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PREFACE

This issue of the Journal of Computational and Applied Mechan-
ics includes several articles dedicated to Prof. Tibor Czibere on
the occasion of his 90th birthday. Among contributions from his
former colleagues and students are papers that carry on the work
of Prof. Czibere.

Tibor Czibere was born in 1930 in Tapolca, a town near Lake
Balaton. After graduating from secondary school in Keszthely he
was admitted in 1949 to the newly established Faculty of Mechan-
ical Engineering of the Technical University for Heavy Industry in Miskolc (now the
University of Miskolc), earning his MSc in 1953 with the first class of graduates.
Naturally, he passed with flying colors and was encouraged to follow an academic
career. His first position was assistant lecturer at the Department of Mathematics
at the Technical University for Heavy Industry, under the guidance of the Hungarian
mathematician Prof. Samu Borbély. In 1956 he became a research engineer at the
Ganz-MAVAG Locomotive and Railway Carriage Manufacturers. His first task was
the investigation of flow in the bladed space of torque converters, and he developed
a method based on the method of hydrodynamic singularities for the analysis and
design of flow in turbomachines. Even after returning to the university in 1963, Prof.
Czibere continued to do research there on a part-time basis until 1988.

An early area of his research was nonlinear heat conduction problems, the field in
which he wrote and defended his university doctor’s thesis (1961). In 1960 he delivered
a well-received lecture at the Tenth International Conference in Applied Mechanics in
Stresa, Italy, on his method for the design of straight and radial cascades of airfoils,
attracting the attention of the world-famous scientist of Hungarian origin, Theodore
von Karmén. In 1962, he was awarded the Kossuth Prize in acknowledgment of his
scientific contributions. In 1963 he defended his thesis entitled “A design method
for straight cascade of highly cambered airfoils” for the PhD degree conferred by the
Hungarian Academy of Sciences and four years later he defended his thesis for DSc
(the highest academic degree, conferred also by the Hungarian Academy of Sciences)
entitled “Solution of the two main problems of the hydrodynamic cascade theory by
theory of potentials”. He was appointed full professor in 1968, at the early age of 38.
In 1976 Prof. Czibere became a corresponding member of the Hungarian Academy
of Sciences, and in 1985 an ordinary member.

Apart from three months as a guest lecturer at the Technical University of Berlin-
Charlottenburg (1963), Prof. Czibere gave several lecture series about his research
at different institutions, including Turboinstitut in Ljubljana (1978, 1984); Technical
University of Brno (1990); Technical University of Braunschweig (1994); and several
times at the Otto von Guericke Technical University in Magdeburg. The Technical
University of Brno awarded him its gold medal for the fruitful scientific cooperation
between the two universities.

@2021 MiskoLCc UNIVERSITY PRESS
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Prof. Czibere also held leadership roles in the faculty and the university. As Head
of Department from 1963 to 1988 (Department of Machine Operation, later Depart-
ment of Fluid and Heat Engineering) he modified the research and educational profiles
of the department and encouraged research topics directly connected with industrial
problems. He served as Dean of the Faculty of Mechanical Engineering from 1968 to
1974, a period when the structure of education underwent substantial changes, and
Prof. Czibere contributed significantly to the introduction of the modular educational
system. In recognition of his scientific contributions and his leadership qualities he
was elected Rector of the University in 1978. As Rector he spearheaded the shift
from a purely technical university to a multi-disciplinary institution, introducing the
training of lawyers and economists. He supported the establishment of the Faculty
of Law in 1981 and laid the groundwork for the later establishment of faculties of
economics and humanities. During his eight years in this post, he worked closely with
the leaders of the city of Miskolc, and this contribution was recognized by the prize
"Pro Urbe’ (For the City).

In 1988, Prof. Czibere was asked to contribute his expertise in educational ad-
ministration as the Minister of Culture and Education of Hungary, in the difficult
period of transition from the socialist system. Ultimately, his concepts and those of
the national leadership differed, and the following year he returned to teaching and
research.

Prof. Czibere has always put a great deal of effort into educational endeavors. He
developed the curriculum of courses such as Fluid Mechanics, Turbomachines, Con-
tinuum Mechanics of Fluids, and Heat Transfer. He wrote textbooks for most of the
subjects he taught. An excellent lecturer, he prepared carefully and structured his
lectures in a very logical way. Using mathematical means, he derives equations or
formulae describing flow phenomena in a concise manner.

Prof. Czibere played an active role in establishing the PhD training at the uni-
versity and supervised a total of twenty PhD dissertations; in addition, he was the
supervisor of four scholars who have defended their DSc dissertations. Of course,
the number of engineers and researchers directly and indirectly influenced by Prof.
Czibere is much larger.

Upon reaching the age of 70, although Prof. Czibere retired, he continued his
contributions as an Emeritus Professor. He taught subjects in the doctoral school;
he examined students up until 2018 (aged 88!). He remains active also in research,
working on developing a three-dimensional stochastic model of turbulence. Prof.
Czibere has always been supported in his activities by his wife Gabriella. They have
two children, both of whom went into technical fields. He is a proud grandfather and
great-grandfather.

Awards recognizing Prof. Czibere’s many and varied contributions are the Albert
Szentgyorgyi Prize, 1996, for his influential scientific contributions; honorary citizen-
ship of Miskolc, 2000; ‘Doctor Honoris causa’ of the University of Miskolc in 2000;
and the national Széchenyi Award in 2006.

On behalf of his friends, colleagues and his former students, the editors are pleased
to dedicate this issue to Prof. Czibere in honor of his 90th birthday.

Miskole, November 23, 2021 Laszl6 Baranyi and Balazs T6th
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Abstract. The formulation and validation of mathematical models in the applied sciences
are largely consistent with the methodology of scientific research programmes (MSRP), how-
ever an essential modification is necessary: The domain of calibration has to be defined. The
ranking and systematic improvement of mathematical models based on objective criteria are
described and illustrated by an example. The methodology outlined in this paper provides
a framework for the evolutionary development of a large class of mathematical models.

Mathematical Subject Classification: 03C30, 62M86, 65N75, 65705
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1. INTRODUCTION

The formulation and validation of mathematical models is fundamental to predictive
computational science [1]. These activities fit into the framework of the Methodology
of Scientific Research Programmes (MSRP) as outlined by Imre Lakatos [2], subject
to an essential modification; the definition of the domain of calibration, which is
addressed in this paper.

We view a mathematical model as a transformation of one set of data (the input
D) into another set (the quantities of interest F'). The transformation is based on
some idea of physical reality I cast in mathematical form. This is indicated in short
hand by the expression

(D)) 5 F,  (D,p)eC (1.1)

where the right arrow represents all operations needed to transform D into F. These
operations involve a set of parameters p that represent physical properties and their
statistical distributions. These parameters are determined by calibration which is dis-
cussed in Section[2:2] The restrictions imposed on D by the assumptions incorporated
into the model, and the intervals on which the parameters were calibrated, define the
domain of calibration C. We shall assume that F is a smooth function of D and p,
that is, a small change in (D, p) will result in a small change in F. Consequently a
calibrated model is a validated within the domain of calibration.

(©2021 MiSkOLC UNIVERSITY PRESS
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The domain of calibration is a fundamentally important attribute of a mathematical
model: As long as F is a smooth function of (D, p), a condition usually satisfied in
practice, just about any model, even pseudoscientific models, can be validated on a
sufficiently small domain of calibration [3]. In chaotic systems, such as turbulent flow,
depending on its definition, F may not be a smooth function of (D, p).

To highlight the importance of the concept of domain of calibration, consider New-
tonian mechanics, arguably the greatest scientific achievement in history. For about
200 years, it was generally believed that Newton’s three laws of motion and the law
of universal gravitation were laws of nature. This was supported by the evidence
that predictions based on Newton’s laws were consistently confirmed by observations
with almost perfect accuracy. However those observations involved only bodies that
move at velocities much smaller than the speed of light. Therefore the domain of
calibration of Newtonian mechanics was limited to velocities much smaller than the
speed of light. The theory of relativity did not refute Newtonian mechanics but it did
define its domain of calibration and downgraded its status from “law of nature” to
that of a phenomenological model. Mathematical models that incorporate Newton’s
laws continue to be useful, as any civil engineer will testify. Newtonian mechanics has
an amazingly large domain of calibration.

Arguably, all physical theories are phenomenological models. This was articulated
by Hawking in [4]: “T take the positivist viewpoint that a physical theory is just a
mathematical model and that it is meaningless to ask whether it corresponds to reality.
All that one can ask is that its predictions should be in agreement with observations.”

To this statement we append the explanatory note that we can reasonably ask the
predictions to be in agreement with observation within the domain of calibration of
the model only.

Popper expressed the same view in these words [5]: “The empirical basis of objective
science has nothing absolute about it. Science does mot rest on solid bedrock. The
whole towering structure, the often fantastic and audacious construction of scientific
theories, is built over a swamp. Its foundations are pillars driven from above into
the swamp - mot down to any natural ‘given’, ground, but driven just as deeply as is
necessary to support the structure. The reason why we stop driving the pillars deeper
into the ground is not that we have reached solid rock. No, our decision is based on
the hope that the pillars will support the structure.”

These observations are in line with the philosophical notion of model-dependent
realism [6]: Mathematical models represent precisely formulated ideas of certain as-
pects of reality. They must not be confused with reality. Also, since more than one
model can be formulated to simulate any aspect of reality, it is necessary to have
metrics by which the relative merit of competing models is measured.

In this paper we illustrate the fundamentals of model development in the applied
sciences through an example, the details of which have been documented in the tech-
nical literature in recent years.
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2. THE METHODOLOGY OF MODEL DEVELOPMENT

We illustrate the methodology of model development with reference to a specific
project, the details of which have been documented in the technical literature in
references , , ﬂgﬂ, and . The goal of that project was to develop and
validate a mathematical model for estimating the probability of failure in critical
mechanical and structural components subjected to cyclic loading in the high cycle
regime. This problem arises in the management of the maintenance of high-value
assets, such as helicopters: There is a strong incentive to minimize the number of
unscheduled maintenance operations because it is much more economical to perform
maintenance at regularly scheduled times than at the times when the presence of a
flaw is detected.

In a scientific research programme, as the term was defined by Lakatos , there
are generally accepted “hard core” theorems and assumptions that are not open to
investigation. In addition, there are auxiliary hypotheses that may be altered or
abandoned to conform with the available empirical evidence.

In the example discussed in this paper, our hard core assumptions will be the
set of assumptions on which the linear theory of elasticity is based, augmented by
the assumption that localized nonlinear effects can be correlated with the elastic
stress field. The limitations imposed by the hard core assumptions are taken into
consideration in the definition of the domain of calibration.

Mathematical model
| | |

N 3 .
Q. Formulation
I —
(o)
|

(e Y (i) - _

|
4— Prediction

: _

4_ Validation

|

Yes (" Update notched data 7]
and calibration
Disposition

| No ( Update the domain )

of calibration

Calibration

Figure 1. Schematic view of the model development process.
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The auxiliary hypotheses are concerned with the prediction of failure events in
metallic objects subjected to cyclic loading and the statistical dispersion associated
with mechanical fatigue. The auxiliary hypotheses have their own domains of cali-
bration which are generally much smaller than the domain of calibration of the hard
core hypotheses.

Lakatos called the replacement or modification of auxiliary hypotheses “problem
shifts”. A research programme is said to be progressive if each problem shift improves
the predictive performance of the model. In our case, which is typical of research
programmes in the applied sciences, the research programme can only be progressive,
that is, the predictive performance of a model is guaranteed to increase monotonically.
This is because ideas that do not improve predictive performance are filtered out in
the course of model development. This establishes the conditions for an evolutionary
process in model development.

A schematic view of the model development process is shown in Figure [Il On the
left side of the figure the steps taken in the particular model development project
referenced in this paper are shown. The universal categories, common to all model
development projects, are indicated on the right hand side.

2.1. The mathematical model. The mathematical model has three parts: The
first part, in the terminology of MSRP, incorporates the hard core assumptions: The
second and third parts incorporate the auxiliary hypotheses.

2.1.1. The hard core assumptions. It is assumed that damage initiation, a highly non-
linear and irreversible process, is confined to small subdomains that are surrounded
by an elastic stress field. The nonlinear process is controlled by the stress field that
satisfies the assumptions of the theory of linear elasticity.

The hard core assumptions are not subject to investigation. Rather, the domain of
calibration is defined so as to ensure that the model is operated within the limitations
imposed by these assumptions. In the present instance the domain of calibration is
defined so that the size of the inelastic zone is limited.

2.1.2. Auziliary hypothesis 1: The predictor. The predictor is a functional defined on
the elastic stress field. Its role is to generalize the S-N dat;ﬂ to triaxial stress fields.
It characterizes the conditions that drive the formation of cracks in the neighborhood
of stress raisers. The definition of a predictor is subject to the restriction that it has
to be a finite number which is independent of the choice of the coordinate system.
This suggests that the predictor should be defined in terms of the stress invariants.
Any number of predictors can be defined. We will consider the predictor defined in
reference [7]. This predictor, denoted by G, depends on three parameters that have
to be determined by calibration. Its definition is given in Appendix [A]

IThe name refers to the relationship between the stress S and the number of load cycles N at
which failure occurred under constant-cycle loading at various mean stress levels.
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2.1.3. Auziliary hypothesis 2: The statistical model. The statistical model character-
izes the random nature of failure caused my mechanical fatigue. Statistical models are
calibrated on the basis of the available S-N data. Many plausible statistical models
can be defined [12]. The statistical model used in the investigation discussed here has
five parameters and belongs in the class of random fatigue limit models proposed by
Pascual and Meeker [13]. Its definition is given in Appendix

2.2. Calibration. It is assumed that the material is elastic and isotropic, therefore its
stress-strain relationship is characterized by two experimentally determined constants.
These constants, the modulus of elasticity and Poisson’s ratio, are random variables,
however their dispersion is small in comparison with the dispersion of crack formation
events therefore their statistical variation is neglected.

The predictor generalizes the S-N data, collected for notch-free specimens tested ei-
ther under constant or mildly varying uniaxial stress conditions, to notched specimens
where the stress gradient can be very large and the stress conditions are triaxial at
the notch roots. A key assumption is that crack formation is completely determined
by the surrounding elastic stress field, notwithstanding the fact it is a highly nonlin-
ear process. It is reasonable to expect that this assumption will hold when the size
of the plastic zone is sufficiently small in comparison with some measure of volume
associated with the predictor. Therefore it is necessary to give a precise definition
for the meaning of “sufficiently small” which then limits the domain of calibration of
the predictor. This is one of the tasks of model development. Further discussion and
details are available in [10].

The statistical model employed in the model development project represented by
the flowchart in Figure[I]is a random fatigue limit model that has five parameters de-
fined in Appendix [B| Those parameters are determined by maximizing the likelihood
function on the S-N data [12], [7].

As indicated in Figure [I the statistical model is calibrated first and then the
predictor is calibrated on the basis of fatigue data obtained for notched specimens.
Once the calibration of the predictor is complete, it is possible to compare alternative
predictors and evaluate their relative performance with reference to the calibration
data. This was documented in |9]. The conclusion was that the predictor G,, performs
substantially better than previously proposed predictors. This is evidenced by the
facts that its domain of calibration is larger and the value of the likelihood function
is greater.

2.2.1. The domain of calibration. The domain of calibration establishes limits on the
admissible data D and defines intervals for the parameters p. In the example discussed
discussed here, D must be consistent with the assumptions of linear elasticity, that is,
the strains are infinitesimal, the relationship between the stress and strain is linear,
with the exception of small subdomains in the vicinity of stress raisers, the size of
which is clearly defined. Examples are available in references [10], [11]. If the model
was calibrated under special conditions (for example, under uniaxial loading only)
then the domain of calibration imposes commensurate limitations on D.
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Restrictions on the parameters p are imposed by the availability of data used for
calibration. For example, the five-parameter statistical model defined in reference [7],
was calibrated on the basis of S-N data in the range of 10* to 107 cycles. This defines
the domain of calibration for the statistical model. Similarly, the calibration of the
predictor is limited by the interval of highly stressed volume for which calibration
records for notched specimens are available [9].

An often overlooked limit on the statistical model is that calibration is based on
events that have high probabilities of occurrence. Therefore prediction of events that
have low probabilities of occurrence involves extrapolation beyond the domain of
calibration. An important corollary is that the most important quantity of interest
in engineering design, the factor of safety, cannot be validated. Therefore subjective
decisions cannot be avoided in establishing factors of safety [8].

2.3. Prediction. Having formulated and calibrated a mathematical model, its pre-
dictive performance is tested against new data which are not in the domain of cal-
ibration. Predictions are made on the basis of information on the conditions under
which new data will be observed. Ideally, the predictions should be made before the
new data became available.

The value of new data outside of the domain of calibration is that the predictive
performance of the model can be tested and the domain of the calibration set can be
enlarged. The value of new data within the domain of calibration is that the dataset
on which calibration was based is enriched and therefore confidence in the calibrated
parameters is increased.

A typical validation statement is formulated as follows: The probability is (say,
90%) that the observation z will be in the interval (z < z < zy). In the case
of the mechanical fatigue experiments considered here, the prediction is that, given
a notched test article and the mean and amplitude of the applied cyclic load, the
probability is 90% that the number of cycles N; at which failure will occur will fall
between the limits Ny, and Ny. Another way of saying this is that in 9 out of 10
experiments Ny will lie in the interval (Ny,, Niy) where Ny, (resp. Ny) correspond to
the 5% (resp. 95%) survival probability, given the loading conditions.

The probability of n successes in m trials is given by the binomial distribution:

m!

Pr(m,n|6) = on(1— )™ (2.1)

nl(m —n)!
where 6 is the ratio n/m as m — co. In our example 6 = 0.90.

Remark 1. The selection of the 90% probability threshold was based on the following
consideration: Validation is typically based on events that have high probability of
occurrence. Calibration data are generally scarce for survival probabilities of less than
5% and greater than 95% and hence those probabilities fall outside of the domain of
calibration of the statistical model.

2.4. Validation. The primary purpose of validation is to seek evidence that would
justify rejecting a model. The secondary purpose is to develop information on the
basis of which he domain of calibration is defined. The prediction considered here is
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that out of 10 experiments there will be 9 failures in the predicted intervals, more
precisely it was predicted that 8 = 0.90 in equation .

Suppose that 12 experiments were performed and 9 outcomes fell in the predicted
interval. Would that justify rejecting the model? - Assuming that the model is correct
(6 = 0.90), according to equation the probability of observing 9 successes in 12
trials would be 8.5%. In testing statistical hypotheses a null hypothesis is usually
not rejected unless the probability observing an outcome, given that the hypothesis is
true, is less than 5%. For example, if only 7 outcomes fell in the predicted interval out
of 12 experiments then the probability of outcome, assuming that § = 0.90, would be
less than 0.4% and we would not have confidence in the model. However it is difficult
to justify any fixed value of probability below which a model would be rejected.

Models are typically rejected not because their validity was refuted by observation,
but because a better model was found. By objectively ranking competing models, pre-
dictive performance is progressively improved over time. Model development projects
are open-ended: No one can claim to have the final word. New ideas and new ob-
servations present opportunities for continued improvement. The management of the
process of model development in industrial and research organizations is guided by
the principles of simulation governance [14].

2.5. Disposition. If no reasons were found to reject a model then the validation data
are merged with the calibration data and the calibrated parameters, as well as the
domain of calibration, are updated.

Using the updated calibration records, the likelihood function is evaluated for the
entire set of data. The value of the log likelihood function (LL) is a metric suitable for
measuring the relative merit of alternative models. For a given set of data, the highest
ranking model has the highest LL value and/or the largest domain of calibration.

New data within the domain of calibration presents an opportunity to update the
calibrations. Predictions outside of the domain of calibration are either validated or
fail to be validated. If validated then the calibration records are updated and the
domain of calibration is suitably modified. If fail to be validated then a point outside
of the domain of calibration is obtained which provides information about the size
of the domain. A mathematical model is a validated model within its domain of
calibration.

