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Among the numerous steady-state random pro-
cesses, those in which the power spectrum is inversely
proportional to the frequency f, i.e.,, the so-called

?" processes are of particular importance. They

attract attention due to their scaling-invariant fluctua-
tion distribution. In the general case, scaling invariance
can be associated with the critical behavior or self-orga-
nization in complex systems [1]. An example of scal-
ing-invariant behavior is the Kolmogorov turbulence
when energy fluxes of various length scales arise in
fluid flows, these phenomena obeying unified universal
similarity laws [2]. However, not all random processes
are reduced to such turbulence. Almost 80 years ago,
electric-voltage fluctuations inversely proportiona to
the frequency were discovered in electronic devices
(flicker-noise [3]). It turned out that random processes
1
f
number of phenomena. In addition to the electric-cur-
rent and magnetic fluctuations studied in solid-state
physics, many random processes in astrophysics, geo-
physics, biology, and computer science also display
apower spectrum inversely proportional to the fre-
quency [4].

displayed by the <= spectrum may be encountered in a

However, in spite of the wide prevalence of % ran-

dom processes in nature, a commonly used model for
them is absent. Moreover, in various cases, different
1
f
different models are constructed for its description.
There have been numerous attempts to explain a possi-
ble generation mechanism for scaling-invariant fluctua-
tions, which are based on the concept of self-organized
criticality [5] applied to the description of complex sys-
tems with devel oped fluctuations.

explanations are associated with the = spectrum, and
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Studies of random processes occurring in the pro-
cesses of the heat-and-mass transfer have shown that

% spectral fluctuations appear asaresult of interactions

between subcritical and supercritical nonequilibrium
phase transitions in the presence of white noise [6]. In
this case, the extended critical behavior of the fluctua-
tionsis characterized by a self-similar probability-den-
Sity distribution independent of time. In this case, it is
important to reveal the effect of initial conditionson the
settling time of the steady-state fluctuation distribution
function, to clarify alaw determining (at arbitrary ini-
tial conditions) the relaxation of the random-process
realization when ascaling-invariant distribution settles,
and also to estimate the settling time. Thisis the basic
topic of the present study.

1
f
phase transitions [ 7], stochastic equations are used for
the description of fluctuation dynamics in a concen-
trated system. In the simplest case, these equations are
of theform

In the theory of = fluctuations of nonequilibrium

2= Uy,

dy
dt

(1)
= — ¢y + 20+ My(t).

Here, @ and Y are dynamic variables (order parame-
ters), whereas I'; and I, correspond to the Gaussian
o-correlated noise. When this set of equationsiswritten
outintheform (1), I', and I, can have different realiza-
tions but identical dispersions. The multiplier 2 stand-
ing at the variable @ in the second equation of set (1)
renders these equations nonequivalent and implies the
existence of a certain uncompensated flux.

In order to integrate the set of Egs. (1), we rewrite
them in the form [8]

@a1 = (@+PAD(L+YIAL ™ +EAL,

0.5

@)
W1 = (W + 204 (1+ @AY +n,At
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Fig. 1. Initiadl segments for the relaxation of system (2):
(a) relaxations for separate redlizations of random pro-
cesses (1) Ag(t) and (2) Ait); (b) relaxations of random
processes: (1) [Ag@(t)Cand (2) [AY (1) [hoth averaged over the
realization ensemble. The integration step is At = 0.15.

Here, & and n; are the sequences of Gaussian random
numbers with zero average value and with standard
deviation o, which model white noise. This form of
equations is obtained when the values of @ and y; in
nonlinear terms of the first and second equations of
set (1) are taken, respectively, not at the initial, but at
the final point of the partition interval At;. This ensures
the stability of the numerical integration of set (1) under
both arbitrary initial conditions and arbitrary integra-
tion steps At. It isworth noting that we can arrive at the
same form of set (2) for the numerical integration in a
more rigorous manner by summarizing (in the course of
integrating the determinate part of the stochastic equa-
tions) the jumpswithin the timeinterval At; not only for
the first derivative, but for all successive derivatives of
the functions @(t) and Y(t). The corresponding Taylor
series can be approximated by infinitely decreasing
geometrical progressions. As a result, upon summariz-
ing the jumps for all the derivatives, we obtain set (2).
In order not to correct the values of standard deviations
o of Gaussian random numbers &; and n; with the vari-

ation of the integration step At, the differentials &At*3
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and n;At%3 in set (2) contain the time interval taken in
the power of 0.5.

Set (1) and its calculation version (2) have a noise-
induced transition with respect to the probability den-

sity P(J/@°?). The criticality vicinity for this transi-
tion determines the intensity of the external noise
(o = a,) for which the system generates the stochastic
processes @(t) and Yi(t). In these processes, the power
spectraareinversely proportional to the frequency (i.e.,

S~ %) and inversely proportional to the frequency

squared (S, ~ f%), respectively [9]. However, the ran-

dom function X(t) inverse with respect to Yi(t) has the
spectrum inversely proportional to thefirst power of the

frequency S ~ % , Which coincides with the spectrum S,

In order to exclude large fluctuations of the function
X(t), the latter must be defined as the inverse function
with respect to Y(t), for example,

Xi = L'Z_l 3
(e+ )
wheree = 0.01-0.02isasmall constant, and x(t) = ﬁ

everywhere except in the vicinity of zeros of the func-
tion Y(t). Inthe vicinity of zeros, Y(t) = x(t) if § — 0.
The function x(t) is of interest because of the fact that it
isscaling-invariant for virtually all time intervals[10].

Our godl is to study the relaxation process for the
system described by set (1) while settling the scaling-
invariant parameter distribution for different initial con-
ditions. To do this, we consider the behavior of the dif-

ferences A@= @(t) — @’(t) and AP = () (t) — YO(t) corre-
sponding to different initial conditions. The numerical
integration of set (2) has made it possible to analyze
variousinitial conditions. It was found that in acasein
which the same sequences of Gaussian random num-
bers {¢;} and {n;} had been given, the random pro-

cesses @(t) and () (t) independently of initial condi-
tions converged to the same random functions ¢(t) and
W(t) after alapse of acertaintimeT, i.e.,, AQt) —= 0,
AY(t) — 0, ast > 1. However, for certain reaizations
of therandom process, thistransition occursin theform
of ajump (Fig. 1a). In the case of averaging the relax-
ation over alarge number of realizations, we can obtain
a smooth rel axation dependence of [Ag(t)[and [AY (t)[)
where skew brackets denote the time dependence aver-
aged over the redlizations. The typical averaged func-
tions [Ag(t)Uand [AY (t)Hare shown in Fig. 1b. In this
case, the following calculated values of the parameters
of set (2), namely, o = 0.85, At = 0.15, and the step
number N = 400 were used. Theinitial conditionswere
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RELAXATION WHILE SETTLING A SCALING-INVARIANT DISTRIBUTION

@(0) = °0) =0 and @(0) = P (0) = 0.3. The curvesin
Fig. 1b are obtained by averaging over 500 random
realizations of the process. In general, in cal cul ations of
the relaxation, the integration steps from 0.06 to 0.3
were used for the number of integration steps up to
16000 and for averaging up to 1000 realizations. Initial
segments of the realizations are shown in Fig. 1.

We can now discuss general relaxation features
while settling the scaling-invariant distribution of fluc-
tuations in random processes featured by the % spec-

trum.

Firstly, after acertain transitiontimet, (see Fig. 1b),
the system under consideration becomes self-orga

nized, and for t > t,, the averaged relaxations [Aq@(t)[]

and [A (t)begin to obey the simple exponentia form
At~ APt~ exp E—% , Where T is the character-
istic time.

Secondly, while settling the scaling-invariant distri-
bution in system (2), the characteristic relaxation time
T is inversely proportional to the integration step
sguared (T ~ At?) and remains the same for both pro-
cesses [A@t)Oand AP In Fig. 2, the relaxations
Apt)Uand [AY((t)Lare plotted in semi-logarithmic
coordinates. The estimation of the relaxation time
yields T = 2At 2 for the integration steps employed.

Thirdly and finally, the transition time at the begin-
ning of the relaxation is determined by the initial con-
ditions and, in terms of order of magnitude, coincides
with the relaxation time or is even shorter: t, < T.

The general features of the relaxation while settling
the scaling-invariant distribution are conserved not
only for small differencesin theinitial conditions when
this difference does not exceed the root-mean-square
deviation corresponding to a settled steady-state ran-
dom process but also for the case of large differencesin
initial conditions. However, it is worth noting that for
large differences of initial conditions, the relaxation
[Agt)dyields a new qualitative behavior during the
transition period t,, i.e., at the very beginning of the
relaxation. If for small differences in the initial condi-
tions the quantity [Ag(t)[lcan even dlightly increase at
the beginning of the relaxation (see Fig. 1b), then for
large differences in the initial conditions (on the order
of a standard deviation of a steady-state process or
greater), [Ag(t)Oat the initial period t < t, obeys the
power dependence of the relaxation: [A@(t)O~ t0°. In
Fig. 3, this dependence isillustrated in the double-log-
arithmic scale. It should be noted that the relaxation of
function (A (t)[] where the function x(t) is defined by
formula (3), virtually entirely coincides with the relax-
ation behavior of the function [Ag(t)[{which iswhy the
relaxation of function [Ax(t)Lis not shown in the
figures).
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Fig. 2. Relaxations of random processes: (1) RA@(t)C
(2) Y (tH)Gland (3) dependence ~exp% for T = 2At™2.
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Fig. 3. Relaxation of a random process [A@(t)d (1) for
large differences in initial conditions and (2) the depen-
dence ~t™0.

Thus, in this study, we have investigated the relax-
ation of fluctuation parameters for random processes
1
f
In the given case, the relaxation of a steady-state ran-
dom process is associated with settling the scaling-

with the < spectrum as afunction of initial conditions.
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invariant fluctuation distribution and obeys a ssimple
exponential form. The characteristic settling time for
the scaling-invariant fluctuation distribution is
inversely proportional to integration step squared and
coincides for al parameters of the model system that
1

describes fluctuations with the ;

spectrum.
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A multiwall carbon nanotube is a set of single-wall
nanotubes embedded into each other, where the dis-
tance between tubes is equal to about 3.35 A. The mul-
tiwall carbon nanotube is not always formed by coaxial
cylinders. Increasein the tube diameter and in the num-
ber of walls causes deviations from cylindrical shape.
In this case, faceted nanotubes formed by coaxial
prisms embedded into each other can arise [1]. The
structural features of prismatic tubes manifest them-
selves in electron diffraction patterns. The aim of this
paper is to describe the characteristic features of elec-
tron diffraction patternsfor prismatic carbon nanotubes
and to determine the chirality angle for afaceted tube.

