the case of fixed surface charge (no surface com-
plexes modifying the charge). The first term on the
R.H.S. of Equation (44) is the dependence of the dif-
fuse layer charge of primary species i on primary spe-
cies k. The second term on the R.H.S. is the depen-
dence of the diffuse layer charge of secondary species
/ on primary species k.

For the case of surface complex formation in the Stern
layer, which modifies the surface charge that needs to be bal-
anced in the diffuse layer, the derivative becomes:

Oin/pLFzAipL + oL F ZZ] V11C1A1DL
N,
+F ZZS V1scs (45)

§=

where Cgis the concentration of the surface complex and
Vi, 1s the number of moles of primary species i in the
surface complex that is differentiated with respect to
primary species k, the stoichiometric coefficient for
which is v,,. Here, we have assumed a non-
electrostatic surface complexation model for the sake
of simplicity.

The derivative of the charge balance equation given in
Equation (31) with respect to the mean electrostatic potential
is given by

0

T fDLFzzl CioAipL + QDL]

(46)

F
=/pF Zzl i 0A1DLEXD |:_Zl ﬁ}

where again we have assumed a non-electrostatic surface
complexation model for the sake of simplicity.

The derivatives of the diffusive flux terms are given in
Appendix 1.

N, N, .
. af'J Y O ijuj
2 S50 Crpeip + Y 5 1n Cy e +
= 0ln Ck%qy ke jxjy Z ' Oln Ck/x+l% kjx+1,y Z
S Of iy $ Of iy
4 z ¢5IHC@W+1 4 Z Ny

k=1 Oln Ck,jx,jy+l a In Ck,/x,]y-l

1010 C ey

0ln Ck!]'x:j)ﬁl =

NX-2

NX-2

Fig.4 Schematic representation of banded matrix structure arising from a
2D finite difference/volume discretization based on a five point stencil
(Equation (47))

2.10 Assembly of Jacobian and Newton solve

In the case of a global implicit treatment of reaction and
transport, the size of the Jacobian matrix which must be
constructed and solved becomes larger, since each func-
tion will include contributions from the concentrations
of the grid cell itself and from neighboring grid cells
that are used in the discretization of the gradients.

As an example, in the case in this study where we
use a simple 2D structured finite difference grid with N,
unknown chemical concentrations at each nodal point,
the form of the Newton equations to be solved in the
interior of the domain is given by:

of. . .
f ALV & Cljx-1,jy
(47)

_f ijxjy

where i refers to the primary species residual (mass bal-
ance), k is the primary species number which we are dif-
ferentiating with respect to, and jx and jy are the nodal
points of which there are Nx and Ny, respectively. The
logarithms of the concentrations are solved for because of
the improved numerical stability this provides. The
Jacobian matrix in the case of this 2D system takes a band-
ed form, with the center tridiagonal band corresponding to

the discretization in the X direction (i.e., jx-/ and jx+ 1),
while the right band and left band are separated by a gap of
NX-2 and represent the discretization in the Y direction,
Jjy+ I and jy-1 respectively (Fig. 4). Although this is a
general form for a 2D finite difference/volume
discretization based on a five point finite difference stencil,
here each entry is a sub-matrix of dimension Nc by Nc, the
number of primary species in the system [57].
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We solve the system of linear equations within a single
Newton iteration using the PETSc libraries [58]. An MPI-
based version is under development (normally what the
PETSc libraries are used for), but the simulation results shown
in this work used only a single processor, that is they are
solved with sequential PETSc. The sparse linear system is
solved with the GMRES Krylov solver in PETSc, with block
Jacobi preconditioning. While the overall system is sparse, the
Nc by Nc submatrices are typically dense as a result of the
coupling between primary species due to complexation and
multicomponent diffusion.

3 Application to fractures in clay rocks

With the mathematical and numerical formalism developed
above, we can develop a model that is applicable to clay rocks,
including shales and marls. The focus here is to apply the
model for diffusion considering electrostatic effects coupled
to flow in a discrete fracture within an idealized 2D system. In
this conceptually (if not numerically) simple example, we
consider a single fracture in clay rock (Fig. 5). We assume a
fracture of 10 m length with a constant aperture of 2 mm as an
example calculation. Within the model domain, we consider
only ' the system, so a fracture half-width of 1 mm bordered
by 32 mm of clay rock. A constant flow rate of 1000 m per
year is assumed for the fracture.