Remark 2. Model development projects are open-ended. The selection of a model
from among a set of candidate models depends on the available data. Both the set of
candidate models and the available data change over time, therefore any conclusion
as to which model to use is likely to change over time. The exercise of command
and control over numerical simulation, which include the formulation, ranking and
updating of mathematical models and management of the relevant data is called
simulation governance [14].

3. RANKING

Assume that two models M; and M> have the same number of statistical parame-
ters and both passed validation tests with the same number of successes. We have to
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decide which model is better and why. The answer is provided by the posterior ratio
defined by

det Pr(M;|D)  Pr(D|M;)Pr(M)

® = Pr(M,|D) ~ Pr(D| M) Pr(Mo)

where D represents the entire set of available data, that is, the data available for
calibration and validation. The probabilities are obtained from the statistical model.

(3.1)

Usually it is assumed that Pr(M;) =~ Pr(Ms) in which case g is approximately
equal to the ratio of likelihoods, called the Bayes factor, which can be easily computed.
If p is much greater than one then we prefer model M, if it is much smaller than one
then we prefer model M. If this ratio is between 3 and 1/3 then the two models are
in a virtual tie. For additional discussion and examples we refer to [3].

In addition to considering the posterior ratio, we have to consider the size of the
domain of calibration. How much weight should be assigned to the size of the domain
of calibration depends on the scope of the intended application of the model. In other
words, we choose the model that fits the available data best. In the philosophical
literature the term “abduction” (inference to the best explanation) is used to refer to
this approach.

Remark 3. If models M; and M do not have the same number of statistical parame-
ters then equation (3.1]) has to be modified by a factor, called the Occam factor, which
penalizes the model that has the larger number of parameters. See (for example) [15].

4. PHILOSOPHICAL POSITIONS

The question of how progress occurs in science is one of the central themes in the
philosophy of science. The approach presented here is consistent with the philosoph-
ical idea called model-dependent realism [6]. In this view, aspects of reality are seen
through mathematical models. Therefore progress in science means progress in for-
mulating, calibrating, validating and updating mathematical models. It is essential
therefore to have objective measures for ranking mathematical models according to
their predictive performance, taking into account their domains of calibration.

Particularly relevant to our discussion was Lakatos’ methodology of scientific re-
search programmes. An opposing point of view, first articulated by Paul Feyerabend,
is that it is not possible to establish meaningful methodological rules that govern sci-
entific progress. In Feyerabend’s view, “epistemological anarchy” exists. In his words;
“anything goes” [16]. These are colourful ways of saying that complete creative free-
dom exists.

The conflict between these points of view is resolved if we distinguish between the
methodologies in the applied and foundational sciences. Model development in the
applied sciences fits into the framework of MSRP well because the focus is on the
auxiliary hypotheses. The hard core assumptions are based on ideas, theorems and
methods previously established in the foundational sciences. It is doubtful that a set
of rules can be devised that will encompass the diverse lines of investigation at the
forefront of research in physics where the focus is on the hard core itself.
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Reference [17] provides a comprehensive overview of the state of model development
in physics. In the applied sciences Lakatos’ views, whereas at the forefront of physics
Feyerabend’s epistemological anarchy seem to provide the best description of how
scientific models evolve.

5. SUMMARY AND CONCLUSIONS

Mathematical models are transformations of one set of data into another, as indi-
cated by equation . The transformation operators are based on clearly defined
assumptions and depend on physical properties that have to be determined by calibra-
tion. The domain of calibration is defined by the intervals for which measurements of
the physical properties are available, and the limitations imposed by the assumptions
incorporated in the operators.

Consideration of the size of the domain of calibration is essential. Without such
consideration no model could be rejected because just about any model can be cali-
brated on a sufficiently small domain.

Model development is always open-ended. This is because new data may become
available and new models may be proposed at any time that will justify replacing or
updating the currently adopted model.

The methodology outlined in this paper establishes a framework for the evolution-
ary development of mathematical models.
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APPENDIX A. THE PREDICTOR

The predictor defined in reference [7] was used in the present investigation. This
predictor, denoted by G, is based on the assumption that the onset of fatigue failure
can be correlated with the averaged volume integral of a linear combination of two
stress invariants. It is defined as follows:
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Ga(O'ij,R): V/Q ((1[14—(1—0()5’) dVv (2) , 0<a<l1 (Al)
where 0y; is the stress tensor field, Iy = oy, is the first stress invariant, ¢ is the von
Mises stress, R is the cycle ratio, defined as the minimum normal stress divided by
the maximum normal stress, and V. is the volume of the domain of integration defined
by

Q. ={x|01 > Bomax > 0} (A.2)
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where 07 is the first principal stress and oy, > 0 is the maximum macroscopic stress.
This is a generalization of the uniaxial stress to triaxial stress in the sense that G, is
defined for triaxial stress and, in the special case when constant uniaxial stress oy is
applied then it has the value of the equivalent stress ocq:

. 1_ R\ /2
Ga(0ij R) = 0eq < o <2R> . (A.3)

The parameter S depends on the material and a parameter that characterizes the
stress gradient in the vicinity of stress raisers. In machine design this parameter is
the notch radius. Since surface defects generally cannot be characterized by a single
geometric parameter, we use the highly stressed volume V for that purpose. By

definition,
v /
Q

The domain of integration , is the neighborhood of a stress raiser. Denoting the
location where o7 is maximum at a stress raiser by xo we have Q, = {x||x —xo| < o}
where ¢ is chosen large enough to include all points where o1(x) > Yomax and small
enough to include only one stress raiser or one group of closely located stress raisers.

1 when 01(x) > Y0max

y(x)dV  where y= { (A.4)

. 0 otherwise.

The three parameters of G, are determined by calibration. Parameter « establishes
a convex combination of the first stress invariant I; and the von Mises stress &, see
equation. Parameter S defines the domain of integration which depends on the
material properties and the stress field in the vicinity of stress raisers. The parameter
v is independent of the material properties. It defines the highly stressed volume
V' which depends on the stress distribution, and hence the type of loading, but is
independent of the magnitude of the load. The predicted number of fatigue cycles is
not sensitive to the choice of . In reference [7] v = 0.85 was used.

APPENDIX B. THE STATISTICAL MODEL

The selection of a statistical models from among candidate models is discussed in
[12]. Based on those results, we selected the random fatigue limit model proposed by
Pascual and Meeker [13]. This model is based on the assumption that the random
variable defined by W = log;, N, where N is the number of cycles to failure, is
normally distributed with mean (G, ) and standard deviation s.

/.L(Ga) = A — A2 IOglo(Ga — Ag), Ga — A3 > 0. (Bl)

The parameter Ag, called the fatigue limit, is assumed to be a random variable.

Specifically, V et log,y A3 is assumed to be normally distributed with mean py and
standard deviation s;. Therefore the statistical model considered here has five pa-
rameters. The set of five parameters that maximize the likelihood function is denoted
by 6.

We will assume that V = log;; A3 has normal distribution with mean p; and
standard deviation s; and write A3 = 10". Therefore the random fatigue limit model
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has five parameters: 6 def {A1 As s g sy} and the probability density function of w,
given G, v and 0 is

exp(—(w — 1(Ga, 10))%/(25%))

p(w|Ga,v,0) = (B.2)
sV 2T
The probability density of v, given G, and 6, is:
exp(—(v — puy)?/(25%))

v| Gy, 0) = . B.3
f(v]Gas6) o (B3

The marginal probability density of w is

log,o Ga
021(0]Gos0) = [ 00| Giry0.6) (0] Gar6) (B.4)

and the marginal cumulative distribution function is:

<I>M(w|Ga,0):/ a1 (t| G, 0) it

_ ;/_I:G (1+erf (w_“s(G\/gl()))) f)dv.  (B.5)

The functions ¢); and ®,; have to be evaluated numerically.

Given a set of independent and identically distributed observations (w;, Gl )), (i=
1,2,...,n) the likelihood function is
" _ 1-4; ) 5
10) = [ [éu(wi1GD,0] " [1 = @rr(wi| GO, 0)] (B.6)
i=1
where §; = 0 (resp. §; = 1) if the specimen failed (resp. did not fail) at n; = 10"
cycles.

The set of parameters 6 maximize L(6), equivalently the log likelihood function
LL(6) =1n L(0), with respect to the S-N data.
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Abstract. Numerous studies and textbooks deal with the steady-state thermal conduction
of radially nonhomogeneous circular cylinder. In contrast, there are relatively few studies
on the thermal conduction problems of conical solid bodies. This study is intended as a
modest contribution to the solution of thermal conductance problems of nonhomogeneous
conical bodies. A one-dimensional steady-state heat conduction in nonhomogeneous conical
body is considered. The thermal conductivity of the hollow conical body in a suitable
chosen spherical coordinate system depends on the polar angle but is independent of the
radial coordinate and azimuthal angle coordinate. A functionally graded type of material
inhomogeneity is considered. All results of the paper are based on Fourier’s theory of heat
conduction in solid bodies.

Mathematical Subject Classification: 80A20
Keywords: heat conduction, steady-state, conical body, nonhomogenous, functionally graded
material

1. INTRODUCTION

Numerous studies and textbooks of heat transfer deal with the steady-state thermal
conduction in radially nonhomogeneous circular cylinder [IH3]. A lot of papers con-
sider the functionally graded material inhomogeneity of solid bodies. Functionally
graded materials (FGMs) are new advanced heat resisting materials used in modern
technologies [4, 5]. The basic concept is to mix the ceramic and metal such that
the material properties continuously vary from one constituent material to other.
The coefficients of governing equations for temperature distribution are coordinate
dependent, as the thermal properties are function of position.

In an important paper by Porchaloempong et al. [6] a two-dimensional energy bal-
ance approach was used to model the temperature distribution in conduction heated
conically shaped bodies. The numerical solution was based on finite differences. The
cone was divided into small volume elements. The inner elements were concentric
rings of rectangular cross sections while those at the side surfaces had trianglular
cross sections. Energy balance equations for volume elements were solved explicitly.
The conduction heat transfer model developed in this study can accurately predict the
temperature distribution in a conically shaped container [6]. The paper |7] presents an

(©2021 MiskoLC UNIVERSITY PRESS
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analytical solution for heat transfer in heterogeneous conical shells with temperature
dependent conduction coefficients. The geometry of the shell is completely conically
shaped. The heat transfer equation should be first transformed using the Kirch-
hoff transformation [7]. The obtained differential equation is solved by the Green
function[7]. An exact analytical solution for anisotropic conductive heat transfer in
composite conical shells is presented by Norouzi and Rahmani [§]. The shell has a
full conical shape and the fibers are winded around the conical body. The exact solu-
tion of the temperature field is obtained via the separation of variables method. The
developed analytical solution is validated by a numerical solution [8].

This study is intended as a modest contribution to the solution of the thermal
conductance problem of a hollow conical body made of functionally graded material.
The thermal conductivity in a suitable chosen spherical coordinate system depends
on the polar angle but it is independent of the radial coordinate and azimuthal angle
coordinate. Two types of the polar-nonhomogeneity are considered which are the
power nonhomogeneity and the exponential nonhomogeneity 4l [5].

b,

Figure 1. Meridian section of the conical body

Figure [1| shows the meridian section of the hollow conical body which is bordered
by two conical and two spherical surfaces. The definition of the spherical coordinates
7, ¢, are given in Figure

Figure 2. Spherical coordinate system
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The space domain occupied by the conical body is denoted by B

B:{(r,gpﬁ)’Rl§r§R270§cp§27r70§191§192§7r}. (1.1)
The boundary conditions for the considered steady-state heat conduction are
oT
87:0 T:Rl OSQOSQW 191§19§192, (12)
r
oT
E:O ’/’:RQ OSQOSQTF 7.91S’L9S’L92, (13)
k(9) T
7Q87+T:t1 19:191 0§g0§2ﬂ' RlSTSRQ, (14)
hy OV
k(9) oT
Qi"’T:tQ 19:’!92 0§(p§27‘(’ R1§7’SR2. (15)
hy 00U
In equations (1.2)-(L.5) 7" = T'(r,p,?) is the temperature field of the nonhomo-
geneous conical body, k& = k() is the thermal conductance, h; and hy are the

heat transfer coefficients and h; = constants (¢ = 1,2). The temperatures of sur-
rounding medium at the inner and outer conical boundary surfaces are denoted by
t; = constant, t; = constant, they are given. The boundary conditions and
(1.3) express that, the spherical surfaces at r = Ry and r = Ry are thermal insulated
surfaces |1H3, [9].

In the present problem according to the Fourier’s theory of heat conduction in a
solid nonhomogeneous body we have

0 1 9 10
= —k(W)VT V=_—e+——— - ey,
q ) ar +r81n198<pe¢+r819619
V.g=0 (r,p,9) € B. (1.7
The unit vectors of spherical coordinate system Orygv are e,, e, and ey (Fig. , and
in equations ([1.7) and (1.8) the dot denotes the scalar product of two vectors. The
heat flux vector is denoted by q. The substitution of equation (L.6) into equation

gives [10]
10 oT
V- (k(9)VT) = k(W) AT + Vk-VT = k(9) [r?ar (ﬂar) +
1 9 (. 0T 1 9*T 1 0k OT
r2sind Y (Smﬁaﬁ> r2 sin2198g02:| 20909
We assume that T' = T'(¢), that is the temperature field depends on only the polar
angle 9. This assumption leads to an ordinary differential equation for T' = T'(19)

(1.6)

0 (ryp,9) € B. (1.8)

k@) d (. dT dk dT
— V— — = P <Y< 1.
Sind dv <Sm dﬁ) twaw =0 U< (1.9)
It is obvious that 7' = T'(1}) satisfies the two-point boundary conditions
k(1) (dT B B
- (dﬁ>M FTi=t, T =T(), (1.10)
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k() (dT
ho dd

> T Ty =ty, To=T(0). (1.11)
y=29

2. SOLUTION OF THE HEAT CONDUCTION BOUNDARY-VALUE PROBLEM

The general solution of a second order ordinary differential equation (1.9) can be
represented as |10]

9
dw
= - <Y< )
T(W) =C / Fo)sme Cy, 0y <9<y, (2.1)
91

where C7 and Cy are arbitrary constants whose values can be determined by the use
of boundary conditions (1.10)) and (|1.11]). We give the expressions of the constants of
integration in terms of T4 = T'(¥1) and Tz = T'(J2)

T —T
U2 dy
1;{ k(9) sind

Cy = . Cy=T. (2.2)

The temperature field in the polar-nonhomogeneous conical body in terms of 77 and
T5 is as follows
[ dw

]

w) sinw

T(9) =T + (T, — T1)- o <9<, (2.3)
19{ k() sin v
and we have
T Ty —T:
k(q?)d S (2.4)

@
ﬂ{ k() sin
Formula (2.4) shows that T' = T'()) increases monotonically in ¥ < ¥ < 95, if
To > Ty and T = T'(¥9) is monotonic decrease in 91 < ¥ < 95 if T} > Ts.

Substitution of equations ([2.3]) and (2.4) into equation ([1.10)), (L.11)) yields a system

of linear equations for the unknown boundary temperature 77 and T5. The solution
of this system of linear equations can be represented as

]. —+ a9 aq
T =t + , 2.5
! T4aitas  l+ar+am (25)
a9 1+ aq
Ty =1 + 1 . 2.6
T MY aitae | P14 artas (26)
In equations (2.5) and (2.6

1 1
a; = s d79 ) az = 9a d’l9 (27)

hl sin 191 f hg sin 192 f

9, k() sind 9, k() sind
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It is evident, that
lima; =0 (i=1,2), (2.8)

h;—00

then the Robin’s type boundary conditions (1.10) and (1.11)) are replaced by Dirichlet
type boundary conditions that is

for h; = o0 TW;) =t (i=1,2). (2.9)

3. EXAMPLES

3.1. Homogeneous conical body. For a homogeneous conical body k = ky =
constant. In this case
tan g
In 2
U1
tan 7
TW) =T+ (T2 =) ———— (3.1)
tan 72
. taunﬁ
2
and
ko .
a; = 3 (i=1,2). (3.2)
tan —
h; sind; In 2
tan ﬁ
2

It is worth noticing that if § = ¥9 — ¥ << ¥1 and € = ¢ — ¥, then

sind = sin(¥y + €) = sin¥; cose + cos ¥y sine & sin¥; + € cos ¥y, (3.3)
L 1 - 1 ~
sin sin191(1+s(;?§;911) sin 94 [1+(19—191)Z§TZH
-] o

9

/dh9 ~ L _ ) (3.5)

sind  sind;
91
Substitution of equation (3.5)) into equation (2.3)) gives an approximation formula for
the temperature distribution across the thickness of thin-walled conical tube

9 —
¥g — 91

TW) =T+ (12 —T) (3.6)
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Figure 3. Hlustration of temperature in a conical body as a function
of ¥

Figure [3|shows the temperature as a function of polar angle ¥ for the homogeneous
conical body, if

t; = 298K = 25°C, t = 393K = 120°C, 191:%, 192:%, R, = 0.4m,

w A% w
R2:2m, I<2()=8]..].I<—7 h1_2OKm2, h2=10K B}
120 &

T [°C] S8 : : : : = A
110~ N g . = o |
0] S— B AR N e N n |

: : : o : : v
MOF - AN ‘ S : : -
. . . . . °
O R e N N 4|
0F S N O S R N N B
60 SR NN S TR
sof R o) e PR NN
40 F 2SR TRE i Ay T RN\
s rsmgn ' ' .
30— o s S ; ) ~~f
20 i i i i i i i
0.3 0.4 0.5 0.6 0.7 0.8 0.9 1 1.1

Figure 4. Temperature distribution in conical body for seven differ-
ent values of power index n
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3.2. Power law nonhomogeneity. In this case the thermal nonhomogeneity has
the form

19 n

k(9) = ko (19) ko = constants, 1 <9 <y, (3.7

1
where n is the power index. The applied thermal boundary conditions at ¥ = 1, and
at ¥ = ¢y are Dirichlet’s type, the inner and outer boundary conical surfaces have
prescribed temperatures. The plots of T' = T'(9, n) for seven different values of power
index n (n = -3, =2, —1, 0, 1, 2, 3) are shown in Figure [4] if
W

z =X R =04m, Ry=08m, ko=811—0,.

-
! Km

3.3. Exponential nonhomogeneity. In this example the same data are used as
in Examples except k = k(). The polar-nonhomogeneity of the exponentially
graded hollow conical body is

k(9) = koexp(8Y) ¥ <9 < s (3.8)
In equation (3.8) 3 is a material property [4,[5]. The plots of the function T = T'(¥, 3)

against ¢ for seven different values of graded parameter § are shown in Figure [j]
(8 =-4.0, —2.5, —1.0, 0.0, 1.0, 2.5, 4.0) .
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Figure 5. Temperature distribution in conical hollow body for seven
different values of power index (3

4. OVERALL HEAT TRANSFER COEFFICIENT.

The overall heat transfer coefficient in steady state heat conduction problem is an
important structural property of a solid body in which the heat is flowing between the
two separated parts of its boundary surfaces. From the higher temperature boundary
part of the body to the lower temperature boundary part of the body the process of
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heat flow is characterized by the overall heat transfer coefficient according to equation

(4.1)
Q:A(TQ—Tl), T > Ty, (41)

where (@ is the heat flow in unit time, 77 and T5 are given temperatures and A is the
overall heat transfer coefficient.