The arrangement of the reciprocal lattice for atube
is partialy similar to that for a textured polycrystal: in
both cases, the reciprocal lattice could be constructed
based on that for the single crystal by rotation about a
certain axis. For thetextured polycrystal, the rotation of
small single crystals forming the polycrystal occurs
about such an axis. Thisgivesriseto ring- or arc-shaped
reflections that characterize the texture and belong to
one band. Such apattern occursin the case of usual ori-
entation of the texture when the electron beam is per-
pendicular to the sample plane and the basal plane of
the texture. The latter is the plane of the preferred ori-
entation (with respect to the external reference system)
for microscopic single crystals forming the polycrystal.

For the carbon nanotube, the reciprocal lattice is
formed by the rotation of the reciprocal lattice of the
graphite ab plane about an axis arbitrarily oriented in
this plane. In contrast to the texture, the tube axis at its
usual orientation is parallel rather than perpendicular to
the sample plane and, hence, it is perpendicular to the
electron beam. As a result, the electron diffraction pat-
tern for the tube is that cross-section of the reciprocal
lattice which passes through the tube axis.

Ingtitute of Solid State Physics,
Russian Academy of Sciences, Chernogolovka,
Moscow oblast, 142432 Russia

e-mail: ldg@issp.ac.ru

The upper panel of Fig. 1 shows the mutual orienta-
tion of axesfor the direct and reciprocal lattices (a, b, ¢
and a*, b*, c* axes, respectively). Thisfigure al'so dem-
onstrates the main rows of lattice sitesin the reciprocal
lattice of graphite (101, 111, and 01l). If the electron
beam is directed parallel to the ¢ axis, the cross-section
of the site rows by a plane corresponding to the diffrac-
tion sphere involves the lattice sites in the a*b* plane.
In the corresponding electron diffraction pattern, we
should see the reflections arranged in the form of a

Electron
beam
direction

Fig. 1. Site rows in the graphite lattice. Upper panel: the
reciprocal lattice of graphite. The rotation for site row 111
about the b* axis by an angle of a = 36.2° is shown. Lower
panel: the schematic el ectron diffraction pattern for the tube
with zero chirality. The rays along which the displacement
of reflections due to the lattice rotation occurs are shown.

1028-3358/05/5003-0123%$26.00 © 2005 Pleiades Publishing, Inc.
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characteristic hexagonal network. Using this graphite,
let us make atube in the form of astraight cylinder. To
this end, we choose the direction of the tube axisin the
ab plane and rotate the depicted reciprocal lattice about
this axis. If the tube axisis parallel to the [120] direc-
tion, it corresponds to the [010]* direction, i.e. to the
b* axisin the reciprocal lattice. In this case, we have a

GRIGOR’EVA

zero chirality angle for the tube. Let us now rotate site

rows111,30l,511,and 721, which are based on theline
perpendicular to the b* axis, about the b* axis. If the
rotation of the lattice is continuous, then the plane of
the diffraction sphere will meet the lattice sites in the

following sequence (when we start from site 72 6):

hki 726 724 722 720 516 514 512 510 307 306
dw, A 03258 03337 03388 03406 0.4286 04473 0.4597 04641  0.5696  0.5984
hk 305 304 303 302 301 300 116 114 112 110
dy. A 06266 06528 0.6757 06936 0.7050 07090  0.8259  0.9902  1.1529  1.2280

Inthis case, the el ectron diffraction pattern will con-
tain a set of reflections lying in the ray that starts from
the reflection (110) and is perpendicular to the rotation
axis of the tube. Taking into account the rotation of the
remaining site rows, we get the picture shown in the
lower panel of Fig. 1. The distant reflections turn out to
be located so close to each other that they merge into a
single bar. Note that the efficient crossing with diffrac-

tion inthe course of therotation with thelattice, i.e., the
crossing with a site in the site row, is possible only for
some definite position of the row. For the aforemen-
tioned rows, the efficient crossings occur at the follow-
ing tilting angles a (hkl is the reflection index appear-
ing in the electron diffraction pattern as a result of the
tilting of the site row):

hkl 110 300 510 720 722 301 512 724 302 514
a, deg 0.0000  0.0000  0.0000 0.0000 59713  6.9575 83310 11.8157 13.7156 16.3240
hki 726 303 516 304 305 112 306 307 114 116
a,deg  17.4216 20.1073 23.7165 26.0181 31.3897 362111 362111 40.5045 55.6714 65.5223

The continuous rotation of the site rows discussed
above leads to the formation of the cylindrical carbon
tube. In the case of the prismatic tube, its individual
faces have a constant tilting angle with respect to the
electron beam. Therefore, the eectron diffraction pat-
tern of the faceted tube exhibits a discrete set of lattice
orientations with respect to the tube axis rather than a
continuous rotation of the lattice. This corresponds to
the reflections, the arrangement of which is determined
by the set of inclined cross-sections of the site rows par-
allel to the ¢* axis corresponding to the given prismatic
tube. Let the site rows of the face perpendicular to the
electron beam and those in the tilted face form angle ¢
(see the right top pand in Fig. 2). Consider reflections
Y and Y' located in the perpendicular plane (they are
shown in the electron diffraction pattern in the left top
part of Fig. 2). They are split due to the nonzero chiral-
ity and the angle between their radius-vectors is equal
to2a, (Fig. 2, lower panel), where a,, is the chirality
angle, and the length of the radius vector for each
reflectionisequal tor,,. Inthetilted plane, these reflec-
tions correspond to reflections X and X', with the radius

Mk
Cos@®
of the reflection and its projection onto the perpendicu-

vector (@ is the angle between the radius vector

lar plane, 0 < @ < ¢). The change in the length of the
radius vector ry, of the reflection depends on the angle
@. Hence, thetilting of the face gives rise to changesin
the interplanar distances d,, aong symmetricaly
equivalent directions. Undistorted d,,, should be
located at the tilting axis, whereas the maximum distor-
tions should correspond to the direction perpendicular
to the tilting axis.

The tilting of the tube face causes changes not only
in the distances between reflections but also in the
angles between radius vectors of the reflections. Let us
now demonstrate how the chirality angle a, in thetilted
plane changes as compared to the chirality angle a,, in
the perpendicular plane (Fig. 2, bottom). Taking into
account the prismatic symmetry of the faceted tubes,
we can base our consideration on the fact that thetilting
direction should be parallel to the tube axis.

Let B be the angle between the tilting axis and the
radius vector of the split reflection in the tilted plane
and 6' be the angle between thetilting axis and the pro-
jection of the radius vector corresponding to the split
reflection onto the perpendicular plane. In thisnotation,
we have

0=(90°—ayp), 6 =(90°—a,).

DOKLADY PHYSICS Vol.50 No.3 2005
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Fig. 2. Left upper panel: the schematic electron diffraction pattern for the tube with nonzero chirality. Split reflections (210)' and

(210), a is the chirality angle. Right upper panel: the positions of |attice-site rows for the faceted tube (for two faces) and their
cross-section by the diffraction-sphere plane. The change in interplanar distances determined by the parameter ry, is shown for a

tilted face in comparison with the face perpendicular to the electron beam. Lower panel: the schematic diagram illustrating cal cu-
lations of the chirality angle for the tube with faces; a,, isthe chirality angle, i.e., the half angle between the radius vectors of reflec-

tionsY and Y' (in the zero-slope a*b* plane) and a is the distorted chirality angle, i.e., the half angle between the radius vectors of

the X and X reflections (in the tilted plane).

Let usrelate 0 and ©

. _ YO XO'cosp
tan@' = o0 - o0 - tanB cos¢.
Therefore,
tan(90° — a,) = tan(90° — aycos . (1)

Relationship (1) should be taken into account in mea
surements of the chirality angle in afaceted tube: if the
measurements are performed using X and X' reflections
No. 3

DOKLADY PHYSICS Vol. 50 2005

coming from the face tilted with respect to the beam,
then the chirality angle turns out to be distorted (a,)
compared to the chirality angle a,, in the perpendicular
plane.

Let us discuss the eectron diffraction pattern of a
multiwall tube 190 nm in diameter, which is repre-
sented in Fig. 3[2]. Measurement of the chirality angle

between the radius vectors of (210)' and (210) reflec-
tions gives the value a = 25.1° (£0.3°) [2]. However, if
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Fig. 3. Electron diffraction pattern for a multiwall monochiral carbon tube [2]. Doubled S,10 distance isindicated; in electron dif-

fraction pattern, this represents the parameter 8210 .

we calculate the interplanar distance d,,, using (210)'

and (210) reflections, it turns out to be 1.17 A
(0.2 A), which is close to the tabulated point d,,, =
1.1529 A, rather than to the tabulated vaue d,,, =
1.2280 A. This deviation indicates that the reflections
come from the face that is not perpendicular to the
beam (in this case, thetilting angle corresponding to the
rotation of the (111) row is equal to 36.2°, according to
the af orementioned data). Therefore, the chirality angle
0, obtained using this pair of reflections will deviate
from the true one.

Let us discuss the problem concerning the determi-
nation of the chirality angle for the non-cylindrical
tube. Thereflectionsthat arise due to the rotation of one
site row and that correspond to the faces with different
tilting angles with respect to the beam lie at one ray par-
alel to the equatorial line of the electron diffraction
pattern. Therefore, it would be convenient to relate the
chirality angle not to those reflections whose positions
at the ray vary depending on the tilt of the face with
respect to the beam, but to the position of the ray where
al thesereflectionslie.