1mm 32 mm

Fracture
Flow

Clay Rock

Matrix Diffusion

Anion and Cation
Radionuclide Contaminants

Fig. 5 Schematic of a single fracture developed in clay rock, with flow
along the fracture in the direction of the arrow. The infiltrating water in
the fracture contains trace (but non-zero) anion and cation contaminants,
which are transported via advection up the fracture, but also via diffusion
into the clay-rich rock matrix. A constant flow rate of 1000 m/yr is
assumed in the fracture
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As a representative example of a clay rock, we use approx-
imate properties of the Opalinus Clay. The fracture is assumed
to have a tortuosity of 1.0, while the tortuosity of the clay rock
is assumed to be 0.35 for the bulk water porosity and 0.1 for
cations and uncharged species and 0.0001 for anions within
the clay rock. The tortuosity is assumed to be 1000 times
lower because of the presence locally of small pore throats
where anions are excluded along the various diffusion paths,
thus reducing the overall tortuosity of the matrix. However,
this value can be set by the user of the software at runtime and
is usually calibrated by laboratory or field experiments.

Based on previous studies of the Opalinus Clay, we use a
value of 7.8% for the bulk water porosity and 8.2% for the
diffuse layer porosity. The clay rock is assumed to contain
34% illite by weight, with a surface charge for the illite of
0.2 C/m 2 corresponding to a cation exchange capacity
(CEC) of 0.2 mol/kg illite (where mol, is a mole of surface
charge). Assuming a dry density for the rock of 2.7 g/cm® and
the combined porosity (bulk and diffuse layer) of 16.0%, this
yields 154.6 mol, per m® porous medium. The self-diffusion
coefficients used in the simulation are given in Table 1.

Table 2 gives the initial and boundary conditions for the
test problem. The concentration of the background electrolyte
(primarily NaCl) is important here because it provides most of
the charge compensation for the tracer anion and cations.

For the mineral illite, it is necessary to consider surface
complexation and its effects on the net charge that need to
be balanced by the diffuse layer (fixed charge + Stern layer
charge from the formation of the surface complexes). This is
in addition to effects on transport due to sorption of the cations
under consideration. For the formation of the surface com-
plexes of Na* (the dominant cation in solution), Ca*" present
in the groundwater, and a trace monovalent cation, Cat" (e.g.,
*2Na™), and trace divalent cation, Cat™ (e.g., *°Sr*™), the re-
actions and equilibrium constants are given by

> ill-Na < > ill-4+Na™; logK =0.70
> ill-Cacs2 > ill- + Ca™; logK = 0.32 8)
> ill-Cate > ill— 4 Cat™; logK = 0.70

> ill-DiCat«>2 > ill- + Cat™"; logK = 0.32

Table 1 Self-diffusion

coefficients for test Species Diffusion coefficient (m%/s)
problem

HTO 1.0x107°

An— 1.0x107°

Cat+ 1.0x107°

Cat++ 7.5%x10710

H+ 8.6x107°

Na+ 13x107°

Cl- 1.8x107°

Cat++ 7.5%x1071°
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Table2 Aqueous geochemistry for test problem

Species Initial condition Boundary condition

(mmol/kgw) (mmol/kgw)
Na* 240 240
Ca*™t 25 25
Cl 290 (charge balance) 290 (charge balance)
Cat™ 0.0 1x107°
Cat™ 0.0 1x10°¢
An 0.0 1x10°
HTO 0.0 1x10°¢
pH 7.5 7.5

We also compare the case where no accumulation of cations
occurs in the Stern layer so as to quantify the effects of Stern
layer adsorption via formation of the surface complexes.