In the present problem, the heat flow between the conical surfaces 0B; and 0By

OBy = {(r,0,9)| Ry <7 < Ry, 0 < o < 2w, 9 = 0}, (4.2)
OBy = {(r,0,9)| Ry <7 < Ry, 0 < ¢ <27, 9 = D}, (4.3)
can be obtained from the equation (4.4))
k(¥)dT
= - — dA. 4.4
@ / r dd d (4.4)
0B,

The area element of the boundary surface segment 0B is
dA = 27rsin vy dr. (4.5)

Substitution of equation (2.3) and equation (4.5)) into the formula of heat flow @
(T3 gives

Q=1 -m)F e tul (46)
From equations and it follows that
U2 dyY
2n(Ry — Ry)’ ’

The effect of nonhomogeneity on the overall heat transfer coefficient will be analysed
for two types of polar nonhomogeneity. In both cases, the following data are used:

W
191 == ’192 = = R1 == 04111, R2 == 21117 ko =81.1 Ki (48)

8’ 3’ m

4.1. Power nonhomogeneity. In this case

k(9) = ko (1;91)” —4<n<4 (4.9)

The plot of the function A = A(n) against n is presented in Figure @ The relation
between A(—4) and A(4) can be considered a kind of degree of the power nonhomo-
geneity

A(=4)

N 54.9186. (4.10)
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0.018

Figure 6. The overall heat transfer coeflicient as a function of power

index n of inhomogeneity
0.03

Bl-]

Figure 7. The overall heat transfer coefficient as a function of inho-
mogeneity parameter

4.2. Exponentially nonhomogeneity. The exponentially nonhomogeneity of the
polar-nonhomogeneous hollow conical body is described by equation (4.11))
k() = ko exp(B0) —4<p <4 (4.11)

The plot of the function A = A(f) is shown in Figure El for —4 < 8 < 4. The kind of
degree of exponentially nonhomogeneity can be characterized by the ratio of A(—4)
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to A(4). In the present problem

A(-4) _
A 280 (4.12)

5. CONCLUSIONS

A one-dimensional steady-state heat conduction problem of a nonhomogenous hollow
conical body is solved. The considered conical body is bordered by two conical surfaces
and two spherical surfaces. The thermal conductance depends on the polar angle in a
suitably chosen spherical coordinate system. Two-types of the polar-nonhomogeneity
are considered. Firstly, the power nonhomogeneity is analyzed and secondly the
exponentially nonhomogeneity is considered. For both cases the overall heat transfer
coefficient is computed. The presented analytical solution of the temperature field can
be used in the solution of stationary thermoelastic problems, when the temperature
field separates from the elastic field. In this case the elastic and the temperature fields
are uncoupled. Another possible application of the numerical results of this paper is
to verify the accuracy of the usual numerical methods such as FEM, finite-difference
method, boundary element method, etc.
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Abstract. The present paper is devoted to the issue of what effect the axial load (compres-
sive or tensile) has on the eigenfrequencies of a heterogeneous pinned-pinned beam with an
intermediate roller support (called a PrsP beam). This problem is a three point boundary
value problem (eigenvalue problem) associated with homogeneous boundary conditions. If
the Green functions of the three point boundary value problem (BVP) are known the eigen-
value problem that provide the eigenfrequencies for the beam loaded axially can be trans-
formed into an eigenvalue problem governed by a homogeneous Fredholm integral equation.
The later eigenvalue problems can be reduced to an algebraic eigenvalue problem which then
can be solved numerically by using an effective solution algorithm which is based on the
boundary element method.

Mathematical Subject Classification: 34B27, 45¢05, 7T4K10
Keywords: Heterogeneous beam, axially loaded, three point boundary value problem, vibra-
tion, Green’s function, Fredholm integral equation

1. INTRODUCTION

Beams are quite often used as various structural elements because of their favorable
load-bearing capabilities. Various such problems have been solved [1H3]. Nowadays,
nonhomogeneous (heterogeneous or inhomogeneous) curved beams are also becoming
more and more common. The benefits of such structural members can be the reduced
weight and the higher strength. A class of inhomogeneity, namely, cross-sectional
inhomogeneity means that the material parameters, like the Young modulus, are
functions of the cross-sectional coordinates.

As for vibrations of beams, there are some recent results that must be mentioned.
Bizzi et al. give an analytical solution to the mode-shape equation of Timoshenko
beams vibrating under gravity loading in [4]. Ondra and Titurus [5] study systems of
beams with tendon loading. The effect of the number and location of the attachment
points is investigated on the vibrations of these systems is investigated. Bozyigit et
al. [6] aim to find the effectiveness of the Adomian decomposition method and the
differential transformation method on the vibrations of axially loaded Timoshenko
beams. Mirzabeigy and Madoliat |7] focus on the vibrations of axially loaded beams
resting on variable elastic foundation while Wu and Chang (8] tackle the vibrations of
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axially loaded multi-step Timoshenko beams carrying multiple concentrated elements.
The continuous mass transfer matrix is used in the later article to find solutions.

At the same time, it seems that, meanwhile the Green function is commonly used
for various straight beam problems. Lueschen et al [9] consider Timoshenko and Euler-
Bernoulli beams - the Green function is given in closed-form for vibration problems.
Foda and Abduljabbar [10] deal with the dynamic response of an Euler-Bernoulli
beam finding the response of the beam to a moving mass. Kukla and Zamojska
make some efforts in [11] to tackle the vibrations of an axially loaded tapered beam.
The beam can consist of an arbitrary number of segments so the model can serve as
approximation for continuously varying cross-sections. Failla and Santini [12] solve
the bending problem of discontinuous beams - there are constraints along the beam
axis and flexural stiffness jumps. An efficient algorithm is developed based on the
Green function.

Based on the above literature research, in this article, it is our main objective to
clarify what effect the axial force has on the eigenfrequencies of a pinned-pined beam
with an intermediate roller support. The material is linearly elastic, isotropic. How-
ever, the elastic coefficients can change over the cross-section — this material behavior
is called cross-sectional inhomogeneity. The governing equations of the corresponding
equilibrium problem constitute a three-point boundary value problem. Its solution
can be given in a closed form provided that the Green function is known. By utilizing
the definition of the Green function we calculate the elements which make possible to
calculate it. With the Green function the three-point eigenvalue problem that pro-
vides eigenfrequencies as a function of the axial force is replaced by a homogeneous
Fredholm integral equation in which the Green function is the kernel. Then the eigen-
value problem governed by the homogeneous Fredholm integral equation is reduced
to an algebraic eigenvalue problem by using the boundary element technique.

The paper is organized in five sections. Section |2| presents the differential equa-
tion of the problem and the corresponding boundary and continuity conditions in a
dimensionless formulation. Section [3] provides the definition of the Green function for
three-point boundary value problems. It is worth mentioning that the definition is
a constructive one since it makes the calculation of the Green functions possible for
the cases of compressive and tensile forces possible. The calculations are detailed in
Section[dl The numerical results are presented in Section [5] The last section contains
the conclusions.

2. DIFFERENTIAL EQUATIONS

2.1. Governing equations. The pinned-pinned beam with an intermediate roller
support (PrsP beam) is shown in Figure|l} The axial force N (N > 0) is compressive
in this Figure. The beam has a uniform cross section throughout its length. The
E-weighted centerline [13] (called centerline for short) of the beam coincides with the
axis & of the coordinate system Z, g, Z. Its origin is at the left end of the centerline. It
is assumed that the coordinate plane zZ is a symmetry plane of the beam. It is also
assumed that the modulus of elasticity E satisfies the relation E(g, 2) = E(—{, 2) over



Vibration of an azially loaded heterogeneous PrsP beam 101

W

N>

x>

IQ\

Ay

(@]

L

Figure 1.

the cross section A, which means that (a) it is an even function of § and (b) it is
independent of the coordinate . In this case we speak about cross sectional hetero-
geneity.

We remark that the F-weighted first moment @); of the cross section is zero in this
coordinate system [13]:

Q= [ iB.2)aa =0

The length of the beam is L, the position of the middle support is given by b.
Equilibrium problems of Euler-Bernoulli beams with cross sectional heterogeneity
are governed by the ordinary differential equation:
o A2 f. N
_L oy X (2.1)

dz4 dz? I’ I,
where the sign of A is (positive)[negative] if the axial force is (comressive)[tensile],
w(x) is the vertical displacement of the material points on the centerline, f,(Z) is the

intensity of the distributed load acting on the centerline and I, is defined by the
equation

IeyZ/E(Q,é’)ZQdA, (2.2)
A

where A is the area of the cross section. If E is constant the beam is homogeneous
and

I,=I1E, I= / 22 dA (2.3)
A

in which I is the moment of inertia. It is noted that the effect of the material
composition on I, is demonstrated through examples in [14].
In what follows we shall use dimensionless variables defined by the following rela-
tions
v=#/L, £=¢/L, w=adfL,
_dw  dw -

dz dz’ /e

(2.4)
Y
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where é is also a coordinate on the axis x introduced here for our later considerations.
Applying dimensionless quantities to equation (2.1]) we have

d4 d2 . I2N L3F
A V) e R e
dz4 dax?

2.5
Iey Iey ( )

Table 1.

Boundary conditions

w(©0) =0, w®(0)=0|w(t)=0, w® () =0

’ Continuity conditions ‘

w(b—0)=0, w(b+0)=0
w (b —0) = w(b+0)
w® (b —0) = w?(b+0)

Equation (2.5)) is associated with the boundary and continuity conditions presented
in Table [I
We remark that the general solution of the homogeneous differential equation

w ifn=0

w® £ Nw® =0, w™ = qry (2.6a)
ifn=1,2,...
da™
is very simple, i.e.,
4
w = Z agwe(x) = a1 + asx + as cos pr + a4 sin px, p=VN (2.6b)
=1
if the sign of N is positive — ay, ..., a4 are undetermined integration constants — and
4
w = Z aswe(z) = a1 + asx + ag cosh px + a4 sinh pz, p=VN. (2.6¢)
=1
if the sign of N is negative. Note that ai,...,a4 are different integration constants

in equations and .

If we know the Green function G(z, ) for the boundary value problem determined
by ODE and the boundary and continuity conditions presented in Table |1| the
solution for the dimensionless deflection w(z) due to the dimensionless load f. () is
given by the following integral:

¥/
M@zAG@OMO% (2.7)

The definition of the Green function we need is presented in Section
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3. GREEN FUNCTION FOR THREE-POINT BOUNDARY VALUE PROBLEMS

3.1. Definition. We shall consider the in-homogeneous ordinary differential equation

Lly(z)] = r(z), (3.1)
where the differential operator of order 2k is defined by the following equation

Z Pn (n)

in which k is a natural number, the functions p,(x) and r(z) are continuous and
pak(z) # 0 if z € [0,£] (£ > 0). Moreover let b be an inner point in the interval [0, £]:
b=4F1,0—b=/{y and {1 + {5 = (.

We assume that the inhomogeneous differential equation is associated with
homogeneous boundary and continuity conditions given by the following equations:

(3.2)

UOT Zanrly(n 1) 707 7":1,2,...,]{}
Usely Z Burry" D (b) - Z Bty V() =0,  r=1,2,...2k (3.3)
Uerly Z%myu D@y=0, r=1,2...k

The Latin subscripts I and IT refer successively to the intervals [0,b] and [b, £]: yy
and yy; are the solutions to the differential equation in the interval I and II while
Qnrly Bnrl, Burrr and vprrr are arbitrary constants.

In accordance with equation solution of the three-point boundary value prob-

lem (3.1)), (3.2) and (3.3)) is sought in the following form:
4
o) = [ Gl ore)de,
0

where the function G(z,¢) is the Green function defined by the following formulas
and properties [15]:

(3.4)

Formulas:
Gl](x7§) if l‘,g € [07b]a
) Gar(z,§) if ze[b,f] and £ €[0,0],
G@.8) =3 Gry(e6) if v [0.0] and & e b4, (3.5)
G211(x7£ if 'Tvg € [bvg]
Properties:

1. The function G1;(z,€) is a continuous function of z and £ if 0 <z < & < b and
0 < ¢ <z <b. In addition it is 2k times differentiable with respect to x and the

derivatives
an Gll (LC, 5)
ox™

= Gll(.’E,f)(n)(.’E,f) ;

n=12,...2 (3.6)
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are also continuous functions of z and £ in the triangles 0 <z < ¢ <band 0 < ¢ <
z <b.

2. Let & be fixed in [0, b]. The function G1(z, ) and its derivatives

n 9"Gur(,§)
GEI)(‘T7§) = # )

should be continuous for z = ¢:

n=1,2,...,2k—2 (3.7)

tim [} (€ +2,6) - G176 —2,6)] =
[ G (€ +0,6) - G (e -0, g)} -0 n=01,2,...2k—2 (3.82)
The derivative nglk_l)(:z:, €) should, however, have a jump if z = &:

hm [G(Zk D (f +¢e,8) — Gﬁkil)(f - Eag)} =

- 1
= |G D +0,6) - 3P —o, 3.8b
(¢ e +0.) €00 = s - (38D)
In contrast to this, Gas(z,&) and its derivatives
n 9"Ga(x,
Gé}(z,ﬁ):ﬂ, n=12...,2 (3.9)
ox™
are all continuous functions for any z in [b, £].
3. Let & be fixed in [b,£]. The function Gyr7(z,€) and its derivatives
n "Gz,
G (g, = L@ o (3.10)
ox™
are all continuous functions for any z in [0, b].
4. Though the function Gaosr(z,€) and its derivatives
GG 6) = LG g a2 (3.11)

ox™ ’

are also continuous for x = &:
lim (G} (€ +2,6) - G (€ —,0)| =
= G5+ 0,9 - GilE-0,9] =0 n=012..2k~2 (312a)
the derivative Gg’fl)(x, €) should, however, have a jump if z = &:
lim |GV (€ +2,0) - G V(e -9 =

= [0V +0.9 - 6B e 0.0] = —

P2k (5)

(3.12b)
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5. Let a be an arbitrary but finite non-zero constant. For a fixed £ € [0,¢] the
product G(z, §)a as a function of z (x # £) should satisfy the homogeneous differential
equation

M [G(z,&)a] =0.
6. The product G(z, §)« as a function of  should satisfy both the boundary conditions
and the continuity conditions

2k
UOT[G]:ZanT‘I G V0)=0, r=1,...,k
n=1

2k
Upe[G]= (5m G (b—0)—Brpir G("’l)(b+0)) =0, r=1,...,2k (3.13)
n=1
2k
U [G] :Z’Vnrn G(n_l)(f) =0, r=1,...,k
n=1

The above continuity conditions should be satisfied by the function pairs Gir(z,¢),
Gor(z,§) and Girr(z,§), Garr(z,§) as well.

REMARK 1. It can be proved by utilizing the previous definition that integral (3.4)
satisfies differential equation and boundary conditions (3.3)) [15].

REMARK 2. If the boundary value problem defined by (3.1]) and (3.3)) is self adjoint
then the Green function is symmetric [15]:
G(z,8) = G(& x) (3.14)

It can be checked with ease utilizing the corresponding definition presented in [15]
that the three-point boundary value problem defined by differential equation (2.6a))
and the boundary and continuity condition given in Table [1]is self-adjoint.

3.2. Calculation of the Green functions.

3.2.1. Introductory remarks. Let us denote the linearly independent particular solu-
tions of the homogeneous ordinary differential equation
Lly(z)] =0 (3.15)
by
yl(x)ay2(x>7y3(x)a"'7y2k(x)' (316)

Since the general solution is a linear combination of the particular solutions it can be
given in the following form:

2k
n=1

where the coefficients A, are arbitrary integration constants. The Green function
should satisfy the homogeneous differential equation . Therefore it follows that
it can be given as a linear combination of the particular solutions y,(z), i.e., by
equation . It is a further problem how to find the coefficients A,,. Subsections
B3l and [B.4] deal with this issue.
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3.3. Calculation of the Green function if £ € [0,5]. It is obvious that the inte-
gration constants A,, should be different in the two triangular domains 0 < x <& <b

S

(=1

0 b (=1
Figure 2.

and 0 < ¢ <z <b. For this reason we shall apply the following assumptions:

(a)

2k
Gir(z,8) = ) (aer(§) +ber(§) ye(x), <&
@;1 ze0,b] (3.18)
Gir(z, &) = (aer(§) = ber(§)) ye(z), T >§
/=1
and
(b)
2k
Gar(z,§) = ZCU(S)ye(x), z € [b, /] (3.19)
=1

where the coefficients agr(€), ber(€) and cgr(€) are, in fact, unknown functions.

Note that the above representation for Gir(z,€) and Gar(x, &) ensures the fulfill-
ment of Property 5 of the definition.

Continuity conditions (3.8a]) yield the following equations

2k
Sbur(©yM(€) =0, n=01,2...2k-2 (3.20a)
=1

As regards the discontinuity condition (3.8b)) we get

1
P2k (§)

k
=[G (40,6 — GV (E - 0,9 = -2 b @y V().
=1
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Hence

(2k: 1) 1
Z bes (&) = TGE (3.20b)
Fulfillment of equations (|3.2()aD and (3.20b|) ensures the fulfillment of Properties 1, 2
and 4 of the definition.

Continuity and discontinuity conditions result in the inhomogeneous linear
system of equations for the unknowns b,(¢) (¢ =1,2,...,2k). Its determinant
assumes the following form:

y1(&) y2(&) o yk(©)
R 21
R (I Sl (3 WOV sl (3

This determinant is the Wronskiarﬂ [16] of differential equation which is not
zero since the particular solutions y,(x) are linearly independent. This means that we
can always find a unique solution for the coefficients b;(€) in representation of
the Green function.

Utilizing the boundary and continuity conditions (3.13)) the following equations can
be obtained for the unknown coefficients ayr(€) and cor(€):

Uo,r[G Zamz aer (&) + ber(€) 2(0) " V=0  r=1,2,....,k (3.22a)

2k 2k
UG = <ﬂnr1 > (aer () = ber(€)) ze(b) " —

n=1 (=1

—Burrr Zcﬂ(g)z@(b)m—l)) =0, r=1,2,...,2k (3.22b)
=1

Gl = Z’Ymn 2021(5)25(6)(n71) =0, r=1,2,...,k (3.22¢)

or

ZaUUM Zg Zb/IUar Zg r= 1,2,...,k
Za[[Ubr] Zz ZC[}U[,T]] Zg ZbEIUbrI Zg r= 1,2, . .,Qk (323)
ZCIZIUCT[ZZ]:O 7":].,2,...,k

1J6zef Hoene-Wronski (1776-1853)
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Solutions for a,r(€) and cpy(€) exist if and only if the determinant of the linear equation

system is different from zero. The linear independence of the boundary and

continuity conditions assures in general that the equation system is solvable.
Fulfillment of equations ensures the fulfillment of Property 6 of the definition.

3.4. Calculation of the Green function if { € [b,{ = 1]. Now we shall assume
that:

(a)
2

Gir(x,8) = > (aerr(§) +berr(€)) ye(x) , x<¢;
¢

E

S
I

Gir(x,8) = ) (aerr(§) = berr(§)) ye(w) , x>

(=1

and

(b)
2k
Gor(2,6) =Y car(©ela),  x€[0,0) (3.25)
=1

where the coefficients agrr(§), berr(§) and crr(€) are again unknown functions.
Note that the above representation for Gyry(z,€) and Gary(z, ) ensures the fulfill-
ment of Property 5 of the definition.

Continuity conditions (3.12a)) lead to the following equations:

2k
S bar©yM(€) =0, n=01,2,...2k-2 (3.26a)
=1

As regards discontinuity condition (3.12b|) we obtain

k
p%l(g) - [G@’“‘% +0,6) — GV (¢ —, 5)] =23 b (©) y V().
/=1
Hence
o (2k—1) 1
;::1 berr(§)y,~ (€)= — 2o E) (3.26D)

Continuity and discontinuity conditions yield the inhomogeneous linear system
of equations for the unknowns byr7(€) (¢ = 1,2,...,2k). Since these equation
are formally the same as equations it follows that their determinant is again
the Wronskian and this fact guarantees their solvability. It also follows that

berr = ber.
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Note that fulfillment of equations (3.26a)) and (3.26b]) ensures the fulfillment of

Properties 1, 3 and 4 of the definition.

Utilizing now the boundary and continuity conditions (3.13)) leads to the following
linear equations for the unknown coefficients agr7(€) and corr(€):

UO’I"[G] = Z Ayl Z Clll(f)zl(a)(nil) =0 r= ]-a 23 ceey k (327&)
2k
Upe[G) = </Bn71 > corr(§)ze(b) Y —
n=1

~Burrz Z (aprr(€) + berr(€)) zg(b)("1)> =0, r=1,2,...,2k (3.27b)

UGl =Y et Y (aerr(§) = berr(§) ze(0)™ ™ =0,  r=1,2,....k (3.27c)

or

> apriUpr[2e] = 0 r=1,2,....k  (3.28)

2k 2k 2k

> apriUseilze =Y bertUserrlzed =Y coriUperrlze] 7 =1,2,...,2k  (3.28b)
=1 =1 =1

Zbg[[Ugr Zz ZC(}[U[T Zg r = 1,2,...,k (3.28C)

The linear equation system is solvable for asr; (&) and berr(€) if its determinant
is different from zero. Since the boundary and continuity conditions are linearly
independent equation system is, in general, solvable.