In paper [3], we considered the problem of describ-
ing the positions of the reciprocal lattice sites of the
tube as afunction of the chirality angle. To thisend, we

introduced coordinate S,, (a), which is defined by
Eq. (2) and represents the distance between the point of
origin for the coordinate system to the plane that is per-
pendicular to the axis of rotation and passes through the
given site (Fig. 1, bottom):

_ k
SnkO - bsny

where a and b are the lengths of the basis vectorsa and
b with angley = 120° between them, a=b =2.46 A, y*
is the angle between a* and b*, y* =180° — y = 60°, h
and k aretheindices of reflection in the a*b* plane, and
o isthechirality angle of thetube. Aswas shown above,
the set of reflections arising due to the rotation of the
site row (hkl) lies on the ray that starts from reflection
(hk0) and is perpendicular to the rotation axis of the
tube (Fig. 1, bottom). Therefore, the position of the ray
at which the reflection (hkO) lies could also be given by
the coordinate S, (a), which is a single-valued func-
tion of the chirality angle.

Now, we determine the chirality angle for the elec-
tron diffraction pattern shown in Fig. 3 using the

parameter S, for the rays at which reflections (210)

and (210)'lie. Thelatter reflections are used in the con-
ventional technique for finding the chirality angle. We

cos(y* +a) + cosa|, 2)

asiny

DOKLADY PHYSICS Vol.50 No.3 2005
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calculate the constant C of the electron microscope
using the relationship r(mm) = R(A-)C (A mm) for the
electron diffraction pattern based on the reflections of
the {100} family. Here, we assumed that R(A-!) =
Szio(A ) and r(mm) = s,;, (mm). As a result, we
found the value 0.359 AL for S,;, and, according
Eqg. (2), the chirality angleisegual to a = 26.5° (witha
measurement error of +0.1°).

Thus, the difference in the values of the chirality
angle calculated on the basis of relationship (2) and
determined in [2] is equal to 1.4°. How significant is
this difference for the properties of the carbon nano-
tube? According to the calculations reported in [4], the
el ectronic characteristics of the tube of the given radius
in the single-wall approximation could be determined
through the chirality of the tube expressed in terms of
the index k, which incorporates the indices m and n
characterizing chirality as

k=m-2n(m=2n).

Note that if k = 0, the tube is characterized by metallic
conductivity; if k=3(g+1)=(3,6,9, ...), thetubeisa
narrow-band semiconductor (=0, 1, 2, 3); if k=3q +
2=(2,5,8,...)ork=3g+1=(1,4,7,...), thetubeis
a semiconductor with amedium value of band gap. For
the tube under study, we have k = 411; thus, in the sin-
gle-wall approximation, this tube is a narrow-band
semiconductor. We use formul as rel ating the tube diam-
eter D and the chirality angle a to indices mand n char-
acterizing chirality

dy+/3
D= .Jm*+n*—mn 0“/—,
T
whered, = 1.42 A,
tana = /3
2m-n’

The increase in k by one changes the electronic
properties of the tube from a narrow-band semiconduc-
tor to a semiconductor with a medium value of band
gap. Theincrease in k by one implies the increase in m
by one (at n = const). In the tube with a diameter of
190 nm and a chirality angle of 25.1°, this leads to a
changein the chirality angle by 0.07°.

Thus, we have demonstrated that continuous rota-
tion of the crystal latticein the case of acylindrical tube

DOKLADY PHYSICS Vol.50 No.3 2005
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givesrise to a set of reflections in the electron diffrac-
tion pattern, which merge into rays (bars) for high-
order reflections. In the case of a prismatic tube, the set
of reflections correspond to a certain rotation angle of
lattice-site rows parallel to the ¢c* axis with respect to
the rotation angle. It is shown that measurement of
chirality angle based directly on electron diffraction
patterns as an angle between radius vectors split dueto
nonzero chirality canlead to erroneous resultswhen the
tube shape deviates from the cylindrical one[according
to Eq. (1)]. We suggested atechniquefor calculating the
chirality angle of a graphite tube taking into account
deviation from the cylindrical shape of the tube. The
resultsof calculationsby Eqg. (2), aswell as estimates of
the sensitivity of electronic characteristics of thetubeto
changes in the chirality angle, demonstrate that it is
necessary to calculate chirality angle with theinclusion
of thetilting of the tube face with respect to the electron
beam. Calculations of chirality angle based on Eq. (2)
with the use of coordinate S, could be applied to
determine chirality angle without a preliminary analy-
sis of the structural features of tube walls. Thisis pos-
sible because chirality angle is calculated using the
positions of the rays along which displacements from
the standard positions occur due to the structural fea-
tures of tube walls rather than on the basis of the posi-
tions of separate reflections undergoing these displace-
ments. Calculation of chirality angle based on the posi-
tion of rays (2) rather than on the angle between radius
vectors of separate reflections apparently is a correct
method for determining the chiral characteristics not
only of prismatic tubes, but also of the tubes of more
complicated cross-section (e.g., of column-shaped
tubes [5]).
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The investigation of instabilities driven by fast ions
in tokamaks represents one of the central problems of
the physics of collective processes in magneto-thermo-
nuclear reactors. Thisareaof physics has been devel oped
inview of the design of the International Thermonuclear
Experimental Reactor (ITER) [1]. In the framework of
such an investigation, aclass of instabilities called “ ener-
getic-particle modes’ was predicted in [2-6], whose
authors stated that energetic ions not only drive these
modes but are also responsible for their existence. In
thiswork, we show that the theory of energetic-particle
modesisinvalid, becauseit is based on electrodynamic
equations that disregard the effect of the drift of elec-
trons in crossed fields, which compensate the electric
charge of energetic ions. This effect was initially taken
into account in [7], and its physica meaning was
explained in [8], where it was noted that the effect
under discussion is physically similar to the Varma—
Shuklaeffect studied in the physics of dusty plasma[9].

As was mentioned in [4], energetic-particle modes
are negative-energy waves. At the sametime, according
to the general concepts [10], such waves can exist only
if the contribution of energetic ions to the equation for
perturbationsisnot small as compared to other terms of
this equation. We show that, in the approximation of
large orbits of energetic particles, which is used in the
theory of energetic-particle modes [2—6], their contri-
bution represents a small addition compared to the con-
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tribution of compensating electrons. For thisreason, the
existence of negative-energy waves in the case under
consideration isimpossible.

The problem of perturbations in reversed (negative)
shear discharges was considered in [7, 8]. For thisrea-
son, we study the case of positive-shear discharges (a
monotonic profile of the safety factor). In this case, a
new class of perturbations called compensating-€lec-
tron Alfvén eigenmodes is realized. Compensating-
electron Alfvén eigenmodes, as well as nonexisting
energetic-particle modes, lie in the so-called Alfvén
continuum. As aresult, they are sensitive to continuum
dissipation (cf. [2—6]). However, in contrast to ener-
getic-particle modes, compensating-electron Alfvén
eigenmodes are positive-energy waves. Therefore, con-
tinuum dissipation leadsto their damping. According to
the above discussion, the contribution of energetic ions
to the equation for compensating-electron Alfvén
eigenmodes is a small correction. This correction is
complex, and itsimaginary part characterizesthe effect
of resonanceinteraction of energetic ionswith compen-
sating-electron Alfvén eigenmodes. We show that com-
pensating-electron Alfvén eigenmodes propagate in a
direction opposite to that of the diamagnetic drift of
energetic ions. Hence, according to general concepts of
the theory of plasma instabilities (see [11] and refer-
ences cited therein), the mentioned resonance interac-
tion leads to additional damping of compensating-€lec-
tron Alfvén eigenmodes. Overall, the general pattern of
Alfvén instabilities in discharges with the monotonic
profile of the safety factor is favorable to that predicted
by the theory of energetic-particle modes.

We assume that, in addition to the thermal plasma
characterized by equilibrium ion density n., there are
energetic ions with an equilibrium density of n,,. In this
case, the equilibrium density of electronsisequal to the

sumn. + %‘ , Where g, and g are the charges of ener-

getic and thermal ions, respectively, under the assump-

. . . N,e
tion that g = e = —e,. Electrons with a density of %‘
1

are called compensating electrons.

1028-3358/05/5003-0128$26.00 © 2005 Pleiades Publishing, Inc.
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According to [8], in the approximation of infinitely
large orbits of energetic ions, the perturbed current-clo-
sure equation, in which the drift of compensating elec-
trons in crossed fields is taken into account, is reduced
to theform

2 2
d B‘i—k@%’ —kig‘&—k@q’
dr D/i dr D/i

4Ttehook dnh
cB, dr
Here, r is the radial coordinate; w is the frequency of

perturbations [the time dependence of perturbationsis
taken in the form exp(—iwt)]; v, isthe Alfvén velocity;

ey

k= [b - nD/R m and n are the poloidal and toroidal

mode numbers, respectively; g = q(r) is the safety fac-
tor; Risthe large radius of the torus; @is the perturbed

electrostatic potential; k, = ? ,
magnetic field; and cisthe speed of light. The substitu-

B, is the equilibrium

tion of d_, ik, where k, is the radial wavenumber,

dr
into Eq. (1) yields the local dispersion equation
kKic® 2
1 eh _
—5——~¢tn =0 ()
W Vi

Here, s‘i’lh is the transverse permittivity of compensat-
ing electrons, given by

en _ Amek,cdny,
5T iR A

3)

where kf = K + K.
According to the above discussion, we consider a

,SX
_qR , Where s
isthe shear and x is the distance from the rational mag-
netic surface near which perturbation is localized. In

monotonic profile g. In this case, k= -

the local approach, we can set k3x2 —» %1 Then,

2
neglecting the term with % (inertia term) in Eq. (2),
A

we obtain the following “local” expression for the
eigenfrequency

W = O “4)
Here,

_ 1k wAn M.
CE = —
4QhKhnth

&)
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dinn sv
where k;, = Th Wy = qR/?

compensating electrons, Q,, is the cyclotron frequency
of energetic ions, and M,, and M, are the masses of
energetic and thermal ions, respectively. Below,
expression (5) for eigenfrequency will be corroborated
and refined in the eigenvalue problem. Eigenmodes
characterized by this frequency are the compensating-
electron Alfvén eigenmodes introduced above. Using
Eg. (15.16) from [12] and taking Eq. (3) into account,
one can see that compensating-€electron Alfvén eigen-
modes are positive-energy waves.