The concentration fields for the tracers (HTO, An ", Cat®,
and Cat™™) are plotted after 10 days in Fig. 6 for the base case
that includes surface complexation. From these results, it is
apparent that the anion front moves significantly farther
through the fracture than does the cation. This is primarily
due to the diffusive loss of the ions into the rock matrix, which
is much stronger for the cation than it is for the anion. This is
conceptually similar to the effect described by Tang et al.
(1981), although that study considered a pure Fickian model
in which it was not possible to capture the effects for both
anions and cations simultaneously. Note that Fig. 6 shows
the calculation with the surface complexes formed according
to the equilibrium constants in Table 1. Figure 7 shows the
behavior of the system when no surface complexation is in-
cluded in the calculation (the surface complexation reactions
in Table 1 are not considered in this case). The absence of
surface complexation has two effects: (1) there is no accumu-
lation of charge in the Stern layer, so more charge

compensation must occur by cations in the diffuse layer, and
(2) there is no sorption of the monovalent and divalent cations.
With no Stern layer (Fig. 7), the monovalent cation spreads
slightly further into the matrix compared with the case in
which a Stern layer is present (Fig. 6), since there is less
retardation via sorption this case. For the divalent cation, the
effects are subtler. In the case where no Stern layer is present
(no surface complexation), the higher surface charge as a re-
sult of no Stern layer compensation results in more accumu-
lation of Cat*™ in the matrix, thus reducing its migration rate
through the fracture system.

The overall behavior is perhaps shown most clearly in
Fig. 8, where we plot the breakthrough of the anion and cation
at the end of the fracture (i.c., the fracture effluent). The min-
imum retardation is shown by the trace anion, which is largely
excluded from the clay-rich matrix, and also does not sorb.
The tritiated water (HTO) shows more loss into the matrix
than does the anion because it can diffuse through both the
diffuse layer and bulk water porosity. The behavior of the
cations is more complex—comparing Fig. 8 a and b (with
and without surface complexation) indicates that sorption
(surface complexation) in the Stern layer is not a large effect.
The cation retardation is accentuated compared with the HTO
tracer due to the accumulation in the diffuse layer (compare
Cat* and HTO in Fig. 8). Despite the lower diffusivity of the
divalent tracer cation, its stronger accumulation in the diffuse
layer in Fig. 8b (no complexation) slows its migration com-
pared with the monovalent cation in the fracture. The case
with no electrical double layer (no EDL) is shown in Fig. 8c.

The approximate behavior of the anion and cation could be
captured with independent calculations, but only by consider-
ing differing (and possibly unrealistic) porosity and tortuosity
values. More important, the coupled nature of the system,
which may be subject to transient changes in a realistic setting
like that of a nuclear waste repository, would be lost with the

With Surface Complexation

a b
10
g Anion
E Tracer
o 6
(8]
c
8 a
k7
a

13.2 1938

Distance (mm)

0 6.6 19.8

Distance (mm)

13.2

26.4 26.4

Fig. 6 Porosity-weighted sum of the concentrations (bulk and DL) after
10 days for base case with surface complexation (Stern layer present).
Maximum concentration (red) of 1 nanomolar, minimum concentration
(blue) of 0. a Tritiated water (uncharged solute tracer). b Anionic tracer. ¢

Cc

Divalent
Cation

Monovalent
Cation

Tracer Tracer

66 132 198 264 330
Distance (mm)

33 0 132 198 264 33

Distance (mm)

Monovalent cation tracer. d Divalent cation tracer. The X coordinate
direction is into the clay rock matrix, the Y coordinate direction is
parallel to the fracture
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No Surface Complexation

C
10

Divalent
Cation

Monovalent
Cation
Tracer

(o]

[2)]

Tracer

Distance (m)
S

N

—

0 66 132 198 264 330 66 132 198 264 33 0 66 132 198 264 33 0 66 132 198 264 33
Distance (mm) Distance (mm) Distance (mm) Distance (mm)

0

Fig. 7 Porosity-weighted sum of the concentrations (bulk and DL) after (blue) of 0. a Tritiated water (uncharged solute tracer). b Anionic tracer. ¢
10 days for case with no surface complexation (no Stern layer present). Monovalent cation tracer. d Divalent cation tracer
Maximum concentration (red) of 1 nanomolar, minimum concentration

two separate calculations. The key achievement here is the  continuum formulation has been developed that includes
ability to predict with a single model the differing behavior  calculation of diffusive fluxes using mean concentrations,
of cations, anions, and uncharged species. These results have  diffusion coefficients, and accumulation factors at cell in-
implications for the migration of contaminant radionuclides  terfaces [29, 30]. The resulting set of differential-algebraic
like *°C1 and °°Sr present in nuclear waste disposal sites. equations are discretized in 2D with a five point finite

difference/volume formulation and solved with Newton’s

method using a fully implicit formulation. As an applica-
4 Conclusions tion, we considered a single discrete fracture within which
flow and advective transport occurs that is bordered by
clay-rich matrix in which the only transport process is
diffusion. The results demonstrate the strong retardation
of cations due to diffusive loss into the rock matrix, while
anions are more weakly retarded in the fracture flow sys-