If the determinants of the equation systems and are different from
zero then there Green function exits which satisfies the properties of the definition
given in Section [3.1]

Fulfillment of equations ensures the fulfillment of Property 6 of the definition.

4. CALCULATION OF THE GREEN FUNCTION FOR PRSP BEAMS

4.1. PrsP beams subjected to a compressive force. If the axial force is com-
pression it follows from equation (2.5) (or (2.6a))) that equilibrium problems of PrsP
beams are governed by the differential equation

Liw(z)] = w® + Nw® = f, (4.1)

associated with the boundary and continuity conditions in Table
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4.1.1. Green function if £ € [0,b]. In the sequel we shall follow the line of thought
presented in Subsection Recalling that the general solution of the homogeneous
differential equation L[w(x)] = 0 is given by the continuity and discontinuity
conditions result in the following equation system for by;:

1 £ cos p& sin pé& b1 0

0 1 —psinpé pcos p& ba _ 0 (4.2)
0 0 —p?cospé —p?sinpé b3 0 ’ ’

0 0 pisinpt —p?cospé by -3

REMARK 3. It has been taken into account here that w(z) corresponds to y(x), k = 2
and por, = 1.

Solution of this equation system assumes the following form:

bir j23
bar 1 —p

= — . . 4.3
bar 2p3 | —sinpg (4.3)
bys cos p§

We proceed with the boundary and continuity conditions (3.23]). Recalling the bound-
ary and continuity conditions in Table [1] and Remark we obtain the following
equation system:
(a) Boundary conditions at x = 0:
a11w1(0) + asrwo (0) + a31w3(0) + a41w4(0) =
= 7()1[1[)1(0) — bz]wg(O) — bg[lﬂg(O) — b41w4(0) y (44&)

arwi? (0) + azrwsy (0) + azrw? (0) + asrw (0) =

= —b1]w§2) (0) - b21w§2) (0) - b31w§2) (0) — b41w4(12) (0) . (44b)
(b) Continuity conditions at x = b:
ar w1 (b) + azrwa(b) + agrws(b) + asywq(b) =
= b1]w1 (b) + szwg(b) + b3[’LU3(b) + b41w4(b) y (458,)
Clrwq (b) + 021w2(b) + Cg[’LUg(b) + C4[’w4(b) =0, (45b)

auwgl)(b) + a2lwé? (b) + a31w§1) (b) + a41w£1)(b)—

— eV () = carws” (b) — ezl (b) — carwi (b) =

= by (B) + boywS? (b) + bsrwl? (b) + bagwiV (b),  (4.5¢)

(2)

aung) (b) + a21w221 (2)

(0) + as;w? (b) + agw(? (b)—
— e () — carws? (b) — earw? (b) — carw? (b) =

= wa%Q) (b) + b21w§2)(b) + bgjwz(f) (b) + b41w£2) (b) . (4.5d)
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(¢) Boundary conditions at z = ¢:

clrwq (6) + 02]11)2(6) =+ 031w3(€) + C4[1U4(£) =0, 4.63)
ClIwgz) (0) + 021w§2)(£) + C3Iw§2)(f) + C4Iw4(12) (0)=0. (4.6b)

Using (2.6b]) boundary conditions (4.4) at = 0 yield

air +asr = —bir —bsr, asr = —bsr.
Hence
1
air = —biy = —@57 (4.7a)
sin p&

asy = 2]93 (47b)

As regards continuity conditions (4.5)) at = b and boundary conditions (4.6)) at z = ¢

substituting (2.6b)) yields

b sinpb 0 O 0 0 asy
0 0 1 b cospb sin pb aqr
1 pcospb 0 —1 psinpb —pcospb car |
0 —sinpb 0 0O cospb sin pb cor |
0 0 1 ¢  cospl sin pf c3r
0 0 0 0 cospl sin pf C4i
2p€ — pb — sin p€ cos pb — sinp (£ — b)
0
_ 1 | —p+2psinp¢sinpb + p cos p€ cos pb
23 2 sin p& cos pb — cos p& sin pb
0
0

from where

az2r =

~ %D,

— (£ =) (sinbpsinp (£ — b)) (—p + 2psin p€ sin bp + p cos p cos bp) +
+(p (£—b) sin bp cos (pf—bp) — sin bp sin (pf—bp)) (2 sin p€ cos bp—cos p sin bp)|

Q41 =

~ 2D,

+ (£ —b)(sinp(£—10)) (sinp (£ —b) — 2p& + pb + sin p€ cos pb) —
—b(£—b)sinp (£ —b) (p — 2psin p¢ sin pb — p cos p€ cos pb)]

[(p ({—D)sin pl—sinbpsinp (£—b)) (2p€ —bp—sin p (£ —b) —sin p& cos bp) +

(4.7¢)

F (cos p& sin pb—2 sin p€ cos pb) (bsinp (€—b)— pb ({—b)cosp (£—b)) —

(4.7d)



112 L. Kiss, G. Szeidl and M. Abderrazek

= 2}9% [~ (sinp (¢ — b) sinpb) (sinp (€ — b) — 2p& + pb + sin p§ cos pb) —

+ £ (sinp (¢ — b)) (pbcospb — sin pb) (cos p sin pb — 2 sin p€ cos pb) +

cr
+bl (sinp (¢ — b) sin pb) (p — 2p sin p€ sin pb — p cos p§ cos pb)], (4.7e)

Car [(sinp (¢ — b) sinpb) (sinp (§ — b) — 2p€ + pb + sin p€ cos pb) +

~ 2p°D.
+ (sinp (¢ — b)) (sin pb — pb cos pb) (cos p€ sin pb — 2 sin p€ cos pb) +
+b (sinpbsinp (£ — b)) (p cos p€ cos pb — p + 2psin p€ sin pb)], (4.71)

car [(¢ — D) (sinplsin pb) (sinp (§ — b) — 2p€ + pb + sin p€ cos pb) —

1
~ 2p°D,
(£ — b) (sin pf) (sin pb — pb cos bp) (cos p¢ sin pb — 2 sin p& cos pb) +

+b (£ — b) (sin pbsin pl) (p cos p€ cospb — p + 2psin p€ sinpb)], (4.7g)

car [— (¢ —b)cosplsinpb (sinp (§ —b) — 2p€ + pb + sin p€ cos bp) +

23D,
p+ (£ — b) cos pl (sin pb — pb cos pb) (cos p€ sin pb — 2 sin p€ cos pb) —
—b (¢ — b) (cos plsin pb) (p cos p€ cos pb — p + 2psin p€ sin pb)], (4.7h)
in which

D. = pb(¢ —b)sinpl — £ (sinpb) sinp(£ — b) . (4.8)

With ayr, ber and cor

Gir(z,€) = 1 (a +b wy(x) if z€]0,4],

6.0 = G S E e reh )

is the Green function if £ € [0,5]. The sign is positive if < & and negative if x > .
4.1.2. Green function if £ € [b,£]. The equation system for byy; coincides with equa-

tion system (4.2)). Hence byyr = byy and the solutions are given by equation (4.3)).
The boundary conditions in Table [1| for = 0 yield:

cirr = c3rr = 0.

The continuity conditions at = b and the boundary conditions at x = ¢ lead to the
following equation system — details of the calculation are all omitted:

0 0 0 0 b sin pb airr
1 b cos pb sin pb 0 0 asrr
0 1 —psinpb pcospb —1 —pcospdb asrr | _
0 0 —cospb —sinpb 0 sin pb as; |
1 7 cos pl sin pl 0 0 Corr
0 0 —cospl —sinpl 0 0 carr
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0
—p& + pb +sinp (€ — b)
_ 1 p—pcosp({—b)
2p? —sinp (§ — b)
p& —pl —sinp (§ — 1)
sinp (§ — ¢)

The solutions needed for calculating the Green function are gathered here:

1
ayrr = 27D, [(bplsinpl — £sinp (£ — b) sinpb) (sinp (£ — b) — p& + pb) +

+ (sinp (£ —&)) (pb2 sinpl — pblsin bp) — pb? (sinpl) (sinp (£ — &) — pl + p&) +
+ ¢ (sinp (& — b)sinp (£ — b)) (sin pb — pb cos pb) +
+bl (sinp (¢ — b)sinpb) (p —pcosp (£ —b))], (4.10a)

asrr = [sinp (€ — &) (sinp (¢ — b) sin pb — pb (sin pl — sinpb)) +

1
2p 203D,
+ (sinp (£ — b) sin pb — pbsin pf) (sinp (§ — b) — p& + pb) +
+ (sinp (¢ — b) sin pb — pbsin pl) (sinp (£ — £) — p& + pl) —
— (sinp (£ — b) sinp (¢ — b)) (sin pb — pb cos pb) —
— b(sinp (¢ — b)sinpb) (p —pcosp (£ —b))], (4.10b)

[—b (sinplsinpd) (sinp (§ — b) — p€ + pb) —
— (sinp (¢ — &) sin pb) (bsin pf — £sin pb) +
+ b (sinplsinpb) (sinp (£ — &) + p& — pf) —
— (sinp (¢ — b) sinpf) (sin pb — pbcos pb) (£ — b) —
—b(¢—10) (sinplsinpb) (p —pcosp(§ —b))], (4.10c)

asrr = =—-—
8IL= 55D,

agrr = o 5D [sinp (¢ — &) ((sinpb) (bcospl — £ cospb) + pb (£ — b)) +

+ b (cosplsinpb) (sinp (£ — b) — p& + pb) +
+ b (cosplsinpb) (sinp (§ — £) — p& + pl) +
+ (sinp (¢ — b) cos pf) (sin pb — pbcos pb) (£ — b) +
+b (¢ —b) (cosplsinpb) (p —pcosp (& —b))], (4.10d)
c1rr =0, (4.10e)

Cort = 2]9?% [ (sinp (€ — £)) (sinp (£ — b) sinpb — p (£ — b) sin pb) +
—sinp (& —b) (sinp (£ — b)sinpb — p (¢ — b) cosp (£ — b) sinbp) —
+ (sinp (¢ — b) sinpd) (sinp (§ — ) — p& + pl) +
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+ (sinp (£ — b) sinpd) (sinp (£ — b) — p€ + pb) +
+ (£ —b)(sinp (£ — b)sinpb) (p —pcosp (£ —b))], (4.10f)

C31] — O7 (410g)

s, (b (P (= 0) (snp (€ — 8) = p6 -+ pb) +

+sinp (¢ —b) (bsinp (£ —b) — pb(£ —b)cosp (£ — b)) +
+ (sinp (€ — 0) (bsinp (¢ b) — pb (¢ — b)) -
—b(sinp (€ — b)) (sinp (§ — £) — p§ + pt) —
—b (= b) (sinp (£ b)) (p—pcosp(§ —b))]. (4.10h)

C411 =

With agrr, berr and cppy

2 €)= Gurr(z,€) = S| cor(€)we(x) if 2 €[0,b],
G(z,¢€) { Garr(z,§) = Zi;:l (aerr (&) £berr(§)) we(x) if x € [b, 4. (4.11)

is the Green function if £ € [b,£]. The sign is positive if x < £ and negative if x > &.

The Green function given by equations and satisfies the symmetry
condition G(z,¢) = G(§,z), x,& € [0,¢]. Fulfillment of the symmetry condition was
checked numerically for a number of point pairs z, &.

4.2. PrsP beams subjected to a tensile force. If the axial force is tensile equa-
tion according to equation (2.5) (or (2.6a)) equilibrium problems of PrsP beams are
governed by the differential equation

Liw(z)] = w® — Nw® = f, (4.12)

for which the boundary and continuity conditions are presented in Table [}

4.2.1. Green function if £ € [0,b]. In the present subsection we shall apply the so-
lution steps detailed in Subsection Recalling that the general solution of the
homogeneous differential equation L[w(x)] = 0 is given by the continuity and
discontinuity conditions lead to the following equation system for by;:

1 &  coshpé sinh p& by 0
0 1 psinhpé pcoshpg by | 0 (4.13)
0 0 p2?coshpé p?sinhpé bs | 0 ’ '
0 0 pisinhpé p3coshpé by —%
from where
b1s —p€
bor | _ 1 P
bsr | 2p3 | sinhpé |- (4.14)
bar — cosh p€

REMARK 4. It has been taken again into account in the calculations that w(z) corre-
sponds to y(z), k = 2 and pai, = 1.
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We proceed with boundary and continuity conditions (3.23)). Recalling the bound-
ary and continuity conditions in Table (1| and Remark the equation system we

obtain is formally the same as the equation system given by (4.4)), (4.5) and (4.6]) —
the solution for w is, however, different — see (2.6c). After substituting it we have

1
air = —biy = 27}73,]757

1
azr = —b3r = e sinh p§
and
b sinhpb 0 O 0 0 asy
0 0 1 b cosh pb sinh pb a4r
1 pcoshpb 0 —1 —psinhpb —pcoshpb cr |
0 sinhpb 0 0 —coshpb —sinhpb cor |
0 0 1 7 cosh p/¢ sinh p/ c31
0 0 0 O cosh pf sinh p¢ Cai
—2p€ + pb + sinh (p€ — bp) + sinh p€ cosh pb
0
1 p + 2psinh p€ sinh pb — p cosh p& cosh pb
- 2p3 2 sinh p€ cos pb — cosh p€ sinh pb
0
0
from where
_ L
“I 55D,

[(p (£—0) sinh pl —sinh pbsinh p (£—b)) (pb—2p&+sinh p (£ —b)+sinh p€ cosh pb)—
— (¢ — b) sinh pbsinh p (¢ — b) (p + 2p sinh p€ sinh pb — p cosh p¢ cosh pb) —
—(p (¢—b) sinh pb cosh p (¢ —b) —sinh pbsinh p (£—b)) x
(2 sinh p€ cos pb—cosh p¢ sinh pb)], (4.15a)

aqr =
= 53p, [ (cosh p€ sinh pb—2 sinh p€ cos pb) (bsinh p (€—b)+pb (£—b) cosh p (£—b))+
P Ly
— (£ —b) (sinhp (¢ — b)) (sinh p (£ — b) — 2p€ + pb + sinh p cosh pb) +
+b (¢ —b) (sinhp (€ — b)) (p + 2psinh p€ sinh pb — p cosh p€ coshpb)], (4.15Db)
1
cir = 3D, [¢ (sinh p (¢ — b) sinh pb) (sinh p (§ — b) — 2p€ + pb + sinh p€ cosh pb) —
t

— £ (sinhp (£ — b)) (pbcosh pb — sinh pb) (cosh p¢ sinh pb — 2 sinh p€ cos pb) +
—bl (sinh p (¢ — b) sinh pb) (p + 2p sinh p sinh pb — p cosh p€ cosh pb)], (4.15¢)
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1
= 3D, [— (sinhp (£ — b) sinh pb) (sinhp (§ — b) — 2p& + pb + sinh p€ cosh pb) +
t

— sinh p (£ — b) (sinh pb — pb cosh pb) (cosh p sinh pb — 2 sinh p€ cos pb) —
—b (sinh pbsinhp (£ — b)) (p cosh p§ cosh pb — p — 2psinh p€ sinh pb)],  (4.15d)

Cor

c3r — (¢ — b) (sinh p£sinh pb) (sinhp (§ — b) — 2p& + pb + sinh p cosh pb) +

1

~ 2D |
— (¢ = b) (sinh pf) (sinh pb — pb cosh pb) (cosh p¢ sinh pb — 2 sinh p¢ cos pb)
—b (£ —b) (sinh pbsinh pf) (p cosh p€ coshpb — p — 2psinh p¢ sinh pb)], (4.15€)

car [(¢ — b) (cosh plsinh pb) (sinhp (§ — b) — 2p& + pb + sinh p cosh pb) +

1
© 2p3D
+ (¢ — b) cosh p (sinh pb — pb cosh pb) (cosh p€ sinh pb — 2 sinh p€ cos pb) +

+b (£ — b) (cosh pl sinh pb) (p cosh p€ cosh pb — p — 2psinh p¢ sinh pb)]  (4.15f)

in which

Dy = bp (£ — b) sinh pl — £sinh bpsinhp (¢ —b) . (4.16)

With agr, ber and cp; derived above for the case of the tensile axial force equation
can be used to find the Green function if £ € [0, b].

4.2.2. Green function if £ € [b,f]. The equation system for byr; coincides formally
with equation system . Consequently, by;; = byy and the solutions are given by
equation .

The boundary conditions in Table [I] for = 0 yield:

cirr =c3rr =0

The continuity conditions at = b and the boundary conditions at x = ¢ lead to the
following equation system — details of the calculation are all omitted:

0 0 0 0 b sinh pb airr
1 b coshpb sinh pb 0 0 asyr
0 1 psinhpb pcoshpb —1 —pcoshpb asrr |
0 0 coshpb sinhpb 0  —sinhpb as; |
1 ¢ coshpl sinh pf 0 0 Corr
0 0 coshpl  sinhpl 0 0 Carr
0
p€ — pb—sinhp (£ —b)
1 —p+pcoshp (£ —b)
S 2P —sinhp (£ —b)
—p€ + pl + sinhp (£ — £)
sinhp (¢ — ¢)
The solutions obtained for aisy,...,a4r;r and cygy, ..., cqarr and needed for calculating

the Green function are presented here:



Vibration of an azially loaded heterogeneous PrsP beam 117

airr = [(pblsinh pl — £ sinh pbsinh p (¢ — b)) (—sinhp (§ — b) + p& — pb) +

1
2p°D;
+ (sinhp (¢ — €)) (pb® sinh p¢ — pbl sinh pb) — pb* (sinh p¢) (sinh p (€ — £) + pl — p€) —
— £ (sinhp (£ — b)sinhp (¢ — b)) (sinh pb — pb cosh pb) —

—bl (sinhp (£ — b) sinhpb) (p —pcoshp (£ —b))], (4.17a)

asrr = % [—sinhp (¢ — &) (sinh p (¢ — b) sinh pb + pb (— sinh pl + sinh pb)) +
+ (sinhp (¢ — b) sinh pb — pbsinh pf) (— sinh p (£ — b) + p& — pb) —
— (sinh p (¢ — b) sinh pb — pbsinh p¢) (sinh p (§ — £) + pl — p&) +
+ (sinhp (§ — b) sinhp (¢ — b)) (sinh pb — pb cosh pb) +
+b (sinh pbsinhp (¢ — b)) (p — pcoshp (§ —b))], (4.17b)
asyy = 257D, [b (sinh p¢ sinh pb) (sinhp (§ — b) — p& + pb) —
— (sinh p (£ — &) sinh pb) (bsinh p¢ — £sinh pb) —
— b (sinh plsinh pb) (sinhp (¢ — &) + p€ — pl) —
— (sinh p (§ — b) sinh pf) (sinh pb — pb cosh pb) (£ — b) —
—b (¢ —b) (sinh plsinhpb) (p — pcoshp (£ = b))] , (4.17¢)
i1 = 5 [—sinhp (£ — &) ((sinh pb) (b cosh pf — £ cosh pb) + pb (£ — b)) —
P Ly
— b (cosh plsinh pb) (sinh p (€ — b) — p€ + pb) —
— b(cosh plsinh pb) (sinh p (£ — ¢) — p€ + pl) —
— (sinh p (£ — b) cosh pf) (sinh pb — pb cosh pb) (¢ — b) —
—b (£ —b) (cosh plsinhpb) (p — pcoshp (£ —b))] , (4.17d)
C11I1 :O7 (4176)
1
Corr = 23D, [(sinhp (§ — ¢)) (sinh pbsinhp (£ — b) — p (¢ — b) sinh pb) +
¢

+ sinh p (§ — b) (sinhp (£ — b) sinh pb — p (¢ — b) sinh pbcoshp (£ — b)) —
— (sinhp (¢ — b) sinh pb) (sinhp (§ — £) — p€ + pl) —
— (sinhp (¢ — b) sinh pb) (sinh p (§ — b) — p€ + pb) +
— (¢ =) (sinhp (¢ — b) sinh pb) (p — pcoshp (£ —b))], (4.17f)

c3rr =0, (4.17g)

) 131) [bsinhp (¢ — b) (sinhp (€ — b) — p€ + pb) —
—sinhp (£ —b) (bsinhp (£ —b) — pb (¢ — b) coshp (£ — b)) —

Cq11 =
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— (sinhp (£ = £)) (bsinhp (£ —b) —pb (¢ — b)) +
+ b (sinhp (£ — b)) (sinhp (€ — £) — p& + pl) +
+b(¢ —b) (sinhp (¢ —b)) (p—pcoshp(§ —b))] . (4.17h)

With agrr, berr = ber and cg; presented above for the tensile axial force equation
(4.11)) can be used to find the Green function if £ € [0,b]. According to a numerical
check the Green function satisfies the symmetry condition G(z,&) = G(&, x).