When the contribution of energeticionsistaken into
account, Eq. (2) is modified by the change

subscript CE means

e h h _ _eh i,h
&y — &1 =€ tEq, (6)

where s'l’lh is the permittivity of energetic ions. An
expression corresponding to the approximation of
strongly circulating Maxwell energetic ions with non-
uniform density n,, and uniform temperature T, can be
used as a model for €}, In this case, we have (for
details, see[11, 13])

& ()
i deh[ }
Here,
%
o e EmERS
Oy = [Ho(&mn)+ = z .
p=-» wW-— k”V”
qR
k,cT
W = yC—E;‘Kh is the diamagnetic drift frequency of
0
I k vD
energeticions, &, = » &p = ko/\, where

is the radial width of the magnetic-drift orbits of ener-
getic ions, where v and v,are the transverse and lon-
gitudina velocity of particles, respectively. Angle
brackets represent averaging with the Maxwell distri-
bution of energetic ions and d,, is the Debye radius of

energetic ions. The term with —— corresponds to the

D h
Boltzmann response of energetic ions. The term with

EDS(EDh)Dcan be called the cylindrica nonadiabatic
response of energetic ions, and the term with

J5 () 32 (&) describes their toroidal response.
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The case w < wry, is the most important for the
problem of instahilities. In this case, the expression for

eh, determined by Eq. (6) takes the form
e" = e*"(1-8,). )

In terms of €", it can be shown that analysisin [2-6] is
based on the use of an expression of type (9), where
unity on the right-hand side is neglected compared to
0y, However, in the case (kgpy, ko/\p) = 1 considered in
those works, Eg. (8) shows that

5, < 1. (10)

In other words, the term with &, is a small addition
on the right-hand side of Eq. (9), which contradicts
works [2-6].

We now consider the resonance interaction of ener-
getic ions with compensating-electron Alfvén eigen-
modes. Using Egs. (2), (6), and (9) and neglecting the
inertial term as stated above, we arrive at the local dis-
persion equation

w
1-—(1-9,) = 0. 11
(1) (an

We seek a solution of Eq. (11) in the form w = we +
iw:‘, where w? is the imaginary part of the mode fre-
guency that is associated with the imaginary part of &,
so that wf‘ = WeeImd,. Taking Eq. (8), we have the
identity

(12)
R pv

_IT[6D(D— k“V”—q_ng,

where P means the principal value. Then, it follows

from Eq. (8) that Imd, ~ —sgnw. As aresult, we find

that w? < 0, which corresponds to the damping of the
mode. Such a result could have been predicted in
advance, taking into account that the modes under con-
sideration have positive energy and propagate in a
di recti on oppositeto that of the diamagnetic drift veloc-

|ty <0.

Wy

For dlightly circulating or trapped energetic ions, a
specific expression for &, evidently differsfrom Eg. (8).
Nevertheless, the above condition of the negativity of
Imd, remains unchanged. Therefore, the conclusion
that energetic ions lead to damping is fairly universal.
In order to ascertain thisfact, oneis advised to see [14]
(seealso Section 4.3.3in[13]), where the interaction of
Alfvén waves with strongly trapped ions was investi-
gated.

MIKHAILOVSKII e al.

Taking the local approach to the eigenvalue prob-
lem, we note that, in the case of the monotonic profile
of the safety factor, differential equation (1) takes the
form

O N
ad;([D——(f—z %gﬂ K B—-— x%(p—Qh(p = 0,
o, k a [boAky a (13)
where
wQK,N,M
Q= 5= (14)
ky(oAncMC

The above local analysis concerned the limiting case of

2

zero —

Wa

inertia of the plasma. In this case, Eq. (13) reduces to
the form

, Which represents a complete neglect of the

d
dx%<2 o0 k X9+ Q¢ = 0. (15)
This equation has an exact solution expressed in terms
of the Bessel function Kj,(|xk|) of an imaginary argu-

ment (for details, see Section 5 in [15]), where

-

Following [15], one can find the explicit asymptotic
behavior of the solution of Eq. (15) for xk, < 1, which
can be called the short-range asymptotic behavior of
the inertialess solution.

1/2
(16)

At the sametime, in theregion x = , Wherethe

(&)

waky

inertiatermin Eq. (13) isimportant, neglecting theterm
2

with k2 when =
Wa

is small, we reduce Eqg. (13) to the

form

dﬂz[(l—zz)z—ﬂw(vﬂ)(p = 0, 17)

k
wherez= X andv:—l' +ia. Equation (17) hasa

2

solution that is expressed in terms of Legendre func-
tions. This solution is complex due to the presence of
singularitiesz=£1in Eq. (17). Thiscircumstance leads
to the necessity of bypassing singularities in accor-
dance with the well-known Landau rule. The fact that
the solution of Eq. (17) is complex physically presents
the continuum dissipation discussed above.

Finding the solution of Eq. (17), we can determine
its asymptotic behavior for large z values, which can be
called the large-range asymptotic behavior. Joining this
asymptotic behavior with the aforementioned short-
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range asymptotic behavior of the inertialess solution,
we arrive at the dispersion eguation

i
16expD—a—y_ +—sgnu% (18)

wA
wherel =1, 2, 3, ... isthe number of the modelevel and
y isthe Euler constant.
Dispersion equation (18) is obtained under the con-
ditionsa < 1 and Rea > Ima. The latter condition is

satisfied only if Q,, exceeds a threshold value of % :

1
Qh>Z-

The condition o < 1 is evidently satisfied only if ine-
quality (19) isweak. An additional analysis shows that
compensating-electron Alfvén eigenmodes also exist
when inequality (19) is quite strong.

According to Eq. (18), the frequency of compensat-
ing-electron Alfvén eigenmodes is comple, i.e.,

(19)

W= wt+in’, (20)
where
8 e O
47|
Wr = Wce[l+ , (21)
1
RN
Wce
2
P = 4| we S -. (22)
| 16(,0A}
n
Wce

According to Eq. (20), the imaginary part of the eigen-
frequency of compensating-electron Alfvén eigen-
modes is negative. This property confirms the above
conclusion that continuum dissipation leads to the
damping of compensating-electron Alfvén eigen-
modes. It is seen that decrement increases as|? with the
level number |. Therefore, modes with the minimum |
value, | = 1, are most interesting for instabilities.
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It is well known that numerous studies have been
devoted to calculating collisions between solids and
various targets (e.g., monolithic, layered, layered-sepa-
rated targets) made of metals and composite materials
(see review in [1]). Nevertheless, problems associated
with the piercing of concrete and reinforced-concrete
structures remain insufficiently studied. In [2], experi-
mental and theoretical data are presented that relate to
shock interactions between cylindrical bodies and rein-
forced-concrete plates. The corresponding calculation
was performed under assumption of the absolute rigid-
ity of areinforcing fabric and a striker. In this case, the
striker diameter was supposed to be smaller than the
fabric-cell size. These assumptions are not always ade-
guate for addressing practical problems. In the same
study [2], the conclusion was drawn that reinforcing a
concrete obstacle improves its bearing strength but
does not noticeably affect the process of striker pene-
tration.

Recently, a mathematical model [3] was proposed
that describes the deformation and failure of layered
concrete structures under a high-speed shock. This
model makes it possible to account for the existence of
reinforcing steel barsin areinforced-concrete plate and
does not impose any constraints on characteristic sizes
of interacting bodies. However, certain difficulties can
arise in the process of the numerical realization of this
problem. We suggest the necessity of a small-size spa
tial and temporal step resulting in time-consuming cal-
culations.

In the present study, the mathematical model of [3]
is generalized for calculation of the deformation and
failure of reinforced concrete subjected to shock-wave
loading. The reinforced concrete as a concrete layer
containing a steel reinforcing fabric is modeled by an
elastoplagtic medium, i.e,, by an homogeneous two-
phase mixture of steel and concrete. Theinitial density py,
of the reinforced concrete is determined by the formula

Tomsk State University,
pr. Lenina 50, Tomsk, 634050 Russia

e-mail: svetl@niipmm.tsu.ru; kopanitsa@niipmm.tsu.ru

Py = V1Po + VaP20, Where py, poo @nd v, and v, are the
initial densities and concentrations of steel and con-
crete, respectively (v, + v, = 1). The volume concentra-
tions are determined via areas occupied by steel and
concrete in the cross section perpendicul ar to the direc-
md,n
4L

n isthe number of barsin astrip of length L, and d, is
bar diameter (Fig. 1).

The set of equations describing the motion of a
porous el astoplastic medium is of the form

tion of areinforcing bar: v, = ,V,=1-v,, where

d d
—(pdv =0, —fpudV = [o,dR+ [pFdV,

OItJ’pEdV Ioue dav,

2“%; 3ekk6|1|:| dStj+_Sk(*)jk_Sjkwik+)\Sj1
2/3
da _ (9o-1) a(a —1)%Ap,
dt
where,
Ap = p+-—|n 0(1 at Ap<0, a<a*,
Ap = p—— SmIn 4 at Ap>0, a,<a
a-1 R

6Km + 1200 — 1}

= &1[1_
a 9K, + 84, «

P and p,,, are the densities of the medium

Here, p—

and of the matrlx, respectively; u isthe velocity vector;
o, isthevector of exterior surface stresses; F isthe vec-
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tor density of exterior mass forces; E is the internal
energy per unit mass; o;; = §; — Pg; are the stress-tensor
components; S; are the components of the stress-tensor
deviator, 6”- is the Kronecker delta; p is hydrostatic
pressure; g; = 0.5(Ly; + 0;u) are the strain-rate tensor
components; u; are the velocity-vector components; |,
is the matrix shear modulus; 04, isthe matrix dynamic

yield strength; K, = pocS is the bulk matrix compres-

sion modulus; a = I—i—g isthe porosity; € istherelative
void volume; and p,, ¢,, O,, 0*, N and a are constants
of the material.

The parameter A is zero and always positive in the
case of the elastic and plastic strains, respectively. This
parameter is determined by the Mises yield condition

_ 2(PaniT
S8 = 30a0-

The shear modulus and the dynamic yield strength
for reinforced concrete can be expressed in terms of the
corresponding parameters of the mixture components:

2
1
IJ-m = 2 ’ 0-sm = zmio-siv
Z Vi i=1
& Hoi
Vipi :
where m; = %’ are the mass concentrations of steel
sO

(i=1) and concrete (i = 2) in the reinforced-concrete
layer (m, + m, = 1); and ,; and o are the shear moduli
and yield strengths for steel and concrete, respectively.