We have presented a model based on CrunchClay for a
discrete fracture-clay matrix system that accounts for elec-
trostatic effects on ion transport. The electrostatic effects
affect transport in two ways: (1) through the development
of a diffusion potential described by the Nernst-Planck  tem due to their partial exclusion from the matrix. The
equation and (2) more strongly due to the effects of partial diffusive loss of cations is accentuated by their accumu-
anion exclusion in the charged clay media. A flexible dual ~ lation in the diffuse layer within the clay-rich matrix as

With Surface Complexation No Surface Complexation No EDL
1 T T T - T T T T T
0.8 |- - L 3 J
- _
K] /7
o".'-; © ",»"
€5 o6 L Y/ 1
S g /
S 2 J/
og :
E' 04 | L |
g —HTO
= —An-
02 | L E —Cat+
o 1 1 1 1 4 1 1 1 1 1 1 1 1

0 20 40 60 80 100 o 20 40 60 80 100 o 20 40 60 80 100

a Time (days) b Time (days) (o] Time (days)
Fig. 8 Tracer breakthroughs at outlet of fracture of 10 m length. a Case both cases, the anion breaks through earlier because there is very limited
with surface complexation. Cations (monovalent and divalent) are diffusive loss into the clay-rich rock matrix compared with uncharged
retarded due to a combination of their diffusive loss o the matrix, and to tracer (tritiated water, or HTO). ¢ Case with no electrical double layer
a lesser extent, their sorption. b Case with no surface complexation. In (EDL)
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compared with bulk groundwater. To our knowledge, the
simulation represents the first of its kind to capture this
behavior in a single, consistent model.
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Appendix 1: Jacobian elements for discretized
transport

Beginning with Equation (37), we have:

(49)

A more compact form is provided by:

J J
Jiori = J1i + I, ﬂ‘FZ vi|Jvy+ Jviy el (50)
J J

where the parts of the diffusion Equation (50) are defined by:

Jii =D& 51
Jui = zDiA; AA1C¢ (52)
Jim = N°J§NS ZiDiA; AA(;C (53)
v = N? 2DiAy AAT%( (54)
vy =D& 0 (55)
Jviy = 2DA AAICCI,I (56)

Since these are defined at grid interfaces, dependencies on
concentrations at the central grid cell and the neighboring cell
used to define the flux arise in the Jacobian. Thus, the

Jacobian entries must be calculated at each of these, with the
dependence of the flux residual on primary species number i2
defined at the center point Xp and neighboring cell X, respec-
tively:

0Jwti __0Jui oJui Jm &{ 0Ju__Ju 0Jwv ]
5C12 x, 0Cpx, 0Cpx, Jiv Jiv|0Cpx, Jiv0Cix,
+Z}’ 0Jvy | Ju 0Jvi ﬂ( 0Ju__Ju 0Jwv )}
1 oCh- x, Jiv0Cpx, Jiv \0Cix, Jiv0Cirx,
(57)
0J1 _ DiAip (58)
0Cixpiey  Ax
0Jh __DnAp (59)
0CiX, =y Ax
oJ ;i oC;
: DjA; 60
3 CiZ‘Xp L = ZigVnAi2 3~ oCo. x ( )
0J 1 oC;
- DpAjpp ——— 61
9Cx, . = ZiollpAi2 9Cx, (61)
0Jm__ —znDpAp ¥ 2 DA, [_U, Cl,Xp:| (62)
0Ci-x, Ax Lm0 Ax "Cox,
0Jm__ zoDpAn ¥ uDiA; [1/-1 Cix, ] (63)
0Cin-x. Ax o Ax | TChx.
oJ N aC,
v
= Zin"DpA; + ZZDiA; 64
0Ci-x, 2R BCh X, 5C12 Xp 1u§¢01 M oChx, Xp (64)
oJ aC; N oC,
v 2™ A 2N 1
= Zin"DpA; + z7DIA 65
0Ci-x, 2 PRy, X. lu%io 1 0Cpx, (65)
oJ DA C
v _ DA [Vﬂ 1,Xp} (66)
0Ci-Xp 0 A | Cix
oJ DA C
Vil _ DA [Vi 1)@] (67)
0Cix, ., 40 Ax | Cox,
0Jvr) — Gy
— =zDA 68
Ci2-Xp 1,y 120 N oChx, (68)
0Jviy — oG
=zDA 69
0Ci2x, ) 10 e 0Cpx, (69)