4.2.3. Graphical representation of the Green function. The dimensionless critical force
Nerit (Perit) as function of the location of the intermediate roller support is given by

the polynomial [17]:

\/'/\E/ﬂ' = Dait/T =

= —25.651118291 15° + 18.328 978 830 0b* — 4.701 184 038 74b>+
+1.395 339 14036b2 + 0.928 843 353123b 4 1.43050335236, b€ [0,0.5]. (4.18)

Note that for symmetry reasons b € [0,0.5].

Assume that b = 0.5 and £ = 0.75. Assume further that the axial force is compres-
sive. Figure [3| shows the Green function provided that p = 0.4p.i and p = 0.8pcri¢-
Since the Green function is the dimensionless vertical displacement due to a dimen-
sionless unit force applied to the beam at £ = 0.75 it follows that the bending moment
caused by the compressive force N has the same sign as the bending moment caused
by the dimensionless unit force. Its magnitude increases with A/. The same is valid
for the magnitude of the Green function. Figure [3| clearly shows this change.

1000G(x, & = 0.75)
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Figure 3.
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1000G(x,& = 0.75) P = 0.4pari
18T
| | N

177
| o

1.6
l e  F ko

1517
1.4 7
1.37
1.2 7

o
©
|
LI B B A N B A N B A B B A B B

o
o

'
¢ ¢
N
|
| A B B L B B

£=0.75

Figure 4.

Assume again that b = 0.5 and £ = 0.75 but the axial force is tensile. Figure []
shows the Green function provided that p = 0.4pcit and p = 0.8p¢pis. This time there
is a sign difference between the bending moments due to the dimensionless unit force
and the tensile force. Hence the magnitude of the Green function decreases as the
axial force A increases. Figure [4] clearly represents this phenomenon.

According to equation the dimensionless vertical displacement w due to the
dimensionless vertical force system f, can be calculated by performing the integral in

=1

wia) = |G OLE© k. (4.19)

5. COMPUTATIONAL RESULTS

5.1. Integral equation of the problem. We shall assume that the inertia forces
resulting from the longitudinal motion in the axial direction are neglected. It is also
assumed that the moments of the inertia forces obtained from the rotation of cross
section are negligible. Under these assumptions the dimensionless amplitude of the
vibrations is denoted by w. It can be seen on the basis of Subsection 8.16 in [18],
(4.1) and (4.12) that the amplitude w should fulfill the differential equation
Liw(@)] = w® £ Nu® = w = f,,
L’N | _ paAw’L’ (5.1)
I, I,

where p, is the average density over the cross section of the beam, w is the natural
circular frequency while A is the eigenvalue sought. Differential equation (5.1)) is

pPP=N=
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associated with the homogeneous boundary and continuity conditions presented in
Table These constitute an eigenvalue problem with A\ as the eigenvalue. If we
substitute Aw(&) for f.(£) in (4.19) we obtain the homogeneous Fredholm integral

equation
=1

w(z) = A - Gz, §w(§) dg (5.2)
for which the kernel G(z,€) is presented in Subsection if the axial force is com-
pressive and in Subsection if the axial force is tensile. The above integral equation
determines an eigenvalue problem equivalent to the eigenvalue problem determined by
differential equation and the homogeneous boundary and continuity conditions
presented in Table Making use of the boundary element algorithm presented in
[15] — see Subsection 7.2 — the eigenvalue problem determined by can be reduced
to an algebraic eigenvalue problem which can be solved numerically. A Fortran 90
code has been developed and applied to find numerical solutions for the eigenvalue
A. The interval [0, ¢ = 1] was divided into 12 elements and a quadratic isoparametric
approximation was used over the elements in the code we developed.

If the axial force is zero the lowest dimensionless eigenvalue and circular frequency
will be denoted by A; and @.

5.2. Numerical results if b tends to zero. Table [2] represents the computational
results if b — 0. The quotient /Net /7 is computed using equation (4.18). The
value of A; is given by equation (105) in [15]:

\/ A1 /7% = 402.66423 x (1.0 — b)® — 1594.73367 x (1.0 — b)*+
+2494.995 x (1.0 — b)® — 1918.4007 x (1.0 — b)?+
+ 716.4361 x (1.0 — b) — 99.3904, b€ [0,0.5], (5.3)

or can be taken from Table 2 in |15]. This is also valid for Tables E which
have the same structure as Table The quotient w?/&? = A;/A\; is computed for
N /Neie = 0.00,0.10,...,0.90 — see columns 2, 3 and 5 in Tables [2...[7]

The computed values of w? /& = A\;/\; are denoted by diamonds in Figures @
The difference between two subsequent values of w? /@? is also included in these tables
— see columns 4 and 6. If the function w?/@?(N/Nuit) is [non-linear](linear) the
difference [varies|(is constant).

Quadratic polynomials are fitted onto the computational results. Their graphs are
drawn using continuous lines in the figures.

The beam behaves as if it were a fixed-pinned beam if b — 0. Hence the results
obtained should be the same as those valid for fixed-pinned beams. A comparison of
the present results to those published in [18] — see Section 8.17.2 — proves that there
is a very good agreement.
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Table 2.

b tends to zero

Nerit /7 = 1.4304, A, = 1.5622

Compression Tension
Load | N/Nait wi/o? . wi fof .
step (pg/pgcm) (>\1/;\1) Difference (/\1/;\1) Difference
1 0.00 1.000000 1.000000
2 0.10 0.902010 | 0.0979900 | 1.097670 | 0.097670
3 0.20 0.803642 | -0.098369 | 1.195005 | 0.097335
4 0.30 0.704879 | -0.098763 | 1.292038 | 0.097032
5 0.40 0.605692 | -0.099186 | 1.388785 | 0.096747
6 0.50 0.506050 | -0.099642 | 1.485264 | 0.096478
7 0.60 0.405916 | -0.100134 | 1.581488 | 0.096224
8 0.70 0.305247 | -0.100668 | 1.677471 | 0.095983
9 0.80 0.203999 | -0.101248 | 1.773227 | 0.095755
10 0.90 0.102117 | -0.101881 | 1.868766 | 0.095538
w?lo? b—0
22T - -
i Nis tensile
1.8 1
1.6 1
1.4 1
1.2 7
1.0
08 1 N is compression
0.6
0.4 1
0.2
0.0 t t t T T T T T T T N
' 01 02 03 04 05 06 07 08 09 10 Ncrit

Figure 5.

The quadratic polynomials fitted onto the computational results both for compres-
sion and tension are given by the following equations:

w? M N
1= <= 0.9999 — 0.9756 57— — 2.4061 102 (N ) , (5.4a)
w1 1 crit crit

2 2
wl )\1 N _92 N
— = — = 1.0000 4 0.9770—— — 1.3205 x 10 5.4b
(D% )\1 + Ncrit (Ncrit ( )
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5.3. Numerical results if b = 0.1. Table [3] and Figure [] represent the results ob-

tained.

Table 3.
b=0.1
+/Neris /7 = 1.5341, A1 = 1.8098
Compression Tension
Load | N/Nait wi/o? wi fof
N Diff < Diff
step (pg/pgcrit) (/\1//\1) 1rrerence (/\1/A1) 1rrerence
1 0.00 1.000000 1.000000
2 0.10 0.898254 | -0.098720 | 1.093780 | 0.093780
3 0.20 0.800038 | -0.098215 | 1.191130 | 0.097350
4 0.30 0.701491 | -0.098547 | 1.288230 | 0.097099
5 0.40 0.602586 | -0.098905 | 1.385094 | 0.096863
6 0.50 0.503293 | -0.099292 | 1.481736 | 0.096642
7 0.60 0.403580 | -0.099712 | 1.578170 | 0.096434
8 0.70 0.303411 | -0.100169 | 1.674408 | 0.096237
9 0.80 0.202743 | -0.100667 | 1.770460 | 0.096051
10 0.90 0.101529 | -0.101214 | 1.866336 | 0.095876
212
22T
201 Nis tensile
1.8
1.6
1.4
12
1.0
081 N is compression
061
0.4
0.2
OO il il il N
00 01 02 03 04 05 06 07 08 o9 10 N crit
Figure 6.
The quadratic polynomials fitted onto the numerical results are as follows:
2 2
w A N
L= 21— 0.998 400 — 0.985 245 —1.174606 x 102 () ; (5.5a)
wl Al Ncrit Ncrit
2 2
w A N N
L= 21 =0.998592 + 0.966 543 —2.109042 x 1073 < > : (5.5b)
o N Nerit Nexit
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5.4. Numerical results if b = 0.2. Table [4 and Figure [] represent the results ob-

tained.
Table 4.
b=0.2
Neit /7 = 1.6557, Ay = 2.1610
Compression Tension
Load | N/Nait wi/o? . wi fof .
step (PQ/PQCM) (/\1/;\1) Difference (/\1/;\1) Difference
1 0.00 1.000000 1.000000
2 0.10 0.904873 | -0.099724 | 1.104529 | 0.099631
3 0.20 0.804869 | -0.100004 | 1.204192 | 0.099662
4 0.30 0.704740 | -0.100128 | 1.303750 | 0.099558
5 0.40 0.604481 | -0.100259 | 1.403208 | 0.099458
6 0.50 0.504084 | -0.100396 | 1.502570 | 0.099362
7 0.60 0.403543 | -0.100541 | 1.601840 | 0.099269
8 0.70 0.302849 | -0.100693 | 1.701020 | 0.099180
9 0.80 0.201995 | -0.100854 | 1.800115 | 0.099094
10 0.90 0.100970 | -0.101025 | 1.899127 | 0.099011
o?lo? b=0.2
22T . .
Nis tensile
2.0
1.8
1.6
1.4
1.2
1.0
081 N is compression
0.6
0.4 1
0.2 1
0 N
00 o1 02 03 o4 05 06 o7 o8 o098 10 Ngit
Figure 7.
Equations
2 2
w A N
é =21 =0.999596 — 0.987083 —1.214649 x 1072 ( ) , (5.6a)
OJl /\1 Ncrit Ncrit
2 2
w A N N
Vé =21 —0.999633 + 0.987 212 —6.295185 x 1073 ( > . (5.6b)
wi A\ Nerit Nerit

are the quadratic polynomials fitted onto the computational results.
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5.5. Numerical results if b = 0.3. Table [5| Figure [8| and equations (5.7)) represent

the results obtained.

Table 5.

b=0.3

Neie /7 = 1.79382, A1 = 2.6683

Compression Tension
Load | N/Nait wi/wi . Wit .
step (p2 /P%m) () 5\1) Difference (A1) ;\1) Difference
1 0.00 1.000000 1.000000
2 0.10 0.900657 | -0.099075 | 1.098279 | 0.098279
3 0.20 0.801574 | -0.099083 | 1.196842 | 0.098563
4 0.30 0.702290 | -0.099283 | 1.295255 | 0.098412
5 0.40 0.602790 | -0.099500 | 1.393526 | 0.098271
6 0.50 0.503055 | -0.099734 | 1.491664 | 0.098138
7 0.60 0.403065 | -0.099990 | 1.589678 | 0.098013
8 0.70 0.302795 | -0.100269 | 1.687574 | 0.097895
9 0.80 0.202221 | -0.100574 | 1.785359 | 0.097784
9 0.90 0.101311 | -0.100910 | 1.883038 | 0.097679
w?lo? b=0.3
22T
20T N is tensile
1.8 1
1.6
1.4
127
Lo N is compression
0.8 1
0.6
0.4 1
0.2 1
0 N
700 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0 Ncrit
Figure 8.
w2 /\1 N 2
L === =1.004689 — 0.997 570 — 7276534 x 1073 ( ) : (5.7a)
wl Al Ncrit Ncrit
2\ N N
L= 21 =1.004794 + 0.997 875 — 4.643405 x 10~° : (5.7b)
o N Nerit Nexit
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5.6. Numerical results if b = 0.4. Table [6] and Figure [9] represent the results ob-
tained.

Table 6.

=04
Nerie /7 = 193113, A, = 3.3881

Compression Tension

Load | N/Nait wi fw7 . wi fof .

step (pg/pgcm) ()\1/5\1) Difference ()\1/X1) Difference
1 0.00 1.000000 1.000000
2 0.10 0.894987 | -0.098455 | 1.091328 | 0.098059
3 0.20 0.796529 | -0.098458 | 1.189232 | 0.097904
4 0.30 0.697862 | -0.098666 | 1.286971 | 0.097739
5 0.40 0.598974 | -0.098888 | 1.384555 | 0.097583
6 0.50 0.499848 | -0.099125 | 1.481990 | 0.097435
7 0.60 0.400468 | -0.099380 | 1.579285 | 0.097294
8 0.70 0.300814 | -0.099653 | 1.676446 | 0.097160
9 0.80 0.200866 | -0.099947 | 1.773479 | 0.097033
9 0.90 0.100599 | -0.100266 | 1.870391 | 0.096911

w?lo? b=0.4

22T

201 Nis tensile

1.8

1.6 1

1.4 1

1.2

Lo N is compression
0.8 1

0.6 1

0.4

0.2 1

N

0.0 t t t t t t t t t t
00 01 02 03 04 05 06 07 08 09 10 Ncrit

Figure 9.
The two quadratic polynomials fitted onto the numerical results are presented here:
2 2
UJl Al N —92 N
= — =0.993088 — 0.980042 —— — 1.286 556 x 10 , 5.8
(1)2 )\1 Ncrit (Ncrit ( a)
2 N N )2
1 1 -3
— = — = 0.993323 + 0.980873—— — 7.074 0713 x 10 . 5.8b
w% /\1 Ncrit (Ncrit ( )
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5.7. Numerical results if b = 0.5. Table [7] represents the results obtained.

Table 7.

b=0.5

Nexit /7 = 2.0000, A; = 4.0000

Compression Tension
Load | N/Nait wi/@f . wi w3 .
step (p2 /pQCm;) ()\1/5\1) Difference (/\1/;\1) Difference

1 0.00 1.000000 1.000000

2 0.10 0.893682 | -0.099310 | 1.092295 | 0.099313
3 0.20 0.794376 | -0.099306 | 1.191601 | 0.099306
4 0.30 0.695069 | -0.099306 | 1.290908 | 0.099306
5 0.40 0.595763 | -0.099306 | 1.390214 | 0.099306
6 0.50 0.496457 | -0.099306 | 1.489521 | 0.099306
7 0.60 0.397150 | -0.099306 | 1.588827 | 0.099306
8 0.70 0.297844 | -0.099306 | 1.688133 | 0.099306
9 0.80 0.198538 | -0.099306 | 1.787440 | 0.099306
9 0.90 0.099231 | -0.099306 | 1.886746 | 0.099306

The polynomial approximations (the differences are constants)

2
wl - )\1 - ~ _ N
i ;\—1 = 0.993064 — 0.992 989 N 1.000 Nt (5.9a)
w—%—ﬁ—0993064+0992989 ~ 1.000 + (5.9b)
LZ)% B 5\1 - . Ncrit o Ncrit . .

show that the functions w?/w?(N/Neit) fitted onto the computational results are
linear.

5.8. What characters do the solutions have? If b # 0.5 the function
wi [0} (N[ Nexit)
is non-linear, but the deviation from the linearity is not significant at all. It becomes
smaller when b — 0.5. If b = 0.5 the half beam behaves as if it were a simply
supported beam for which the function w? /&% (N /Neit) is, in principal, a linear one.
This fact is reflected in equations .

6. CONCLUDING REMARKS

The present paper clarifies what effect the axial load (compressive or tensile) has
on the eigenfrequencies of a heterogeneous pinned-pinned beam with an intermediate
roller support. This problem is, in fact, a three-point boundary value problem (eigen-
value problem) associated with homogeneous boundary conditions. After determining
the Green function of the three-point boundary value problem the eigenvalue problem
that provides the eigenfrequencies for the PrsP beam is transformed into an eigen-
value problem governed by a homogeneous Fredholm integral equation with the Green
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function as its kernel. The later eigenvalue problem is reduced to an algebraic eigen-
value problem which we solved numerically by using an effective solution algorithm
based on the boundary element method. We have derived polynomial approximations
for the sought function w? /w3 (N /Neit)-

10.
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Abstract. The stochastic turbulence model developed by Professor Czibere provides a
means of clarifying the flow conditions in pipes and of describing the heat evolution caused
by shear stresses in the fluid. An important part of the theory is a consideration of the heat
transfer-diffusion caused by heat generation. Most of the heat is generated around the pipe
wall. One part of the heat enters its environment through the wall of the tube (heat trans-
fer), the other part spreads in the form of diffusion in the liquid, increasing its temperature.
The heat conduction differential equation related to the model contains the characteristics
describing the turbulent flow, which decisively influence the resulting temperature field, ap-
pear. A weak solution of the boundary value problem is provided by Bubnov-Galerkin’s
variational principle. The axially symmetric domain analyzed is discretized by a geomet-
rically graded mesh of a high degree of p-version finite elements, this method is capable
of describing substantial changes in the temperature gradient in the boundary layer. The
novelty of this paper is the application of the p-version finite element method to the heat
diffusion problem using Czibere’s turbulence model. Since the material properties depend
on temperature, the problem is nonlinear, therefore its solution can be obtained by iteration.
The temperature states of the pipes are analyzed for a variety of technical parameters, and
useful suggestions are proposed for engineering designs.

Mathematical Subject Classification: T6F10, 80A19, 65N30

Keywords: Stochastic turbulent flow model, heat diffusion problem, Galerkin method, p-
version finite elements

1. INTRODUCTION

In short, the calculation of turbulent flow in a long straight pipe based on the sto-
chastic turbulence model [IH3] will be summarized. In this model, the mechanical
similarity hypothesis was successfully extended to a three-dimensional turbulent flow
by confirming it with experimental results. The model is suitable for investigating
steady-state turbulent flow. An important result is the introduction of the eddy vis-
cosity tensor G instead of the Bousinesq scalar vortex viscosity factor, as well as an
extended interpretation of Prandtl’s length scale l,,x. The latter could be derived
using the known dimensional analysis: (I = lpnax/k). Here [ is the length scale of
turbulence, and k is the Karman constant.

(©2021 MiskoLC UNIVERSITY PRESS
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This paper does not aim to critically analyze different turbulence models [4-11].
Here, we focus primarily on the approximate solution of the thermal conduction prob-
lem related to Czibere’s turbulence model.