The equation of state for reinforced concrete is of
the form

psOCS - %%no
p = +YsPsoE, (1)
(1-ano)’

wheren, =1 - pgV, v isthe specific volume. The Gri-
neisen coefficients y;, for steel and concrete are

VsO

2 L
1
Z m;VoiYio

i=1

Ys =

where v, = L1 .
p

sO

The coefficients ¢, and g in the linear dependence of

the shock-wave velocity on the mass velocity of rein-

forced concrete are determined by the shock adiabats

D, = ¢, + qu; of components of the steel—concrete mix-
ture in the following manner.
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Reinforced concrete
S

e 6 6 o ¢
L

Steel bars

Concrete—

Fig. 1. Sketch of reinforced concrete.

In terms of the variables (v, p), the shock adiabat of
the steel—concrete mixture has the form

V(p) = imgv _1‘ ﬁ) L+1‘_1‘25
i=1 O ° pla pioCizo 4 2|0

Using the relation for the steel—concrete mixture at the
shock-wave front:

D=vg /V_—pv(p) u=J/p(Ve—-v(p))

we can construct the dependence of the shock-wave
velacity on the mass velocity and determine the coeffi-
cientsc, and g.

The failure of reinforced concrete is modeled with
allowance for two failure mechanisms, namely, break-
ing and shear failures[4]. Thelocal criterion for break-
ing failureisthe ultimate value of the relative void vol-
ume &*. When this criterion holds, amaterial is consid-
ered to be destroyed by breaking. The local criterion of
shear failure is the ultimate value of the plastic-defor-
mation intensity

where T, = g;8; and T, = g;€" are the first and second
invariants of the strain tensor. When this value is
attained, the material is considered to be destroyed
according to the shear mechanism. In this case, cracks
appear in the material, and opening of the cracks occurs
under the action of tensile stresses. The behavior of the
destroyed material issimilar to that of a medium resist-
ing compressive and shear forces but failed under the
action of tensile forces.

The behavior of a solid explosive under a shock is
also described in the framework of the model of a
porous elastoplastic medium with an eguation of state
in the form of Eq. (1). The detonation arising under a
certain condition is considered to occur instantaneously
in the entire bulk of the material. The empirical equa
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Fig. 2. Piercing of a concrete plate.

tion of state (see[5]) is used for calculating the expan-
sion of explosion products:

p = Ap" +Yypg,

wherey =y, —cp and c = YHY0 e the variable Grin

Pu
neisen coefficient and volume sound velocity, respec-
tively. A, n, py, Yo, @nd y, are material constants.

For the given mathematical model, we now study an
effect of the reinforcement of concrete on the piercing
and failure of areinforced-concrete plate by a compact
stedl striker. A reinforced-concrete plate is modeled by
a structure consisting of concrete and reinforced con-
crete. Reinforcing the plateis performed by two fabrics
with cells of 120 x 120 mm and steel bars 32 mm in
diameter, which areimmersed in concrete at a depth of
30 mm (Fig. 1). The striker is a stedl cylinder with

Table
H umst
. d0
Time,
ms reinforced- reinforced-
concrete concrete concrete concrete
plate plate plate plate
0.2 0.17 0.17 254 246
0.5 0.42 0.39 240 214
1.8 1.25 1.16 151 141
35 1.98 1.84 119 89
4.3 2.3 116
45 2.14 85
5.2 2.34 84

AFANAS’EVA et al.
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Fig. 3. Piercing of areinforced-concrete plate.

parameters h = d, = 300 mm. The results of a collision
of the striker with a monolithic concrete plate are also
given for comparison. The thickness of concrete and
reinforced-concrete plates is 2d,; the shock speed is
300ms.

In the form of isomeric projectionsin the symmetry
plane, Figs. 2 and 3 illustrate piercing of the reinforced-
concrete plate at, respectively, 4.3 and 5.2 ms after the

shock. The relative penetration depth gl— of the striker
0

and its velocity u as functions of time are shown in the

table.

Piercing of the reinforced-concrete plate occurs 9 ms
later as compared to the concrete plate, and the shock
velocity is lower by 27.6% than in the latter case. The
character of plate failure also differs significantly.

During the piercing of the concrete plate, breaking
failure begins a 1.8 ms. The level of compressive
stressesin the plateis 0.1 GPa< p < 0.26 GPa, the max-
imum values being attained in the region of the striker
contact. Up to the very instant of piercing, a crater is
being produced in the plate. The shape of the crater
resembles two truncated cones with a common base
1.9d, in diameter. The diameters of the upper and lower
bases are 2.2d, and 2.1d,, respectively.

Up to 1.8 ms, the striker pierces the first reinforced
layer (in Fig. 4, concrete layer with areinforcing fabric
is shown as dark). In this case, the plate is subjected to
the action of compressing stresses 0.05 GPa < p <
0.19 GPa. At 3.5 ms, the striker attains the second rein-
forced layer. Its piercing occurs at 4.5 ms. In conse-
guence of the breaking failure, concrete flakes appear
on the external side of the reinforced layers. Through
holes 1.2d, in diameter arise in the reinforced layers.
Abovethe second reinforced layer inside the plate, fail-
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Fig. 4. Striker penetration into an obstacle composed of concrete-sand—concrete layers, which is accompanied by explosion of the

striker.

ure occurs. The crater in the plate has anearly cylindri-
cal shape 1.2d, in diameter.

Further, we analyze the penetration of a steel cylin-
drical striker into an obstacle composed of concrete—
sand—concrete layers. Inside the striker, an explosive
charge is introduced. The striker diameter is d, =
7.6 mm, and its height is h = 4d,. The obstacle consists
of two layers of fine-grain concrete, alayer of dry sand
being placed between them. The thickness of the layers
is the same and attains 2.98d,. The shock velocity is
800 m s?; the angle of incidence is 20°.

The calculated streak picture of the striker penetra-
tion and explosion is shown in Fig. 4. Piercing of the
first concrete layer takes place up to 50 ps. Up to this
instant, the striker velocity is459 m s, The penetration
of the striker through the sand layer is completed up to
104 ps, the striker velocity decreasing to 363 m s=. A
noticeable deformation of the striker head part is
observed. The detonation of the striker explosive occurs
at 168 ps when the striker velocity is 191 m s. The
maximum pressure of explosion products attains
26 GPa. As aresult of their expansion, swelling of the
striker steel shell and its failure occur. (Due to visual-
ization difficulties, striker fragments and explosion
products are not reproduced in Fig. 4.) Further, at
180 ps, as aresult of the interaction of destroyed-shell
fragments and explosion products with the obstacle,

DOKLADY PHYSICS Vol.50 No.3 2005

failure of the concrete plates occurs. It becomes even
stronger with time, since the maximum pressure of
explosion products remains significant and attains
5 GPa.
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1. When analyzing certain physical phenomena in
gas disperse media, it is necessary to take into account
both the microstructure of amedium, whichisasystem
of alarge number of disperse particles and gas mole-
cules, and the microstructure of an individual particle.
In this case, statistical theory and the corresponding
distribution functions must be applied. Known distribu-
tions with unlimited values of random variables pro-
vide certain mathematical conveniences, but they can-
not be accepted a priori in all cases. Their application
can lead not only to numerical errorsbut also to theloss
of certain dependences, particularly in nonequilibrium
states. The artificial truncation of integrals is incorrect
when distributions remain in the same form. Thus, we
arrive at the important problem of finding distributions
with alimited spectrum of certain variables.

Thereisawide range of such problems, including a
relativistic problem concerning the velocity distribu-
tion of particles whose velocities are lower than the
maximum velocity. Quantum statistic problems with
the limit on energy are known. A mode with an upper
energy limit for particles exists for a classical system
surrounded by afinite-height potential barrier. A simi-
lar problem arises when considering volatile aerosol
particles. Similar problems also arise upon the separa-
tion of disperse particles with a certain limiting veloc-
ity, when volumeislimited, asin the classical model of
harmonic oscillators, etc. Therefore, the problem is of
current interest.

To estimate its application significance, we consider
the exampl e of the escape of atomsfrom avolatile solid
particle. The table presents the maximum velocity v,
of atoms of the solid (an atom escapes from the solid
when v > v,,,) according to estimates based on the sum
of the heats of phase transitions and their mean thermal
velocity [V Cat temperatures near the melting tempera-
ture. It is seen that velocity-limit corrections can reach

10% even if they are of the second order in ‘—D//——D .

m

Moscow State Regional University,
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In the above examples, restrictions are due to differ-
ent causes, but ageneral formulation of this problemis
both desirable and possible. Below, we propose a
method for finding limited distributions of a certain
type and present results for some models.

2. Following Prigogine's proposal, we start with the
Liouville-Gibbs equation and complement the stan-
dard requirements on its solution by the zero boundary
condition at finite values of certain variables. We con-
sider only the classical variant of the theory, because
the quantization procedure for the Liouville-Gibbs
equation is well developed [1]. Following the method
reported in[2], wetransform the Liouville-Gibbs equa-
tion to the form

Lin = 0. ey

Here, L, is the time-dependent Liouvillian and n =
-InFy, where Fy is the distribution function. We con-
sider only Gibbs and quasi-Gibbs solutions. In this
case, the standard transition from statistical description
to thermodynamics can be used. Both equilibrium and
nonequilibrium states can be considered in such a for-
mulation. Integrals of the homogeneous Liouvillian
satisfy Eq. (1). These integrals are generaizations of
the invariants of motion according to Noether's theo-

Table

Element Vi, MIS O m/s oo
v m

Ag 1281 308 0.24
Al 2740 536 0.2
Ca 1650 483 0.29
Cu 1821 420 0.23
Fe 2060 519 0.25
Hg 450 99 0.22
Kr 292 107 0.37
Pb 768 155 0.2
Pt 1293 294 0.23
Sn 1255 189 0.15

1028-3358/05/5003-0136%$26.00 © 2005 Pleiades Publishing, Inc.
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rem and are reduced to these invariants for closed sys-
tems in the absence of dissipative forces and nonideal
constraints. The function ) is sought in the form

n= Zm, (2)
i=1

where n; are the functionals of s mentioned integrals.
The regquirements of the invariance of solutions under
transformations corresponding to the symmetry of the
problem are taken into account. The assumption of the
statistical independence of phase variables is used
when the model allows.