Derivatives of arithmetic mean concentration are given by:

6a Axp
= 70
aCizfo AX+ + Axp ( )
oC; Axg
= 71
aCiZ*XJr A}C+ + Axp ( )
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Cix
Axpr; ’
oc, Pli2 1 Cooxs o)
aciz_xp AX+ + AxP
_ Ax, v LXy
6C] +Vi2 lC12 X, (73)
0Cip-x+ Axy + Axp

Derivatives of logarithmic mean concentration are given
by:

Cix+ - ]n<C1 X+)

oC; _ Cix Cix, (74)

oCix, | <C1 x+> < 1x+>
n
Cl Xp 1 Xp
- Cixp ( i Xp >
oC; _ Ci,X+ Cix+ (75)
0Cix, ln(ci,X+> ( 1x+>
Cix, Cix,
- ViniCix, [ X+ (CI,X+):|
oCy = Cixp Cixp
= (76)
OCh-x, Cinx,In —CI’X+ In Cixy
=X Cix, Cixp
Cix Cix
— 2.1C =11 =t
oC X [Cw@ n(CL&ﬂ
= (77)
0Cpx, Cix In (C l,X+> In (CI,X+>
T\ Cix, Cixp
Derivatives of accumulation factor A; with respect to dif-
fuse layer potential v,,, are given by:

0A;i x F

=g A
awm7xp ¢ RT 1XP (78)
0A;i x F

X A 79
a’l/)m,X <i RT i,X4 ( )

Derivatives of averaged diffusion coefficient D;A; with
respect to diffuse layer potential v,,, are given by:

—_— Aix
[ DA; Axx, D x —+
ODiA; X ’X+ALXP 0Aix, (80)
awm,Xp AXX+D1-,XPALXP + AXXPDLX+ALX+ a"/}m,Xp
—_— Aix
[ D;A; Axx, Djx,—=*
oDA;, T AxL OAix.
Wmx, | Axx, DixpAix, + Axx, Dix, Aix, | O¥mx,
(81)

@ Springer

Derivatives of diffusive flux function with respect to dif-
fuse layer potential v, are given by:

Jim J
Joti = JLi + JHIJ +ZV11 |:JVI + Jvuj—m} (82)
v

For either Xp or X, :

0J toti _ 0Jii | 0Jui Ju | Jui [ajlll _Ju ale}
al/Jm Oy Oy Jiv  Jv [0y Jiv OYy,
aJVl Jm 0Jvi | Jvi (5JIH Jm aleﬂ
+ 1 - + : e
ZV] 8% J v Oy Jiv \ Y, Jiv 0y,
(83)
0J1 _ oD;A; Cix,—Cix, (84)
a'L/)m,Xp a¢m,Xp A)C
0J1j _ 0DiA; Cix,—Cix, (85)
51/)m,x+ awm,x+ Ax
0J OD;A; —
a(ll)m,Xp ' amep ' ( )
0J i ODA;
— =z Gi 87
awm,X-&- aql)m,XJr ( )
0Jm  NeiNs  ODyAi Cix,—Cikx
= Z Zlk Ot P 88
awm,Xp k=1 6wm,Xp Ax ( )
0Jm NN 0DjAi Cikx, —Cix
= Y Zi —— 89
awm,XJr k= 5¢m,x+ Ax ( )
aJIV NetNs 2 8%—
= g Cix 90
awn’l.Xp ik=1 k 61/’m,xp ( )
oJ NetNs o 0Dy A —
Vo= z Ak T (91)
a'Ll)m,XJr ik=1 3¢m,x+
0Jv ik _ 0DcAik Cikx, —Cik xp (92)
awm,Xp a‘wm,Xp Ax
0Jv ik _ 0D Aik Cikx, —Cikx, (93)
awm,XJr awm?XJr Ax
0J vk ODiAik
= = Zik Ci 94
awm,Xp a/ll}mﬁXp ( )
0J vk ODi Ak ——
— = Zik Cix 95
5¢m,X+ a’(/}m,XJr ( )
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