1.1. Fundamental assumptions. For an incompressible fluid flow in the stochastic
turbulence model, the governing equations of the transport of mass, momentum, in-
ternal energy and the turbulent kinetic energy equation are written in direct notation:

V-v=0, (1)
p (88:: +(v-V) v) =pg — Vp—%ka +nAv + Div (0G) (2)
pCp<(?,;;+(V~V)T)ZV'[()\—FA)VT]‘FP(()OD‘FFJ) (3a)

Ok @3/2t Cy 1/2

+o Epm ~ V- Div (@G)] . (3b)

where the interpretation of the different quantities can be found in the Nomenclature.
In addition, H and H, are the similarity tensor and its deviator of the stochastic
turbulence model, respectively:

a 1 0 a, 1 0 a, =1 2a—-p-7)
H=|1 38 0 |, H.=| 1 5 0 |; ﬁ*=%(25—a—7)
0 0 « 0 0 Ve = 3(2y —a—p)

where a? = —%(a—&—ﬁ—i—v), a=—3.28, 8= —1.64,v = —2.46xV are the three entries of
these tensors, according to Prandtl parameter C} < 1. Naturally, for fully-developed
turbulent flows, the terms of the time derivatives are omitted in equations and
. G, the eddy viscosity tensor, is also defined as G = E-H,. - ET| where E = [E;;]
is the tensor of the transformation between the natural and the reference coordinate

systems, with ET = [Ej;] being its transpose. The elements of the transformation
tensor E are given as:
Eﬂ:# &—S& B 1 Vi41i+2 —vip2ip 7 EiSZ_&
V1—-82\v Q2 V1-252 vQ Q

L Q1 +v205 + 030
UZ\/m, Q=4/Q1+Q3+03, S:\/@(vl 1 11592 U3 3>7

1=1,2,3
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Xh o 4%2

Q

X3 X1

Figure 1. Natural 2}, z}, 25 and reference x1, x5, x3 coordinate sys-

tems [1]
The base vectors of the natural coordinate system are defined by the velocity v and
vortex velocity vector 2 =V x v:

v x Q , Q V xv , o
P e, =——=—— e =e €,.
[v x Q| 3 Q |V x v|’ remmeTs

Equations to consist of a total of five scalar differential equations. In this differ-
ential equation system there are six unknown functions: (vi,ve,vs,p, T, @), therefore
the system — is underdetermined, that is, it needs to be supplemented with one
equation.

The additional differential equation is created considering the following as-
sumptions. Using the definition of the specific turbulent dissipation

e=v(v/oV): (v oV+Vov)

e, =

in case of stochastic turbulence it is written as [1]:
g = —’UH2 [Cl,llA% + (122143 —|— a33A§ —|— 2 (a12A1A2 —|— CL13A1A3 + a23A2A3)} ,

where v’ is fluctuation of the velocity, and (-) is the time-average value,

ai1 = 20+ B+, aze = a+ 28+, azzg = a+ [+ 2y,
a12:a—‘,—ﬁ—|—’y+1, a13:Oé+B+’Y, a23:a+ﬂ+’77
1 00 00 00

"9k (p0)"/? En hy0x, Ee haOxo  Eia h3dxzs |’
The 7w theorem of dimensional analysis states that every physical process can be
outlined by a relationship between a certain number of dimensionless characteristics.
The process of turbulent fluctuation is fundamentally determined by the length scale
[, the absolute value of the vortex vector €2, the specific turbulent dissipation €, and
the kinematic viscosity v of the medium [1]. In view of the above, with the help of
the m theory of dimension analysis, the specific turbulent dissipation ¢ takes the form
of

i=1,2,3.

N-1 NQNfl

— 2(N-1
= Opr )7@1\/_1»

g = CEUN L
Q
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where 1 < N < 3 and Cg is a suitably chosen coefficient. The additional differential
equation is obtained by combining the two equations for e:

01114% + 612214% + 033A§ +2(a12A1 A2 + a13A1 A3 + a3 A2 Az) =

N—-1
N @)
QN-1
As there is no unknown function in this differential equation, it is a good candidate
for supplementing the underdetermined system of differential equations to ,

forming a one-equation version of the stochastic turbulence model.
The following will address axisymmetric problems for a steady-state turbulent flow,
that is the problems are time-independent.

— —CEK/2(N_2)’I’]

In the case of fluid flow in a long straight pipe, in the x1, x2, x3 coordinate system,
only the velocity component vy depends on the radial coordinate x5, and it is different
from zero. In this case, the turbulence length scale [ varies only in the radial direction,
and consequently the dominant turbulent shear stress @ and the turbulent kinetic
energy k also depend only on radial direction: i.e., @(z2) and k(z2). However, pressure
and temperature depend on two coordinates: i.e., p(x1,x2), T(z1, z2). After that, the
vortex components are given as follows:

_du
daig.

Entries of tensor E transforming between the natural and reference coordinate systems
are given as:

0 =0 =0, QO

Ey =1, Eq2 =0, Eq3 =0,
Ey =0, Ey = -1, Es;3 =0,
E5 =0, E3p =0, E33 = —1.

The entries of the vortex viscosity tensor G are as follows:
Gi1 = o, Gaz = B, G33 = 7V«
G2 =G21 = —1, Gi3=G31 = Gag =Gz =0.
This means that in the case of fluid flow in a long straight pipe, the continuity equation

is automatically satisfied; and the equation of linear momentum develops in
this way by neglecting the gravity force in axial direction:

dp d?v; 1 dv; de ©
0=——2 et ) (5a)
81’1 dZEQ i) diZ?Q dl‘g X9
in radial direction:
dp 2¢®\ d©® ©
0= (B = T ) =+ = (B — 5b
(-5 ) ot =) (5b)
Deriving (ba) with respect to 1, gi{? = 0 is obtained for the pressure p, and its

solution is given as p(x1,x2) = A(x2) + Bz , where constant B can be calculated by

a pressure drop Ap = p; — p2, which is measured in length L of the pipe B = —%7
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p1 = p(0,22), p2 = pa(L,x2). Then the momentum equations and can be
written in the following form:

d2’Ul 1 d’U1 de (S} Ap
(i) w1 (60)
262\ dO O /
<5* - 3> Ay + ;2(/3* — %) = [ (z2). (6b)

Equation can be reshaped as follows:

d < dl’l)_d(xz@):_Asz.

Tdzy \"dzy) ~ day L
This equation is integrated with respect to x2, and the result is divided by x:
duvq Ap C
N——0=——x3+ —.
}dl‘g 2L 2+ T2

Taking into account that in the middle of the pipe (where 2 = 0) neither dv; /dza nor
the dominant turbulent shear stress @ can be infinitely high, the integration constant
C is zero. Thus the momentum equation is finally written as follows:

dvy Ap
- _e=-== 7
nd.rg 2L *2 ( )
In the case of fluid flow in a long straight pipe, the parameters A; of equation are
given as follows:

Ay =0, Ag:—éﬁ, Az =0.
1/2
2k (p©) /" da
Finally, equation takes the form of:
2
a22 @ _ _CEKQ(N72),'7N,1 QN+1
4k2p0O \ dzo onN-1

After some manipulations we have the following form:

o240 _,x <_0E“N‘1 )1/2 N1 (®)
dxo a+28+y
It is easy to see that from the point of view of determining the unknown functions vy
and O, differential equations @ and form a closed system. By solving them, the
functions can be numerically determined.

1.2. Preparation for numerical computations. Numerical computations are per-
formed with dimensionless physical variables. The dimensionless counterpart of ve-
locity vy is the wall friction velocity v,, which is defined by the viscous shear stress
on the wall 7(Rp). The wall friction velocity is obtained as:

_ ApRy Y. — ApRy
S T T\ p2L

where Ry is the inner radius of the pipe. The modified Reynolds number is calculated
with the wall friction velocity v,: Re. = v.Rg/v.

dU1

d.’ﬂg

pvl = |TRo| =1
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Introducing the following notations

£

Loy =" HE =2

= 5
Ry Vs pv2

the momentum transport equation takes the form of

av
Using the dimensionless parameters in differential equation and substituting them
into equation (9al), the following differential equation is obtained:

dH |H*€|N ! N—1 Cg
— = _ =2 iy ———————— b
5 Cy N2 7C’H K Re 5 5 (9 )

where coefficient Cyy from the numerical experiment is [3]:

Cr = 0.157Rel®®® for Re, < 1134, Cpg =1.125Re!**® for 1134 < Re, < 21553,

Cy = 446 Re%*1® for 21553 < Re,

By solving the closed system of differential equations and , the functions
V(§) and H() can be numerically determined. The boundary conditions at & = 0
are defined as:
m 1
H(0)=0, V(0)="" = ~1InRe, +6.0,
Ve K
where v, is the velocity maximum [3]. Differential equations and are solved
by the Runge-Kutta method.
For fluid flows in pipes, the relationship between the Reynolds number Re and its

modified value Re, is written as Re, = \/g %, where

20,Ry 1 1
Re= =222 =~ ln (Re \/}) 0.8. (10)
Here v, is the average velocity in the pipe section, f is the friction factor in the fluid
flow.

Differential equations and , like the turbulence model itself, are based
on the already fully formed turbulence condition. They lose their validity in the
viscous boundary layer along the wall because the presence of the wall attenuates the
development of turbulence. Therefore, the slowing effect of the wall on the turbulence
in the pipe flow is represented by the following damping function D(¢):

D(&) = exp <£b_§1> , b= Ri*'

Multiplying the solution of differential equation by this damping function, the
result satisfies also the boundary condition H(1) = 0. Then differential equation
is solved with the attenuated distribution H () to determine the function V(€). In
order to satisfy the condition V(1) = 0, differential equation is solved with the
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help of the following multiplicative cutoff function, which makes the solution smooth
in the vicinity of the wall:

Y(€) = (Aié+ Ag)(E—1),6 < €< 1

Yhere &5 = 1 — 3/ Re, denotes the location of the fitting; and the coefficients A; and
Ag can be calculated as follows:

Vi) V& : i
Ay = — , Ag=V — (265 — 1A
T -1 (€5 — 1) 0 (&) — (26— 1A
In case of stationary flow in a long straight pipe, using the divergence of the vector
function f(r):

1 0 0 0
V-f ahals (8:1:1 (fihohs) + T@(fzh:shl) + a%(fsh1h2))

and taking into account that hy = hy = 1 and hg = z2 the transport equation for
internal energy will have the form

oT 0 oT } 0 oT

[()\ ) 5

1 oT
+;2(>\+A)8732+P(90D+5)a (11a)

where the viscous and turbulent dissipations ¢p and e are given by the expressions

_o(@ o _jam (4O
¥p = dzs )’ T 4p0 \dzy )

Let us introduce dimensionless location coordinates s = z1/Rgy, £ = xz3/Rp and
dimensionless variables

_ Repp 1 (dV® p— Boc _ _a+28+y (dH oyl
~ v3  Re, \d¢ )’ w3 4Re.H '
where Ty is the reference temperature.

The former transport equation of internal energy (11a)) with the dimensionless

coordinates and variables is formed as
dg 1 [0A AL OV 1 [oA AL 0¥
PrRe, V(€) o = — | (1 + =) | + = | 221+ )%
rRe VIO T2 =3 [83( * )\)85} X {ag( * )\)(%] +

0 A0V 0 AL OV 1 AL OV
Zla+ )&+ =2 421+ 5)%L £ PrRe, E . (11
+ 3, {( +)\)3J +8§ {( + /\)85} +£( +/\)8€+ rRe, Ec(p +v), (11b)
where Pr = n¢, /) is the Prandtl number and Ec = v?/(c,Tp) is the Eckert number.

The ratio of the turbulent and molecular heat conductivity factors A and X is given
as:

dg

A cp ke © Kx .| d€ ke H
—=—-———==PrRe, —H|=|=Pr———
oAk e av| T R T H =€
The partial differential equation (11bf) can be solved for the given initial and boundary
conditions when V' (§) and H () are known. The similarity numbers Pr, Re,, Ec and
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% depend on temperature 7. An approximate solution of differential equation ([11b)
will be proposed in the following.

2. VARIATIONAL EQUATION OF THERMAL CONVECTION-DIFFUSION PROBLEMS

It should be emphasized that the variational discussion of the convection-diffusion
heat transfer problem of turbulent flow and then its p-version finite element solution
constitute a new contribution part of this work.

At the given average pipe velocity v,, the value Ec = v2/(c,Tp) can be determined
by interpolating c, in Table [1| for a given temperature. According to equation ,
Re, can be calculated, and using equation Re, = v.Ry/v, v, will be known. Hence
Ec = v2/(c,Tp) and also Ec = Ec/(v,v.)? can be written.

Let us introduce the following value: C' =1+ %

Rewrite equation for coordinates x1, xa:

OT Ry 1[0\ 0T R} 1[0\ 0T R}
PrRe* V(f)alj To a A |:6$1 6.131:| To A 6])2 8332 TO
2 2 2
LRO [LOT) B0 [ 0T R 0T,
T() 8131 8.171 To 6LE2 8552 Toxz 81‘2

+PrRe. Ec(p +v). (12)

Then performing the derivations, equation takes a new form:

OT Ry 1[0x 0TV R2 1[0\ ,0T] R?
PrRe,V(§)7— 7 =+ |57 Cri— | 2+~ | 7O | 2
rRe V(g)&nl T() A |:8.’1?1 81’1:| TO A 8332 8.1'2 To

Ty | Ox1 Ox1  Ox90x9 x9 Oxo or? = 0x3

+ PrRe. Ec(p +v). (13)

Using the Laplace differential operator for the axisymmetric case, the following is
obtained:

OT Ry 1[0x 0TV R: 1[0x 0T R?
P * _— = — _— _— _— —_ _— _— _—
rRe V(é) 3x1 TO A |:al’1 6$1:| TO A |:al‘2 8$2:| TO
R? (OC OT  0C 8T )
— ——t — T P + B 14
To {a.’ﬂl aiL’l + 8$2 8x2 + C(v )} + rRe C((P + w) ( )

Taking into account the definitions at the beginning of this chapter

A c,ke® A

AT A wa T ) 15)
this ratio depends on coordinates x1, x5. Therefore the following parameter will also
depend on x1, To:

A
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Thus, differential equation is written in a new form

S =3(T) =
B 1[ox _oT 1[oN 0T oC oT oC oT 9
{A[axl a} A{axz am]*amam*axzam”(”)}
or 1 T,

or which an approximate solution is to be sought. In order to obtain a specific solution
for the following boundary conditions need to be prescribed.
The temperature of the inlet water on boundary I'y at 7 = 0 is given as

T= T(ml = 0,.’L‘2) = To (18)
The outflow of heat flux is zero
T
37 —qrr =0, qrr, =0 on boundary I's at z1 = cc. (19a)
T
There is heat transfer on boundary I'; in the cylindrical surface xo = Ry:
oT h
P=PT)= TmJﬂ%:Ro + 5 [T(21, Ro) = T = 0, (19Db)

where Tk is the temperature of the environment, h is the heat convection coefficient
(convective heat transfer coefficient).

According to the Galerkin variation principle [12}|13] the weak form of the boundary
value problem is

/ 5T%(T)d§2+/ 6TP(T)dF—/ §TC(a—T —qpp)dl =0, (20)
Q Iy I's dzq

where §7T is the variation of the temperature field, which is zero on the boundary Iy,
0T = 0.
Based on the product derivation rule
[V6T - C(VT)] = (VOT) - C(VT) + 6T (VC) - (VT) + 6TC (V*T). (21

Using the Gauss theorem

/ STC(V2T)dY= | 6TC(VT)-ndl'— / {(VoT) - C(VT)+6T (VC) - (VT)} dS.
Q Q

I'>2+I'3
(22)
For boundary value problems —, the Galerkin principle takes the following
form:

Q

A | Ox1 Ox Oxy  Oxo 0x1 0x1  Oxzg Oxg
T 1 T
—-P . ——+P « B — +dS)
rRe. V(§) o1 o + PrRes Ec(p —i—w)R?J }d +

oT  h oT
+ /F 5T |:8562 + (T - TK)} dr— | 9TC(5 - —qrr)dl =0. (23)

s
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Substituting into and using the following relation
oC oT L oC oC oT
8;101 Bxl 8;102 8x2

after some manipulations the final variational equation is

6T 8/\ 8T 6T 8)\ oT
— C- (VT

§T(VC) - (VT) = 6T [

T 1
+ 6T PrRe, V 6 }dQ / ST(1+C) —dF 6T§Tdf‘ =
s

:/5TPrRe*EC(¢+¢)—2de/ 5T7TKdI‘+/ 0TCqprdl’. (25)
Q R r, A Ty

3. APPROXIMATION BY FINITE ELEMENT METHOD

According to the finite element method |14, |15], the temperature field is approximated
in the following form:

oT
T=N — =N_,q, — =N »2q. 26
q, Ers 1d D7y 224 (26)
Here N is the matrix of shape functions, its derivatives are:
0 0
—N =N, —N=N,
(9.’131 ! 8x2 2

and q is the vector of the unknown parameters. Hierarchical shape functions will be
used in p-version finite elements [14].
In order to discretize functional the following formulae should be evaluated:

ON
oy N
VT = 1| = ' , 27
Dy
oT oT ON ON
Vv n 8$1 Ng1 + 8:52 N2 [8:&1 Ng1 + 8x2 na:2:| q q, ( 8)

5q"Kq = dq" (/ { INT,NZ,]C [ ﬁv-ﬂ ] +PrRe, [NTVN 4] ;} dQ—
Q , 2

0
_ / NTQ [&\N 1+ oA N7f52:| dO—
Q

A0 8332
h
—/ NT {(1 + C)N 42 + )\N} df‘)q, (29)
s
T r( To T rh T
dq f=dq” | 55 [ N* PrRe, Ec(p +¢)dQ — N —Tkdl' + N* Cqgprdl’ ).
Rj Ja Ty A Ty

(30)
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The stiffness matrix K and the load vector f are produced by Gauss type numerical
integration element by element. In order to evaluate the above expressions the fluid
flow problem should be solved first, and accordingly the values of V', C, ¢ and v at
these points are taken. The rest of the parameters are interpolated from Table [I} the
Reynolds numbers can be taken from Figures[25|and [26|as a function of the fluid rate.

Due to arbitrary variation of dq, the following algebraic equation system needs to
be solved:

Kq—f=0. (31)
Its solution is given as
q=K'f. (32)

The temperature field is approximated by , the material constants are modified
accordingly, then by the repeatedly calculated stiffness matrix K and load vector f,
equation will be solved successively until the following tolerance has been met
as far as the following inequality:

(5)y2 _ (s=1)
ET:mO@i(qi 12— /Y . .
(a2

where s is the number of iteration.

4. NUMERICAL RESULTS

Let us examine the flow of water in a rigid pipe. The temperature is given at the inlet
edge of the pipe. Our aim is to determine the frictional heat generation caused by
the turbulent flow, which will affect the water temperature. The following questions
can also be examined: How will the temperature change with different heat transfer
parameters, and how will the volume flow rate @ affect the resulting temperature
field? It is also a question whether the solution is sensitive to the diameter of the
pipe, i.e., whether it is significant or not.

Let the reference temperature and the environment temperature be T, = 373 K
and Tx = 293 K, respectively.

Material constants are independent of fluid velocity but depend on the temperature
in the case of water as given in Table

Table 1.
T[°C| 0 20 100
p [kg/m”] 1002.28 1000.52 960.63
¢y [J/(kgK) 4118 4182 4216
v=mn/p[m?/s| | 1.788 x 1076 | 1.116 x 1075 | 2.94 x 107
A [W/(mK)] 0.552 0.597 0.680
Pr 13.369 7.821 1.751
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In the solution process, first the functions V(£) and H () are determined by solving the
fluid flow problem. The viscous and turbulent dissipations depend on these functions:

Ropp 1 (dV\? po Ros _ _a+284y (dH ? (34)
N dé ) T3 T 4Re,H \df )

v3  Re,
Dissipation leads to an increase in the temperature of the fluid. Two cases will be
demonstrated here. Let us take two different pipe diameters (D) with the same flow
rate ). The results are shown in Figure

@ ®

V=~ H o1 stohastic tuibulent modsl W= H a1 stahastic twbulsnt madal
1 ——— = 1 ——
a . T P 09 ;
V==V =viv, - — e W=V =i, — .
08 TN 0.8 it
Hi-— L \ H: - - - N
0.7 e N 0.7 e Y
0 w Y
208 | 208
B T |
505 505
I I
04 o
03 0.3 -
. D=20 cm.Q=0.1 mis, &:5"04—48. Re.=12570
0.2 L 0.2 7
D=10 em, Q= 0.1 m3¥s, R,=1140895, R,=23873
01 . 0.1
ok ole
[1} 0z 0.4 r 0.6 F:} 1 (4] 02 0.4 06 08 1
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Figure 2. Functions V™ and H along the radius, a) D = 0.1m,
b) D=0.2m

It can be seen that around the pipe wall (xg ~ Ry, & ~ 1), both functions change
abruptly, since the heat development is significant there.