3. The stationary problem with condition v < v,
limiting the velocity of particles is the simplest case.
Molecules or macroparticles in vacuum can be such
particles. Phenomena associated with the structure of
particles, their interaction, and external fields are disre-
garded. Velocity may be limited dueto special relativity
or other causes. A volatile particle surrounded by a
potential barrier with a height of E,, is an example.
Momentum and kinetic energy areinvariants of motion.
The functions ), are formed by their even dimension-
less superposition in the form of converging geo-
metrical series (dimension scale is v,,,). In this case,
function (2) satisfies Eg. (1), and the corresponding
function Fy is that solution of the Liouville-Gibbs
equation that satisfies the boundary conditions Fy(v; =
V. = 0. For anisotropic uniform system of N identical
particles with mass min volume V, we obtain

3N 2 o1
- mv; O vl
Fy = Zyep| -y 5gd-—0 |. 3)
4200 vif

The partition function is expressed in terms of the
Whittaker function W), ,, but it is reduced to the more
convenient form

3N

O o, 9, O (N
Zy = g g, Bk HE vV, «“
N %gmvmeXp[ﬁ][ 100 0 ]E “

2 2
mv, mv,
Here, En=—".9=%g

eter, @ isthe asymptotic modulus of the distribution for
E,, — o, and K, (x) arecylindrical functions of animag-
inary argument. Single-particle distributions of a similar
form are known in relativigtic kinetic theory [3-6], but
they have been obtained from special-relativity require-

ments without assuming the statistical independence of

2
M,C

©
parameter is very large (~10'-10'") for most atomic
systems. Therefore, relativistic corrections for such
systems are insignificant, while the effects associated
with formula (3) can be considerable. Computer calcu-

, isadimensionless param-

variables. In relativistic theory, g = , and this
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lations show that the single-particle distribution follow-
ing from Eqg. (3) in the isotropic approximation for
g= 100 is close to the Landau function [5] with an
accuracy of small fractions of a percent in the region

vi < 0.5. Rdativistic modification of the Liouville—

m

Gibbs equation is not necessary to obtain Eg. (3), and
thisexpression is preserved if the velocity restriction is
nonrelativistic. This is important for applications, in
which relativistic effects are very small, but other
restrictions may include v, < ¢, and the corresponding
effects may be manifested under ordinary conditions
(seetable).

Knowing function (3), we can determine statistical
means. Knowing function (4), we can find the free
energy W and al thermodynamic functions of the sys-
tem according to Gibbs. In particular, the interna
energy and entropy have the form

K.
1050 1
U = 3NE, _1_6 ,
Kl@_KO%
s 5
= = InZy+ -1-g
Kg k. 0 [0
1 o

The pressure and thermodynamic properties of the sys-
tem can be determined by standard formulas. The lim-
iting transition of function (3) to the Maxwell distribu-
tion is obvious. However, the latter distribution does
not satisfy the imposed boundary conditions and does
not carry information on the barrier parameters.

4. The system of harmonic oscillators with a maxi-
mum energy of E,, is analyzed similarly. Thismodel is
applicableto solid clusters. Oscillations are assumed to
be small in this model, but unlimited distributions inte-
grableininfinitelimits are often used. Limited distribu-
tions eliminate this contradiction. Since the conse-
guences of new boundary conditions are of primary
interest, we accept the simplest model of independent
oscillators with the same frequency w. In the general
case, random values of momentum and coordinate can
be correlated due to the conservation of the total energy
E,, of oscillatory motion in a given degree of freedom.
The same method provides the formulas

3N

Fy = zmlexp[—z g(l—si)‘l}, )
k=1
3N
i (— —g)]U
7, = DB g)ag exp(-g)l- ©)
0 O



where
_ En 2 2 2 > _ 1
9=75 S=aptbd. a ImE.
bzzm_(*)z
2E,,

Function (5) is represented as a product of the
momentum and coordinate distributions only in the
limit E,, — 0. The partial momentum and coordinate
distributions are determined by integrating function (5)
with respect to the respective conjugate variables and
have the form

3N

o™ g
Fia} = ZNlexpErZEkD
040

3N

x [ (20) & TK (80 — Ko(E]} .
k=1

3N

|
FAp} = Zy eXpErZ Zﬂ

3N

x [1{07(29) 2% K1 (2 — Ko(Z1}
k=1

where

-9 __ 9
2(1-b’qp) 2(1-a’py)

Here, p, and g, areaso limited by the maximum values.
Distribution (5) satisfies the correspondence principle.
For large E,, values, it is close to the canonical distribu-
tion vanishing for E,, — oo, but it significantly differs

m

from the latter distribution when %

(strongly heated states). When p and q are statistically
independent, the distribution isrepresented as a product
of afunction of form (3) by a similar coordinate func-
tion.

is not too large

5. We consider a system of noninteracting particles
freely expanding to vacuum from asmall instantaneous
source. It may be a molecular cloud around a volatile
disperse particle or an expanding cloud of nornvolatile
particles. For simplicity, we consider a distribution
depending on one pair of phase variables p and g. The
generalization for many statistically independent
degrees of freedom is evident. The homogeneous Liou-
villian for this model has theintegrals |, = pand |, =

p

g - =. The unlimited time-dependent solution of the

YALAMOV, GOLOV

Liouville-Gibbs equation that satisfies the standard
requirements has the form [2]

F(p g,t) = Aexp(-aup®+kpg—bq’),  (7)

where

and a, b, and c are the nonnegative constants of the
problem. However, for unlimited p and g values, parti-
cles have arbitrarily large velocities and coordinates at
theinitia time.

Thedistribution that vanishesat p= p,, and isunlim-
ited as afunction of g is obtained similarly in the form

F(p. a.t)
0 g0
= Z_lexp[—(aupz—kpq+bq2)tﬂ.—%ﬂ } ®)
0

Integration of distribution (8) with respect to g yields
the momentum distribution

p?D L0 p2D
F(p) = A nEIL Sexp| —awp Ol — 50
pa] 0 pi0

2

wherew=1 - ﬁ and A isthe normalization constant.

The distribution limited in the p and q variables has the
form

F = Aexp[—ﬁ}, ©)
where
H = é f = aup”—kpq+ ba?,
9= f(P=Pmd=am).
For k=0,

= Jabw{mg[gEi(-g) + exp(-g)I} ~
The partia distributions are found from Eq. (8) in the
form

F(q) =A(aW)_llzg)\llzeXp zﬂ[ EN KOE?\QE}

_ —1/2 D_JD_ HiN
F(p) = Ab) ™ on e K, HH- Kotk
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where

_ g _ g
A= ———, —
1 b’ T awp

These distributions describe the spatialy limited sys-
tem of particles with limited velocities and eliminate
the aforementioned physically inconsistent properties.

6. The above distributions belong to a new class of
solutions of the Liouville-Gibbs equation that satisfy
the boundary conditions at finite phase variables and
are obtained using aunified method. They enable oneto
eliminate certain contradictions that arise when solving
anumber of problems, satisfy the correspondence prin-
ciple, and can be used in kinetic theory and statistical
thermodynamics. The results show that the approach
proposed above is fruitful when applied to the statisti-
cal theory of gas disperse systems and allowstheinclu-
sion of the characteristic features of a certain class of
such systems.

When calculating integrals and dealing with special
functions, we used handbooks [7, 8] and the Maple-8
package.
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First Integralsin the Problem of the Motion
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The problem of the motion of a heavy rigid body
suspended on an inextensible string is considered. The
conditions ensuring the existence of first integrals,
which hold both when the string is stretched and during
freeflight, are formulated. The possibility of extending
the results to the case where the motion is executed by
achain of bodiesis discussed.

Itisknown that three additional integralsarelacking
for the integrability of the equations of the motion of a
heavy body on a stretched string in the general case.
However, this problem is completely integrable when the
body is suspended at the center of mass. In this case, the
integration is performed by separation of variables[1]. It
is aso known that the problem has one additional inte-
gra when the body is suspended at a point in the axis of
dynamic symmetry [1]. The existence of particular
integrals such as the Hess integral [2] for this problem
was studied in [3]. The problem was generalized to the
case of chains of rigid bodiesin [4].

The general issue of the existence of firstintegralsin
the problems of rigid-body dynamicsin the presence of
unilateral constraints was discussed in [5, 6].

FORMULATION OF THE PROBLEM
AND EQUATIONS OF FREE MOTION

We will consider the motion of a heavy rigid body
suspended at a fixed point % on an inextensible string.
We will assume that the other end of the string is fixed
at apoint 9 belonging to the body. Let %X, XX, be an
absolute coordinate system (ACS) with the horizontal
PX, and PX; axes and the upward-directed vertical
PX, axis. We will denote a movable coordinate system
(MCS) fixed to the body by “€x,X,%;. The origin of this
system is at the center of mass € of the body, and its
axes coincide with the principal central axes of inertia.

Since the string is assumed to be weightless, the
motion of the center of mass of the body and the motion

Dorodnitsyn Computer Center,
Russian Academy of Sciences,
ul. Vavilova 40, GSP-1, Moscow, 117333 Russia

of the body about the center of mass can be separated
for atimeinterval between impacts. The center of mass
of the body moves along a parabola or a straight line,
while the body itself rotates as an Euler gyroscope.

H
Let X = (Xg, Xg, X,) be the vector %6 projections
ontotheACSaxesand V = (V,, Vg, V,) be the center-of-
mass vel ocity in the projections onto the same axes. We
denote the center-of-mass and angular velocities in the
projections onto the MCS axes by v = (v, V,, v;) and

—>
o = (W, W, W), respectively, and the vectors P€ ,

— —>
P9, €9 and the unit vector of the upward vertical in
the projections onto the same axes by x = (X;, Xy, X3), £ =
(€), €5, €3), ¢ = (c}, C;, Cp), and ¥ = (Vy, Y, V3), respec-
tively. Now, if misthe body mass, | = diag(l,, I,, 15) is
its principal central inertiamatrix, and g is the gravita-
tiona acceleration, then the kinetic energy of the body
and the potential energy of the system are represented
in the form

T=Ty+T,)

— v+ Yo o) = Lmv2 s L

= 2mV + 2(Im, o) = 2mv + 2(I(o, o),
U = mgX,.

The rotational motion of the body during free flight
can conveniently be described by the equations

lo = lox®, ¥=yXo. (1)

The motion of the center of mass can be described by
either the ACS equations

Va=0, Vg=0, Vy=-g, X=V, (@
or the MCS equations
' VHXX . 3)

In this case, the trandational and rotational motions of
the body are completely separated, and the equations
themselves are completely integrable. The integrals

P =Ty Fy=Ty+U

V=vxe-gy, X

1028-3358/05/5003-0140$26.00 © 2005 Pleiades Publishing, Inc.
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express the conservation of the kinetic energy of rota-
tion and the total energy of trangdlation.

Moreover, the projection of thetotal kinetic moment
onto the vertical $, = Iw + mx x v, ¥) is also con-
served during free motion. Finally, the integral $, =
(v, v) — 1 =0 represents the fact that y is a unit vector.

TRANSFORMATION OF VELOCITIES
FOR THE CASE OF THE STRETCHED STRING

We will now assume that the string is stretched at a
certain time. Then, the position of the body is
unchanged at the moment of interaction, while the cen-
ter-of-mass and angular velocities are transformed in
accordance with arule (V, ®) — (V', ®') determined
by the equations

l[(0'—®) = cx(-Rf), m(v'-v) = —-R{. 4)
Statement 1. The scalar quantities
J.=(lo,c), ¥ = (o) (5)
and the vector quantities
$, = €xv 6)

are conserved during the impact.

The proof of relations (5) reducesto the scalar mul-
tiplication of the left and right-hand sides of thefirst of
Egs. (4) by the vectors € and ¢, respectively. To prove
the first of Egs. (6), we perform the vector multiplica
tion of the left and right-hand sides of the second
of Egs. (4) by the vector —¢ from the left and add the
result to the first of Egs. (4). To prove the second of
relations (6), it is sufficient to perform the vector multi-
plication of the second of Egs. (4) by € from the | eft.

Note. Combining the integrals $, and $,, we can
ascertain that the quantity $, is also conserved during
theimpact. Moreover, thisnoteisvalid according to the
general theory of the symmetries of mechanical sys-
tems subject to unilateral constraints (see, e.g., [7]).

$,=lo+mcxyv,

DETERMINATION OF REACTIONS

For definiteness, we will assume that the impact
occurs without loss of energy. Since the potential
energy of the system depends only on the body position
that does not change at the impact moment, to deter-
mine the quantity Rwe will use the kinetic-energy-con-
servation condition

(lo', o)+ mv'? = (lo, o) + mv’. @)

We perform the scalar multiplication of the first and
the second of Egs. (4) by '+ @ and v' + v, respectively.
Summing the results, by virtue of Eq. (7), we arrive at
the result

(o, o) +mv’—(lo, o) —mv’

: . ®)
= Rl(0'+o,cx (=) + (v +v, (-£))] = 0.
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Expressing o' and v' from Egs. (4), we obtain
o =0-ROY(cx{), vV =v-m'RE. (9)

Substituting relations (9) into Eq. (8), we find that the
nonzero root of Eg. (7) isdetermined from the equation

(20 + RO (cx (-0)), cx (=)
+(2v-m'R¢, (=€) = 0
inthe form
(v, €) + (o, cxt)

m ¢’ + (17 (cx €), cx{)

THE CASE OF DYNAMIC SYMMETRY

We will assume that the body is dynamically sym-
metric with an axis of symmetry, for example, 6x; and
that the suspension point 2. belongs to this axis. Then,
we have
c,=¢ =0,

(11)
and, by virtue of Eq. (4), the following equality holds:

W; = Ws.

Thus, thisintegral, which holds in the absence of an
unilateral constraint, isalso valid when the constraint is
imposed.

ANALOG OF THE HESS-APPELROT CASE
Letl, > 1, > |, for definiteness. It is known that, if

a = (a;, a, ay):

_ i1 4 _ _ 1 4
al— IZ_Il' az—o, a3— |3—|2,

then the case of free motion has particular integrals, or
invariant relations

Fe = a0, +eagl; = 0, € = 1. (12)
Statement 2. If the conditions
a,c;—€asc, = 0, ¢, =0, (13)

arefulfilled, then particular integrals (12) arevalid not
only for the motion of a body with a stretched constraint
but also for the motion with impacts.

Note 1. If the body is suspended on several strings
and all the suspension points satisfy relations (13), then
the statement is also valid, at least for motions with
nonmultiple impacts.

Note 2. The statement isalso valid if the body issus-
pended on extensible weightless strings whose suspen-
sion points satisfy relations (13).
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EXTENSION OF THE RESULTS TO THE CASE
OF A HEAVY GYROSTAT

Under certain conditions, the results concerning the
existence of the integrals of the equations of motion of
a heavy rigid body suspended on a string can be
extended to a heavy gyrostat.

In the case of the stretched string, the motion can be
described by the equations

lo = lo+Kk)x@+Ccx(=RE), ¥ = yxa, (14)

where k = (k;, k,, k;) is the gyrostatic moment vector,
which isconstant throughout the body, and Risthe con-
straint reaction determined from the condition that the
string isinextensible.

Statement 3. If the dynamic symmetry conditions
given by Egs. (11) arefulfilled, together with the condi-
tion k = (0, 0, k;), then Egs. (14) admit the integral

.9)3:(03_

If conditions (13) are fulfilled, together with the
conditions

k, = 0, Ol,a;a; = agk; —€a;ks,
then there is the particular integral
Fe = al w0, +€azly05+0 = 0, (15)

which is analogous to the Sretenskii integral [7].

BUROV

The same integrals exist for the motion of the heavy
gyrostat with impacts, as well as for the case of an
extensible string.
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We calculate the coordinates of an axisymmetric
nozzle with a central body. This nozzle ensures a tran-
sonic flow with a plane sound surface, which is orthog-
onal to the symmetry axis and has a wall kink at the
sonic point. A modification of the numerical method
previously developed in [1-4] for shaping plane and
axisymmetric De Laval nozzlesis applied. Asin[1-4],
the Chaplygin transformation in the subsonic part of the
flow leadsto the Dirichlet problem for a system of non-
linear equations. The definition domain of the solution
in the velocity-hodograph plane is taken as arectangle
similar to [1-4]. This enables one to obtain the nozzle
with amonotonic distribution of velocity along its sub-
sonic part. In the nonlinear differential equation, the
linear Chaplygin operator for plane flows is separated,
which alows the iterative calculation of the solution.
The supersonic part of the nozzle is calculated under
the assumption that the flow at the nozzle exit is uni-
form and paralel to the symmetry axis; i.e., the super-
sonic jet outflowsto the submerged space with the same
pressure. The calculation is performed by the character-
istic method. The exact solution [2] for near-sonic flows
with the straight sonic lineis used to “move away” the
sound plane. The velocity distribution aong the super-
sonic part of the nozzle is also monotonic, which
ensures the absence of the boundary-layer separation
and, therefore, the adequacy of the ideal-gas model.
Calculations show that the flow in the supersonic part
of the nozzle is continuous (compression shocks are
absent).

A ring (axisymmetric) De Laval nozzlewith a“ cen-
tral body” is of great engineering interest [5, 6]. We
determine the contour of such anozzle with the follow-
ing properties.

() The transition through the speed of sound occurs
on a plane sound surface orthogonal to the symmetry
axis.

Institute of Design Automation,
Russian Academy of Sciences, Moscow, Russia

e-mail: shifrin@icad.org.ru

(if) The flow velocity does not decrease along the
entire contour. This property ensures the adequacy of
the ideal-gas model (with boundary-layer corrections)
for any Reynolds numbers. Therefore, the flow separa-
tion regions and corresponding energy losses are
absent.

(iii) The nozzle-contour kink at the sonic point
makes it possible to abtain the nozzle of the minimum
length. In this case, as was proved in [7], the flow near
the corner point is not decelerated. In addition, thereis
no compression shack emerging from the corner point
when it is placed on the curvilinear sound surface.

The gas dynamic equations for axisymmetric poten-
tial flows were transformed to the variables T and 3 in
[1, 2, 4]. The right-hand side of the nonlinear (in con-
trast to the plane case) Chaplygin equation includes the
Jacobian J of mapping into the hodograph plane and the
physical-plane ordinate y(t, B), which is described by
the solution of the Cauchy problem for the ordinary dif-
ferential equation

ZTLIJN + (3_2TR)LIJI + RLIJBB
= —Q(2JcosB + Jzsinp),

20(P,)° + R(Yp)°
Q(WgsinB +y*Q)

™ -1
R —m M ——
2t*1(1-1)’

ey

Q= [Za-0"?,

k—1
Ot O [o, IZI"J
ay(t,B) _ 2tsinByY, — cosByg
B yQ '
VI
|V

velocity argument, (T, B) is the stream function, and
k isthe adiabatic index.

Here, 1 = is the Chaplygin variable, B is the
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144

B
P=0
c b
P=0 P=0
d a

Fig. 1. Flow definition domain in the (T, B) plane.

We solve the problem of shaping the nozzle in the
class of flows with the plane sound surface. In the
potential axisymmetric flow, such a surfaceis necessar-
ily orthogonal to the symmetry axis [8]. This property
enabl es one to design the subsonic and supersonic parts
of the nozzle independently. Moreover, the contour
kink can be introduced at the sonic point in the super-
sonic region.

Subsonic part of the nozzle. Theimage of the sub-
sonic-flow region in the (t, B) plane is specified in the
form of arectangle D = abcd, where ab is the segment

of the soniclinet = k-1 ad and bc are the segments

k+1’
of the straight lines3 = 0 and 3 = [3,, respectively; and
dc is the segment of the straight line0<T1=1,< E—E—i

(Fig. 1). The piecewise continuous boundary condition
Y=1onadand P =0onab, bc, and cd is specified at
the boundary of D. In addition, y = const is specified on
ad. These conditions determine the Dirichlet problem
for system (1).

By analogy with a plane flow, one can assume that

the solution of this problem Yi(t, B) O C*D) finitein D
exists and satisfies the boundary condition at its conti-
nuity points. In view of the one-to-one nature of the
mapping of D onto the subsonic-flow region in the
physical plane, this solution has the following proper-
ties.