Let us consider the pressure distribution. The following equations for the pres-
sure can be obtained by integrating differential equation using transformation

H(E) = ©/(p0?) in it.

. . pl&)  po 2a? 1
G e S ERACERRY A T
p(x1,22) = A(ze) + Bay = p~(%) - %xl. (35b)

From Figure at @ = 0.1 m3/s, v, = 3.1831 m/s, Reynolds numbers are Re =
570448, Re, = 12680 and taking D = 0.2 m, it follows that

_ Re, v 12680 x 1.116
- R 105

Vs = 0.1415 m/s.
Furthermore

K
pv? = 1000.52 x 0.1415% = 20.03—= = 20.03 Pa = 20.03 x 10~ bar.
ms
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Pressure p~changes as shown in Figure [3p at p™= 1. If pg > pv?2 then the point (£ = 0,
p7(0) = 1) shifts to a vertically higher position, and the function p™(§) will be parallel
to the current situation.

Computations are repeated for pipes of D = 0.1m and D = 0.3m, obtaining the
pressure distributions are shown in Figure Bp. For all the three different pipe diam-
eters, the pressures are similar and they increase slightly at the vicinity of the wall.
The larger the pipe diameter, the greater the rate of change Ap™=1—p7(§ =1). The
maximum rate of change of pressure with respect to its maximum value is ~ 0.8(pv2).

When the friction factor f for the pipe is known, the pressure loss can be calculated

as follows [16]:

Ap =[50 = 8] i p @7 [Pa) (36)

Taking a pipe of D = 0.2m and f = 0.02, the pressure drop for one meter length is

Ap=8f

1
T3z Q° [Pa] =8 x 0. 02555—51000.52 x 0. 1? = 506.87 Pa = 0.0050687 bar.
This means that the pressure drops are 5.068 bar for length L of 1 km, 25.34 bar
for 5 km and 50.68 bar for 10 km, resp.
The supply pressure is determined by the pressure drop along the pipe. For smaller
diameters, its value increases significantly, which will affect the performance of the

pump used. @
p~ for stohastic tubulent mods| p~ far stohastic tulbulent mads|
e ~] 036
ool S ke
D=20 cmi;Q= 0.1 m¥s, R_=570448, R_=12680 .° 034 ™
0.8 o N
~ 27 Y
_ L 0.32 5
5% o e D=ao.:m‘§\¢-o 1 m¥'s, R,=380298, R=8772: — . —
= =R Pve < — ey .
Tosl PPP T . 03 )
s p-(0)=plOy¥pvi=1 < % D=20 cm, O=o 1 mds R.=570448, R, .=12680: — —
T05 H 5 0.28
2 T 3 D=10 cm, O=0.1 m? ngjuosgsR =21520: —
mQ.4 o
i 0.26
o
03
0.24
0.2 = p-=p/pv. 2
01 0.22
05 02 e
0 02 04 . 06 08 1 0.8 0.85 09 0.95 1

Figure 3. p7(&) pressure atp™(0) = 1, a) along the radius, b) in the
vicinity of the pipe wall

4.1. Examination of a five kilometer long pipe. If the diameter of the pipe is
D = 0.2m and its length is 5 km, the corresponding finite element mesh is indi-
cated in the figures for temperature. Thin lines that appear for each element corre-
spond to coordinate lines passing through Gaussian (Lobatto) numerical integration
points. The polynomial order of each element is p = 8. The elements applied are
ring elements, which are suitable for describing axially symmetrical relationships.
Small elements were taken to better approximate the flow in the boundary layer
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Temperature changes are computed for two different convective heat transfer co-

efficients h

[W/(m?K)] and for parameters Ry = 0.1 m, Q = 0.009 m®/s, h =

7.71 W/(m?K), shown in Figure In Figure@the temperature of the fluid is shown
in turbulent flow under parameters: Ry = 0.1 m, @ = 0.04 m®/s, h = 2.22 W/(m?K)
with and without frictional heat generation. The length of the pipe is 5000 m. In all
figures temperature T is denoted by 6.

e[c

100

98

96

94

92

920

Temperature [*C]

88

86

84

Temperature in channel ['C], p=8 @

Temperature in channel ['C], p=8 @

e[Cl

X,

Figure 6. Resulting temperature for parameters Q = 0.04 m?/s, h =
2.22 W/(m?K), a) in case of turbulent flow (with heat generation),
b) without heat generation for diameter D = 0.2m
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Figure 7. Temperature distributions in the case of pipe radius Ry =
0.05 m, as a function of volume current @ (-,—) with and without
heat generation (-*,-); a) h = 2.22 W/(m?K), b) h = 7.71 W/(m?K)
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It is very clear that in computations without heat generation, the temperature
changes along the radius of the pipe are significant, and the heat losses along the
length are much greater than in cases of frictional internal heat generation resulting

@) (®)

Temperature at the end of channel x= 5000 m Temperature at the end of channel x= 5000 m
100 ] 100
X;=0, Without heat generation: —. I x,=0, Without heat generation: —.
95 5 e i 1 90 5
o 9] v 4 g 8o d it
2 %=0+= e < -
2 / — 2 / it
@ 85 A 3 g 70 e p—
o / o / —
g / x2=R’0=16cm D g /%=Rg=10cm: — _—*~
N / / 5 / 3
= o8of/ 1 7o/ -
¥ ) ; . / g
/* X;=Ry=10 cm, Without heat generation: - / " %;=Ry=10 cm, Without heat generation: -*
/ | 50t/ ¥
75 =2
pt y,
Convection coefficient: 2.22 W/(m**2 K) Convection coefficient: 7.71 W{m™2 K)

40, ~
39005 0.01 0.015 0.02 0.025 0.03 0.035 0.0 0.005 0.01 0.015 0.02 0.025 0.03 0.035 0.04
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Figure 8. Temperature distributions in the case of pipe radius Ry =
0.01 m, as a function of volume current @ (-,—) with heat generation,
and for cases without heat generation (-*-); a) h = 2.22 W/(m?K),
b) h = 7.71 W/(m?K)

from the turbulence. Therefore, turbulence reduces the cooling of the water flowing
in the pipe; the higher the Reynolds number, the smaller the heat loss. It can also
be seen that the value of the heat transfer factor significantly affects the temperature
that develops. The high-efficiency thermal insulation of the pipe is very important
in order to provide the water temperature at the end of the transmission line that is
desired for heating.

Summarizing the computational results, in Figures [7] and [§ at the center of the
pipe z2 = 0, and at the outer radius of the pipe zo = Ry curves are denoted with (-)
continuous, (—) dashed curves for turbulent flow, resp., while curves (-*) and (-.) are
associated with the case without heat generation. The temperatures are evaluated at
the cross-section points at the end of a pipe section z; = 5000 m. The higher the
flow rate @, the less water will cool along the length of the pipe.

4.2. Analyses of pipes with lengths of ten and fifteen kilometers without
heat generation.
4.2.1. Temperature in a ten kilometer long pipe:
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Temperature in channel [C], p=8 Temperature in channel ['C], p=8 @
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Figure 9. Temperature that develops for a) @ = 0.01 m®, b) Q =
0.006 m3 at D = 0.2 m if h = 2.22 W/(m?K), L = 10 km
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ercl
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Figure 10. Temperature that develops for a) Q = 0.01 m?, b) Q =
0.006 m® at D = 0.2 m if h = 7.71 W/(m?K), L = 10 km

4.2.2. Temperature in a fifteen kilometer long pipe:

Temperature in channel ['C], p=8

Temperature in channel ['C], p=8 @

®

erc
erc

~—

15000 X 0.4 15000 X,
X

Figure 11. Temperature that develop for a) @ = 0.01 m?, b) Q =
0.006 m3 at D = 0.2 m if h = 2.22 W/(m?K), L = 15 km
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Temperature in channel ['C], p=8
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Figure 12. Temperature that develops for a) @ = 0.01 m®, b) Q =
0.006 m® at D = 0.2 m if h = 7.71 W/(m?K), L = 15 km

4.2.3. Temperature in a twenty kilometer long pipe:

Temperature in channel ['C], p=8

Temperature in channel ['C], p=8

erc

e[l

Figure 13. Temperature that develops for a) @ = 0.01 m?, b) Q
0.006 m3 at D = 0.2 m if h = 2.22 W/(m?K), L = 20 km
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el

Figure 14. Temperature that develops for a) @ = 0.01 m?, b) Q
0.006 m3 at D = 0.2 m if h = 7.71 W/(m?K), L = 20 km
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Figures OI4] show the temperature distributions obtained in some of the numerous
cases examined.

Figure [15| shows the temperature for pipe diameter D = 0.1 m for different heat
transfer factors. Figure demonstrates that for a low-value of volume flow rate
Q heat loss is very significant, especially for larger h = 7.71 W/(m?K). For Q =
0.006 m?3, the water has practically taken on the temperature of the environment
already at x; = 10 km distance.

For the larger diameter D = 0.2 m the results are more favorable as regards the
cooling process (see Figure , but the cooling of the water will be significant for a
small value of ). Here the case without heat generation is also indicated. The effect
of heat generation is noticeable. For example with Q = 0.035 m3/s, the temperature
is about 7 °C higher at the output cross-section of the pipe than for a non-heat
generation assumption (see Figure , b). The same can also be seen for ) =
0.1 m3/s (see Figure [16f, d).
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Figure 15. Temperature distribution at the edge of a pipe (z2 = Ry)
for different @ values if diameter is D = 0.1 m and the pipe length is
L = 20 km, and there is no heat generation, a) h = 2.22 W/(m?K),
b) h = 7.71 W/(m?K)
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Temperature along the channel Ry= 10 cm, without heat generation
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Figure [17] shows the temperature distribution for values of @ = 0.1 m® and h =

2.22

W/(m?K).

Figure [I9

Temperature along the channel Ry= 10 cm, without heat generation

The results obtained for higher h = 7.71 W/(m?K) are shown in
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Figure 18. Temperature distribution at the edge of a pipe (z2 = Ry)

for different @ values if D = 0.2 m, L = 20 km; a)c) without heat
generation b)d) with heat generation

As noted above, the higher the velocity of the water, the less it cools down.
Figure shows the temperature distribution for values of @ = 0.1 m? and h =
7.71 W/(m?K).

We can get an illustrative picture of how the final cross-sectional pipe wall tem-
perature changes as a function of the parameters @ and v, depending on the two
heat transfer factors h = 2.22 W/(m?K) and h = 7.71 W/(m?K) (see Figure . For
h = 7.71 W/(m?K) , the pipe wall temperature changes will be small above certain
values of Q or v,.
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Figure 19. The resulting temperature for parameters Q = 0.1 m?,
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Finally, performing the computations for a pipe with a diameter of D = 0.3 m, the
results are shown in Figures
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Figure 21. Temperature distribution at the edge of a pipe with tur-
bulent flow for different ) values for diameter D = 0.3 m and pipe
length L = 20 km; h = 2.22 W/(m?K) with heat generation taken

into account
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Figure 23. Temperature distribution at the edge of a pipe with tur-
bulent flow for different @ values for diameter D = 0.3 m and pipe
length L = 20 km ; h = 7.71 W/(m?K) with heat generation taken
into account

4.3. Comparison. The computed temperature results obtained for the same flow
rate @ = 0.1 m3 /s but for different pipe diameters D are given in Table Comparing
the temperatures for different diameters the following can be stated: the greater the
diameter, the higher the temperature drop for different values of h.

Table 2.
D [cm)] T(xy =10) km | T(x; = 20) km

D = 20 [cm] 96.5 93

_ 2
h=2.22W/(0°K) 5 —55 e 95 91
D =20 [cm] 89 82

— 2
h =TT W/(m™K) 5 =35 em] 85 7i

The longer the pipe, the lower the temperature of the fluid at the end of the
tube, and the slower the flow rate (i.e., @ is small), the greater the loss due to the
heat transfer between the pipe and the environment. In this case, the fluid cools
down significantly (see Figures , , and ) As (@ increases, the temperature
function T'(x1, Ry) decreases virtually linearly along the length of the pipe. These
results are consistent with practical, engineering experience.
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4.4. Reliability of the FEM computations. It is important to be aware of the
error in the computations presented. A comprehensive analysis of the issue can be
found in [14]. A relatively simple way to do this is to check the accuracy of the
computed boundary conditions. The accuracy of the solution is expressed by the
extent to which the boundary conditions are satisfied. In this aspect, the tests will
be performed below. On the surface we will check the fulfillment of the boundary
condition.

Let us begin with the heat transfer boundary condition on (see (19b))):

oT h
o — = —[T(z1,Ro) — Tk] . 37
o [T (21, Ro) — Tx] (37)
Taking the derivative in the direction y = Ry — x2, the following equation is obtained
oT h
— = —[T(x1,Ro) — Tk] - 38
3y, =3 T Fo) =] (39)

Let us define the following dimensionless quantities
T—-Tk
Ty=0 —Tr’

Using them, the heat transfer coefficient can be expressed as

T = y" = y/(2Ro). (39)

p_ AT \To-Tx 1 9T* _ ) oI (40)
Ty:() — TK 8y y=0 Ty:() — TK 2R0 6y* 2R0 (’9y* y*=0
from which the Nusselt number can be defined 17, (18]
Nu="2f0 _ 81* : (41)
A Y™ | ,—o

The derivative 9T*/dy* y+—o can be calculated from the FEM solution, and on the
other hand, its value h2Ro/) is easy to obtain. The difference between these values
provides a piece of information about the errors of the FEM computations.

A concrete example is taken for turbulent flow without heat generation (see Tem-
perature distribution in Figure ) The derivative is evaluated in the section z; = 20
km.

Using the difference method, the derivative 07/9y*|,._, = 0.7. The formula
h2Ry/A can be calculated using the interpolation of A in Table

A(80°C) = 0.665 W/(m?K).

Then its value

h2Ry  2.22x0.2
N 0665 = 0.667.

Finally, the error is
~ 0.7-0.667

e =

Nu 0.667
which confirms that the solution is fairly good. Similar errors are obtained for the
other solutions as well.

100% ~ 5%,
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5. CONCLUSIONS

A thermal convection-diffusion problem is investigated based on the turbulence model
developed by Professor Czibere [1H3], which is solved for pipelines by the finite element
approximation method in this paper. High-precision results can be obtained with the
chosen p-version finite elements |12]. The program developed is well suited for flow and
thermal design of pipelines. Using the computer program developed, the computations
can be performed at great speed using the actual geometrical and material data.
The results, i.e., radial and longitudinal distributions of temperature, are displayed
graphically, which helps the designer to consider the effects of the selected diameter
D of the pipe, the flow rate @), and the heat transfer constant & in order to analyze
the implementation costs of the pipeline.
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NOMENCLATURE

Latin notations

cp special heat at constant pressure [J/(kgK)]

D diameter of the pipe

Ec = v2/(cpTy) Eckert number

f friction factor

h convective heat transfer coefficient [W/(m?K)]
H and Hx similarity tensor and its deviator

G eddy viscosity tensor

g acceleration due to gravity [m/s?]

k= 3(v'-v') = ad*(klQ)? = a*0©/p turbulent kinetic energy [m?/s?]
I length scale of turbulence [m]

1Q velocity scale of turbulence [m/s]

p pressure [Pa]

Ap pressure drop [Pa]

Pr = ncp /A Prandtl number

Ry inner radius

Re Reynolds number

Re, = v.Ro/v factor

Q volume flow rate [m3/s]

t time [s]

T absolute temperature [K]

Ty reference temperature [K]

Tk temperature of the environment [K]

v velocity vector with components vy, vg, v3 [m/s]
v’ velocity vector for turbulent fluctuations [m/s]
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v, wall friction velocity [m/s]
v, average velocity [m/s]
x1, T, x3 coordinates in the computation coordinate system

Greek notations
a, B,y parameters in H similarity tensor

2
%ﬁ;—v (ii) turbulent dissipation [m?/s?]

e=v(v oV):(vVoV+Vov)=—v
7 dynamic viscosity [Pa]
O = p(klI2)? dominant turbulent shear stress [Pa]
x = 0.407 Kédrman constant
Ky = 0.47
A thermal conductivity [W/(mK)]
A = peprkLd?Q turbulent thermal conductivity [W/(mK)]
v = 1/p kinematic viscosity [m?/s?]
p density of the fluid [kg/m?]
2
op=v(voV):(voV+Vov)=v <$) viscous dissipation [m?/s?]
2

R 1 (dv\?
¢ = UéD = Ao (dﬁ) function for modified viscous dissipation [m?/s?]
R 2 dH \?
)= viif = _OZ'_T@ (dﬁ) function for modified turbulent dissipation [m?/s?]

) =V x v vortex vector [1/s]
|2 = V x v| absolute value of the vortex vector [1/s]

Dimensionless quantities

(C]
H(§) = -5
U1

V() =—

Vs
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Abstract. This work presents a comparative study of Unsteady Reynolds—Averaged Navier—
Stokes (URANS), Detached Eddy Simulations (DES) and Delayed Detached Eddy Simula-
tions (DDES) turbulence modeling approaches by performing numerical investigation with
the ANSYS-FLUENT software package on a full-scale model of the Jetstream 31 aircraft.
The lift and drag coefficients obtained from different models are compared with flight test
data, wind tunnel data and theoretical estimates. The different turbulence models are also
compared with each other on the basis of pressure coefficient distributions and velocity fluc-
tuations along various lines and sections of the aircraft. For the mesh and the conditions
presented in this study, the DDES Spalart—Allmaras model gives the best overall results.
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1. INTRODUCTION

For advanced unsteady turbulence modeling, computational science and high perfor-
mance computing have now become indispensable. Although Computational Fluid
Dynamics (CFD) and Finite Element Analysis (FEA) cannot fully replace the ex-
perimental testing, it can undoubtedly expedite and complement the experimental
results if done with the proper knowledge. Due to the advancements in the perfor-
mance of the Graphics Processing Unit (GPU) and Central Processing Unit (CPU)
performances, it is now possible to perform the transient simulations on a full-scale
model of an aircraft using the turbulence technique of Detached Eddy Simulation
(DES) and Delayed Detached Eddy Simulation (DDES) in a relatively short time. In
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this study, the results from Unsteady Reynolds-Averaged Navier Stokes (URANS),
DES and DDES simulations over Jetstream 31 aircraft are compared with the flight
test data and wind tunnel results.

Parker [1] developed a Computer-Aided Design (CAD) model of the Jetstream 31
aircraft by scanning a tenth scaled 3D model, which was used to perform experimental
tests in the wind tunnel. In 2008, Leung [2| used this geometry to perform a CFD
simulation around the aircraft baggage pod to perform a structural analysis and ob-
tain aerodynamic loads. However, it was not until 2012 that the whole Jetstream 31
aircraft was simulated by Vessot [3] without taking into account the propeller effects.
The relative difference was 15-20% between simulation results and flight test data
provided by the National Flying Laboratory Centre (NFLC) at Cranfield University,
but the study could not predict the maximum lift coefficient CCppqq correctly. Si-
multaneously, Hodara [4] developed a User-Defined Function (UDF) for simulating
the propeller of a half Dornier-228-101 aircraft model using an actuator disk based on
the general momentum theory. Then, in 2013, Le Pajolec [5] took advantage of the
previous studies to introduce the propeller effects into the full Jetstream 31 aircraft
simulation. Le Pajolec [5] used the blade element momentum theory for the propellers
and obtained less accurate results than the previous studies had. The results showed
an improvement in the lift coefficient values but lower agreement in the drag coeffi-
cient. The following year, Jacques 6] and Lawson et al. 7] studied four configurations
of the aircraft: without a propeller, with two engines, and without the left and right
propeller. A hybrid mesh convergence was studied, and the lift coefficient C, and
drag coefficient Cp were predicted within a 5-16% of error with respect to the flight
test data. In addition, the propeller-wing interference was analyzed by plotting span-
wise and chordwise pressure distributions. In 2016, Fayyad [8] studied seven flight
conditions including the propeller effects with the general momentum theory. The
study analyzed drag, lift, slipstream velocity, velocity jump and propeller efficiency.
Moreover, a preliminary study was carried out on Multiple Rotating Frames (MRF)
and Sliding Mesh Models (SMM) with two types of meshes. In the same year, Zhu
(9] used a feathered propeller designed in CATIA software and simulated in ANSYS-
FLUENT R19.1 to compare the results with the general momentum theory. Finally,
in 2017, Casadei et al. [10] focused on the analysis of the Jetstream 31 without
one engine. Different angles of attack and sideslip were studied using a steady-state
RANS and transient DES Realizable k — ¢ model with an unstructured mesh with 6
million elements. A grid convergence study was performed and the relative difference
was between 2-16%. Furthermore, lift, drag and moment coefficients with different
control surfaces were compared.

In most previous studies, the CFD of the full Jetstream 31 aircraft was based on
steady-state RANS simulations and in one study simulations were performed with
DES Realizable k — e. This study performs transient simulations of the Jetstream
31 aircraft using URANS, DES, and DDES modeling approaches on an unstructured
grid and compares the performance of each technique with fight data, wind tunnel
tests and theoretical estimates.
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2. METHODOLOGY

2.1. Governing equations. In the present work, the numerical investigations on the
Jetstream 31 aircraft are performed using ANSYS-FLUENT R19.1. The governing
equations as used in ANSYS-FLUENT R19.1 for unsteady, viscous and compressible
flow are provided in equations (2.1]to[2.3). In URANS simulations, the standard k —e
|11], Realizable k — € [12], Renormalization Group (RNG) k — € [13], and Shear Stress
Transport (SST) k — w [14] models are used for the turbulence closure. Another tur-
bulence modeling approach used in this study is Detached Eddy Simulation (DES),
where the URANS approach is used in the boundary layer and Large-Eddy Simula-
tion (LES) is used after massive separation within a single formulation. An essential
requirement for DES is that the grid space should be of LES quality, otherwise, it
will produce results mixing URANS and LES components. A problem arises while
using DES for meshes with high aspect ratios in the boundary layer, as this generates
grid-induced separation due to an activation of the DES limiter in the URANS re-
gion. To overcome this, Delayed DES (DDES) approach is used, which preserves the
RANS model throughout the boundary layer. The main idea of DDES is to include
the molecular and turbulent viscosity information into the switching mechanism to
delay this switching in boundary layers. In the present work, the DES with Spalart—
Allmaras as proposed by Shur et al. [15] and DES with standard k — € are also used
for the turbulence closure. The mass, momentum and energy conservation equations
can be written as follows:

dp _

E-FV-(pu) =0, (2.1)
%ﬂLV-(/}u@ll):pg—VerV'; (2:2)
O V(B p] =~V -at V- (u-1), (2.3)

where ¢ is the time, p is density of the fluid, u is the velocity vector, g is the gravity
vector, p is the pressure field, T is viscous stress tensor, FE is the total energy and ¢ is
the heat flux vector, respectively.

2.2. Geometry. The CAD model of the Jetstream 31 aircraft was developed by
Parker [1], using a 3D non-contact scanning process. It is generated using a scanned
version of the Cranfield Jetstream 31 tenth-scaled wind tunnel model. The geometrical
differences between the actual aircraft and the model are highlighted in Table

These minor differences in geometry will contribute to the differences in actual
flight test data and the CFD results. Therefore, to have a more accurate compar-
ison, the results from the wind tunnel and theoretical prediction of Cooke [16] will
be considered. The theoretical predictions are performed using the airfoil section of
the Jetstream 31 aircraft, which is similar to NACA 63A412. The drag polar and the
lift curve slope results of flight test data, wind tunnel and theoretical predictions are
provided in Table [2] where the angle of attack is in degrees.
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Table 1. Geometrical differences between actual aircraft and CAD model

Aircraft section CAD model Aircraft

Aircraft length 14.31 m 14.36 m
Wing span 15.83 m 15.85 m
Wing tip chord 0.830 m 0.790 m
Wing surface 25.60 m? 25.08 m?
Aspect ratio 9.79 10.0
Tail span 6.61 m 6.60 m
Tail tip chord 0.653 m 0.686 m
Fin tip chord 0.844 m 0.889 m

Table 2. Lift curve slope and drag polar from various techniques

Lift Curve Slope Drag Polar
Flight test data Cr, = 0.1031a + 0.3393 Cp = 0.0587C% + 0.0374
Wind tunnel results Cr, =0.0939a + 0.1601 Cp = 0.05430% + 0.0287

Theoretical estimates [16] Cp = 0.0980a + 0.2622 Cp = 0.0927C% + 0.0305

Table 3. Extracted section locations on CAD model

Section number Dimensionless Dimensional

location location
Section 1 +0.18 +1.695 m
Section 2 +0.29 +2.730 m
Section 8 +0.38 +3.578 m
Section 4 +0.64 +6.025 m
Section 5 +0.80 +7.532 m
Section 6 +0.99 +9.321 m

Furthermore, the different turbulence modeling techniques are compared on the
basis of pressure coefficient distributions at the different sections mentioned in Table
and represented in Figure The root-mean-square (RMS) fluctuating velocity
profiles of different techniques are also compared at different lines represented in
Figure Line 1 provides the velocity fluctuations in the wake of the propeller,
Line 2 gives the velocity profile over the wing surface, Line & provides the velocity
fluctuations in the wing-tip vortex region, and Line 4 provides the results on the
horizontal stabilizer.

2.3. Mesh. In this work, the mesh used by Lawson et al. [7] and Casadei et al.
[10] is used for the numerical investigations. The adopted mesh is an unstructured
hybrid mesh that is generated by ICEM-CFD software. The outer domain consists of
a cylinder with upstream and downstream surfaces placed at ten fuselage lengths and
a radius of 5 fuselage lengths. These dimensions ensure that the boundary conditions
so not interfere with the flow in the aircraft proximity as well as to be able to capture
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Figure 1. Location of each extracted surface on the Jetstream 31 aircraft

the wake. The front view and side view of the mesh is shown in Figures [2| and
respectively. The mesh has a y+ value of approximately 40 as a maximum limit and
when extruding the prism layer, the growth ratio and number of layers have been
chosen in order to have a total layer thickness equal to approximately 20% of the
boundary layer thickness . The grid convergence study of this mesh has already
been performed by Lawson et al. [7], and Casadei et al. [10].

Figure 2. Mesh front view

Figure 3. Mesh side view

2.4. Solver settings. The transient simulations are performed using an implicit for-
mulation of a density based solver with the Roe-Flux Difference Splitting (Roe-FDS)
Riemann solver. The spatial discretization is performed using the second-order Up-
wind scheme, and the gradients are calculated using the Green—Gauss node-based
method. The time step size of 0.01s is used, and a factor of 0.25 is used for the
higher-order term relaxation of the flow variables. The pseudo-transient and the
wrapped face gradient corrections are not used for the simulations. Note that the
discretization of the governing equations uses a first-order scheme and additional
terms to employ higher than first-order approximations in the ANSYS-FLUENT en-
vironment. Therefore, the use of higher-order term relaxation is recommended for
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transient flow simulations to accelerate convergence of the numerical solution [17].
Finally, the discretization of the turbulent kinetic energy and the specific dissipation
rate is done using the QUICK scheme (Quadratic Upstream Interpolation for Con-
vective Kinematics). The propellers are modeled through the use of User-Defined
Functions (UDFs) in C programming language using the General Momentum Theory
(GMT) |7, |10].

2.5. Boundary conditions. The boundaries of the computational domain are de-
fined with the Robin boundary conditions with pressure farfield conditions. In this
study, the air enters the inlet with the density of 0.99356 kg/m? at a Mach num-
ber of 0.3012 at an angle of 1.9°. This Mach number is near the compressibility
limit and results in a velocity of 99.93 m/s. The angle of attack is modeled by giv-
ing the x-component of velocity as 99.87 m/s and the z-component of velocity as
3.42 m/s. The temperature at the inlet is set to be 274.15 K, and the dynamic vis-
cosity is 1.7894 x 1075 kg/(ms). These parameters result in the Reynolds number of
9.55 x 10%. Where required, the turbulence intensity is set to be 2%, and the turbulent
length scale is estimated as about one-fifth of the characteristic length scale, which
comes out to be 0.344m. The wall is defined to be made of aluminum as a stationary
wall with a no-slip condition using a smooth wing surface in the ANSYS-FLUENT
environment [17]. Aluminum has been used, because its properties are the closest to
aircraft skin and the wind tunnel test model |7} [10].

3. RESULTS AND DISCUSSIONS

The simulations are performed on Cranfield University’s high-performance computer:
CRESCENT, with ANSYS-FLUENT R19.1 using 64 CPU cores along with a GPU,
which takes advantage of CUDA-enabled GPU using AmgX as its default linear solver.
On an average it took up to 48 hours to complete one DES simulation and up to 40
hours for one URANS simulation.

3.1. Coefficients of lift and drag. Using the drag polar and lift curve slope from
Table [2] the lift coefficient for the flight test data is 0.5352, the wind tunnel is 0.3385,
and the theoretical estimate is 0.4484. Similarly, the drag coeflicient for the flight
test data is 0.0542, the wind tunnel is 0.0349, and the theoretical estimate is 0.0491.
The lift coefficient obtained from various unsteady simulations is presented in Table
[ and the drag coefficient is presented in Table[5] The CFD results show significantly
large relative differences when compared with the wind tunnel data. This is due to
the fact that the model used in wind tunnel simulations did not have the propellers
and was scaled to the tenth of the original aircraft. The scaling effect is the cause
for high relative differences in C'p while not having propellers is the cause for high
relative differences in Cf,. These measuring errors are specific to the wind tunnel used
and usually depend on its geometrical size. The differences between computational
and wind tunnel data which are related to the scaling effects are classified in three
parts: geometric model fidelity, pseudo-Reynolds effects and the fact that actual flight
Reynolds number is generally difficult to achieve accurately. A detailed discussion of
these effects are provided by Pettersson et al. [18].
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Table 4. Relative differences in lift coefficient

Model Cr ACL w.r.t AC w.r.t AC w.r.t
CFD Flight test data Wind tunnel Theoretical
URANS k£ —¢ 0.4338 -18.94% +28.15% -3.25%
URANS RNG k — ¢ 0.4142 -22.61% +22.36% -7.63%
URANS Realizable k —e 0.4282 -19.98% +26.49% -4.51%
URANS SST k —w 0.4256 -20.47% +25.73% -5.08%
DDES Spalart—Allmaras 0.4433 -17.17% +30.96% -1.14%
DDES k — ¢ 0.4141 -22.62% +22.33% -7.69%
DES k — ¢ 0.4088 -23.62% +20.76% -8.83%

Table 5. Relative differences in drag coefficient

Model CD ACD w.r.t ACD w.r.t ACD w.r.t
CFD Flight test data Wind tunnel Theoretical

URANS k — ¢ 0.0532 -1.84% +52.44% +8.35%
URANS RNG k — ¢ 0.0415 -23.46% +18.91% -15.47%
URANS Realizable k — e 0.0475 -12.36% +36.11% -3.25%
URANS SST k — w 0.0418 -22.87% +19.77% -14.86%
DDES Spalart—Allmaras 0.0445 -17.89% +27.51% -9.37%
DDES k — ¢ 0.0411 -24.17% +17.76% -16.29%
DES k —¢ 0.0409 -24.54% +17.19% -16.70%

The CFD results still show significant differences compared to flight test data,
although now much less than the wind tunnel data. These relative differences can
be attributed to the geometrical difference between the CAD model and the original
aircraft. Moreover, in CFD analysis, the intake, cooling system and the exhaust of
the propulsion system are not modelled. In the CFD analysis, the surface is a clean
surface without any rivets or joints, which is not the case in the actual flight. Due
to these factors, there are differences in the C, and Cp values of CFD and flight
test data. The relative differences in CFD results are minor when compared with the
theoretical estimates of Cooke [16], with URANS Realizable k& — ¢ model and DDES
Spalart—Allmaras model showing the best predictions of Cp and Cp. The better
performance of these models was expected for these coefficients, as these models are
good in predicting flow conditions far from the boundary layer and thus had better lift
and drag predictions. The results of DDES k—e and DES k—e¢ could be improved with
grid refinement in the region far from the boundary layer. In terms of mesh refinement
in the region far from the boundary layer in the DES and DDES simulations, LES
mode is activated in the region far from the boundary layer, where results can be
improved by refining the grid spacing. Note that the grid refinement can improve the
results in the RANS/LES transition region in general. In the cases of DDES k — e and
DES k — € modelling approaches, the grid refinement may improve the performance
of these models in the region far from the wall, because their model constants are
tuned for capturing fluid flow physics in the near wall region. On the other hand,
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the DDES Spalart—Allmaras model is an engineering turbulence model, which was
specifically developed for aerospace applications. Its model constants are calibrated
with the Spalart—Shur correction to achieve the best performance in the region far
from the boundary layer. This can be the reason why the grid refinement is not
necessary when the DDES Spalart—Allmaras turbulence modelling approach is used
in the region far from the wall.

3.2. Flow analysis. Figure [4] represents the pathlines colored with Mach number
contours for the simulation carried using the DDES Spalart—Allmaras model. Fur-
thermore, Figure [5| represents the Q-criterion of the simulation at the final time step,
which is very helpful in identifying regions of high vorticity. The numerical simulation
is able to clearly capture the wing-tip vortices and the vortices created in the wake of
the propeller. It is also evident that a nearly elliptical lift distribution exists over the
wing. Moreover, at the current angle of attack, the flow over horizontal and vertical
stabilizers is unhindered by the wake of the wing, thereby highlighting that complete
aerodynamic control can be achieved by the elevator and rudder.

pathiines-1
Mach Number

0.44
0.40
™ 0.35

0.31

0.26
| 0.22
0.18
0.13
0.09

0.04

0.00 ~ay

Figure 4. Pathlines coloured with Mach numbers for DDES Spalart—
Allmaras model

3.3. Pressure coefficient distribution. Figures [6] to represents the pressure
coefficient distributions obtained from different turbulence models for the different
sections. It is evident from the plots that the peak in —Cp values decreases from
wing-root to wing-tip. The difference in pressure between the lower and upper surfaces
decreases from wing-root to wing-tip as well. These observations highlight that the
lift distribution on the wing is nearly elliptical. All the turbulence models show
similar values of the pressure coefficient with an exception near the trailing edge of
the wing in Sections 8 to 5. It is important to note that an appropriate selection
of the turbulence model and the mesh density plays a key role together, especially
for hybrid turbulence modeling, because there are no general recipes about how to
select them. A possible way is to make a reasonable assessment on both of them and
perform grid refinement and parametric studies for the investigated physical problem.
Casadei et al. performed a systematic grid convergence study for the Jetstream
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Figure 5. Q-criterion results for DDES Spalart—Allmaras model

31 aircraft which is used in this work and we performed additional simulations.

Since the URANS Realizable k — ¢ model and DDES Spalart—Allmaras gave the
best C;, and Cp predictions, these will be used as a baseline for calculating the L2
norm of the difference. The L2 norm of the difference between URANS Realizable
k — € and DDES Spalart—Allmaras at Section 1 is 3.23% and at Section 6 is 1.82%.
The L2 norm of the difference between URANS Realizable k — ¢ and DES k — € at
Section 1 is 3.37% and at Section 6 is 3.52%. The L2 norm of the difference between
URANS Realizable k — ¢ and DDES k — € at Section 1 is 2.75% and at Section 6
is 3.31%. Similarly, the L2 norm of the difference between DDES Spalart—Allmaras
and URANS Realizable k — ¢ at Section 1 is 1.91%. Evidently, there is not much
difference between the Cp distributions of different turbulence models in Section 1
and Section 6. However, the differences are more apparent near the trailing edge of
the wing in Section 2 to Section 5. As Section 2 and Section 3 lie in the wake of the
propeller, some oscillations in the C'p values are clearly visible.

3.4. Root-Mean-Square (RMS) velocity distribution. The method of comput-
ing the Reynolds stress tensor for calculating the turbulent (eddy) viscosity is different
for the different turbulence models, thus yielding different velocity fluctuations. Since
the time average of these fluctuations is zero, an effective way to examine these is by
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calculating the RMS of fluctuating velocities for the different turbulence models.
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Figure [I2] compares the fluctuating velocity profiles in the wake of the propeller
(Line 1). As expected, each model captures the fluctuations differently. The URANS
RNG k — € model has the capability to capture rapidly strained flows and outperforms



170 H. Chaudhary, N. Ledos and L. Konézsy

5 Fluctuating Velocity Profiles - left Line 3 6 Fluctuating Velocity Profiles - left Line 4
45 DDES with k — ¢ 1 DDES with k — ¢
+ DES with k — € + DES with k—e
4t DDES with Spalart — Allmaras 1 5r DDES with Spalart — Allmaras
+ DES with Spalart — Allmaras + DES with Spalart — Allmaras
URANS with Realizable k — e URANS with Realizable k — €
3.5¢ — URANS with k — ¢ 1 4l — URANS with & — e
1 URANS with SST k — w 1 URANS with SST k — w
3F URANS with RNG k — € E j URANS with RNG &k — ¢
2 1 2 |1
= 2.5¢ % B 3r1
2r 1
2t
1.5F
1k
1 B 4
05f — 5SS~
0 . . + . 0 L L L L
0 0.2 0.4 0.6 0.8 1 1.4 1.6 1.8 2 22 2.4
Z z
Figure 14. Comparison Figure 15. Comparison
of RMS fluctuating of RMS fluctuating
velocity profile at Line 3 velocity profile at Line 4

other models in the region as this region is greatly influenced by vortex formation.
The DDES Spallart Allmaras model also captures high fluctuations, while the other
models also fairly capture fluctuations with a similar pattern. The LI norm of the
difference of the fluctuations between DDES Spallart Allmaras model and URANS
RNG k — € model is 14.06%. Figure [13| compares the fluctuating velocity profiles in
the centre of the wing (Line 2). Due to the almost uniform flow, the DDES Spallart
Allmaras model and URANS k — e model are able to capture higher fluctuations than
other models. Figure |14] compares the fluctuating velocity profiles at wing-tips (Line
3). Again, the DDES Spallart Allmaras model is able to capture higher fluctuations,
while the URANS Realizable k& — € model gives the smaller value of the fluctuations.
Figure |15| compares the fluctuating velocity profiles at the horizontal stabilizer of the
Jetstream 31 aircraft (Line /). The flow in this region is partially affected by the
wake of the propeller and is unaffected by the wake of the wing. As a result, all the
models capture the fluctuations in the same range.

4. CONCLUSIONS

This paper presented transient simulations of a full-scale Jetstream 31 aircraft using
URANS, DES and DDES turbulence modeling approaches. It was found that the lift
and drag coefficients obtained from CFD are much closer to the theoretical estimates
of Cooke [16] than the results of the flight test or wind tunnel data. The difference
between CFD and wind tunnel results is attributed to the scaling effects and absence of
a propeller in the wind tunnel model. On the other hand, the difference between CFD
results and flight test data are attributed to the minor geometrical difference between
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the CAD model and original aircraft, and the absence of modeling of various elements
of the propulsion system. Therefore, in order to reduce the error between CFD results
and flight test data, the simulation setup should include effects like surface roughness,
intake and exhaust of propulsion system and so on. The inclusion of these models will
increase computational time, but this will be offset by advancements in computing.
These results highlight that although there are some differences between CFD results
and flight test data, the detailed flow characteristics obtained from CFD certainly
help in optimizing the design and reducing the overall development cost of any new
design project.

For the mesh and the conditions presented in this study, the DDES Spalart—

Allmaras model gives the best overall results with the highest accuracy of lift co-
efficient, the relatively good performance in the drag coefficient, and consistently
capturing the fluctuations in the velocity. The results from the DDES k — ¢ model
and DES k — e model were not that satisfactory. However, the results from these mod-
els will surely be improved by refining the mesh in the region far from the boundary
layer. Finally, all turbulence approaches used in this study provided almost the same
pressure coefficient distribution with a slight exception near the trailing edge of the
wing.
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