(i) The velocity distribution along the nozzle wall
(in the direction from the nozzle entrance) is a nonde-
creasing function of the arc length.

(i) The oneto-one nature of the mapping breaks
down at the points a and d, where the stream function
has the first-kind discontinuities. The point a presents
the segment of the straight sonic line (itslength is deter-
mined by the gas rate through the nozzle that corre-
spond to the unit discontinuity of the stream function).
The point d presents the entry nozzle section that is at
infinity from the sonic line.

SHIFRIN, KIM

(iii) Onewall of the nozzleisacircular cylinder par-
alel to the symmetry axis, which is the image of the
segment ad. The other wall consists of two curvilinear
sections (the images of segments ab and cd, on which
velocity is constant) smoothly matched with each other
by the straight (conic) section bc, where the velocity
increases monotonically from the entry value corre-
sponding to T, to the speed of sound.

As in [1-4], we use the approximating algebraic
system obtained by changing derivatives in the differ-
ential equation to the central finite-difference formulas
of the second order of accuracy. This system is solved
by the iterative method with sequential sweeps at each
iteration along the inner straight lines 1; = const, i = 1,
2, ..., |. After the “practical convergence” of the itera-
tive process, the nozzle coordinates are obtained by
integrating the expressions for the derivatives

RWgcosB + JQsinBcosP + Y, sinf3
yQ ’

X =

_ Y cosB + JQsinZB + RYgsinB
® " yQ !

2cosBy, —sinByy,
4 yQ ’

21sinBy, — cosPg
yQ

along three sides of the rectangle abcd. The derivatives
normal to the boundary are calculated by three-point
finite difference formulas of the second order of accu-
racy.

Asin[4], to avoid the instability of theiterative pro-
cess, the mixed derivative Ui is approximated on a
seven-point template, which does not include points a
and d (where s is discontinuous) at the appropriate ori-
entation of the template. We emphasize that the itera-
tions converge much more slowly than in the plane
case.

Figure 3 shows the results of the calculations for
various nozzle contours.

Supersonic part of the nozzle. The supersonic-
flow region consists of two subregions. In the first sub-
region adjacent to the straight sonic line, the flow turn-
ing at the corner point of the contour is accelerated.
This subregion isbounded by the sonic line AA, the last
characteristic AD of the rarefaction node (Prandtl—
Mayer flow) and cylinder wall AD parallel to the sym-
metry axis. The second subregion is bounded by the
shaped supersonic section AE of the nozzle contour, the
characteristic AD, and the straight-line characteristic DE
passing from the end point of the shaped contour sec-
tion to the outer cylinder wall (Fig. 2). At the character-
istic DE, the supersonic flow is uniform and parallel to

Yp
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the symmetry axis. When the pressure in the submerged
space coincides with the pressure at the jet boundary
downstream of the characteristic DE, the flow in the jet
remains uniform and straight. When the pressure in the
jet is higher than the pressure in the submerged space
(underexpanded jet), the flow expands downstream of
the characteristic DE, turning around the point D.
When the pressure in the jet is lower than the pressure
in the submerged space (overexpanded jet), compres-
sion shacks generally arise upstream of the characteris-
tic DE. Inthiscase, the Mach reflection from the central
body, aswell asthe separation of the flow from the cyl-
inder wall A'D of the nozzle, ispossible. Theflow inthe
underexpanded jet was not calculated. This calculation
should be performed separately with a modified algo-
rithm.

The supersonic part of the contour is calculated in
several stages.

(i) The characteristic of the first family A"A" is cal-
culated near the sonic line. This enables usto avoid the
degeneration of the characteristic method by moving
away the straight sonic line.

(ii) The characteristic of the second family A"B in
the Prandtl-Mayer flow is calculated near the corner
point.

(iii) The solution is calculated in the domain
A"A"BD (between two characteristics obtained at the
first two stages). At this stage, the solution is calculated
first in the characteristic quadrilateral A"A"BC and then
in the triangle A"CD bounded by the cylinder wall.

(iv) The contour of the central body, section AE, is
calculated.

The characteristic A"A" is determined with the use
of the exact solution of the Tricomi equation [1, 2, 4]
that describes the plane near-sonic flow near the
straight sonic line, which arises due to the symmetric
interaction between two centered rarefaction waves
(i.e., due to the reflection of the Prandtl-Mayer flow
from the symmetry axis).

This exact solution is given by the improper integral

dZ lﬁ]ﬂ:’:
@, o0[ )

%391
0 —

We calculate this solution by dividing the integration
region into three sections:

1/3 1/3
% szm% + 0.0001,

1/3 1/3
% +0.0001 <z < % + 0.1,

1/3
% +0.1<2,< 00,
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Fig. 2. Flow definition domain in the physical (x, y) plane.
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Fig. 3. Contours of the subsonic part of the nozzle for 1y =

0.01. Different lines correspond to different sonic-line seg-
ments. The dashed line is the contour for 1, = 0.02.

Asymptotic expressions are used in the first and
third sections, and numerica methods, in the second
section.

The use of this exact solution can bejustified asfol-
lows. Since the radial velocity component in the
straight sonic line, which isorthogonal to the symmetry
axis, is equal to zero, the equations of the characteris-
tics of the plane and axisymmetric flows on the straight
sonic line coincide with each other. Therefore, if achar-
acteristic (beginning at a point far from the symmetry
axis) iscloseto the straight sonic line, it differs dlightly
from a characteristic of the same family in the plane
flow.

Upon turning at the corner point by means of the
Prandtl-Mayer flow, there are three possible cases. If
the flow turns slightly, the supersonic part of the nozzle
contour does not reach the symmetry axis; i.e., B¢ #0
and yg > 0 at the point E. If the turn of the flow is too
large, the central-body contour cannot be shaped by the
characteristic method so that it can reach and touch the
symmetry axis. Indeed, according to the Nikol’ skii the-
orem [9], there is no continuous axisymmetric super-
sonic flow near the thinning point of abody with anon-
zero inner angle (the characteristic DE cannot reach the
symmetry axis in the continuous velocity field so that
Be # 0 and yg = 0). Therefore, the flow turning angle at
the corner point of the contour must be chosen such that
the egualities Bz = 0 and y; = 0 are satisfied. Such a
choice in the computational processis made by varying
flow-turning values at the point A.



146 SHIFRIN, KIM
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-

Fig. 4. Contours of the supersonic part of the nozzle for the exit Mach numbers M, = 2.125, M, = 2.040, and M3 = 1.881. The
dashed line is the contour corresponding to an excessively large flow turning at the point A.

The results of the calculations are shown in Fig. 4.
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Itiswell known [1] that the laminar—turbulent tran-
sition at alow turbulence level of the free flow is asso-
ciated with the development of instability waves, the
so-called Tollmien—Schlichting waves. When a two-
dimensional Tollmien—Schlichting wave reaches a cer-
tain amplitude at the nonlinear stage of its develop-
ment, it undergoes three-dimensional distortion and, as
a result, characteristic three-dimensional A structures
arise [1]. Owing to certain features of the appearance
and development of these structures, they are not only
typical for the classical laminar—turbulent transition,
but are also inevitable attributes of atransition to more
complex flows, e.g., flows modul ated with longitudinal
streaky structures, such as Hertler vortices, transverse-
flow vortices on sliding wings, etc., aswell asflowsin
the viscous sublayer of a turbulent boundary layer. In
these cases, they arisein particul ar due to the secondary
high-frequency instability of such flows and may be
manifested not only as /A structures, but also intheform
of horseshoe vortices (Q structures), hairpin vortices,
etc. A characteristic feature of the development of such
structures, e.g., on adliding wing, is the disappearance
of one of the counter-rotating vortices due to the trans-
verse flow, whereas the development of a classical
N\ structure can be observed on a straight wing [1].

The high-frequency secondary instability of transi-
tion and turbulent near-wall flows in the presence of
streaky structuresis often attributed to so-called sinuso-
idal and varicose instability. Both instability modes
wereinvestigated under controlled conditions at thelin-
ear and initial stages of nonlinear development. When
the transverse size of the streaky structure was larger
than the thickness of the shear layer, growth of varicose

L Institute of Theoretical and Applied Mechanics,
Sberian Division, Russian Academy of Sciences,
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instability was observed. At the same time, when the
transverse size of the streaky structure was comparable
to or smaller than the thickness of the shear layer, it
became more instable with respect to antisymmetric
(sinusoidal) modes than to symmetric (varicose)
modes. The experiment reported in [2] clearly shows
that the growth of the symmetric mode leads to the for-
mation of hairpin vortices, which are a pair of counter-
rotating longitudinal vortices that are connected by a
head, i.e., a A\ vortex, while an antisymmetric mode is
developed to atrain of quasi-longitudinal vortices with
alternating-sign vorticity. Unfortunately, the experi-
ments reported in [2] concerned only theinitial stage of
the nonlinear development of disturbances, and spatial
resolution was insufficiently high to reveal the structure
of the flow in more detail.

In this paper, we report on our experimental investi-
gations of the nonlinear stage of the varicose and sinu-
soidal instability of the streaky structure in the Blasius
boundary layer. In contrast to the experiment reported
in[2], the study is more detailed (thermal anemometer
measurements of the longitudinal velocity component
and velocity pulsations in space (xyz) at 5 x 10* points)
in order to reveal the features of the dynamics of the
appearance, development, and internal structure of
coherent formations up to the later stages of their non-
linear devel opment.

The experiments were carried out under controlled
conditionsin alow-turbulent wind tunnel. A plane plate
14 mm in thickness, 1000 mm in width, and 2000 mm
in length was placed in parallél in the operation part of
the tunnel. The streaky structure was generated by
means of acylindrical roughness element, which had a
height of 1.1 mm and a diameter of 5.8 mm and was
placed in the center of the plate at a distance of x, =
438 mm from the fore. The velocity of the flow was
equal to U,, = 7.8 m/s, and the turbulence level was no
higher than 0.04%. In the absence of the roughness ele-
ment, the laminar boundary layer was devel oped with-
out any waves and the velocity profile was close to the
Blasius profile. A roughness-element height of h =
1.1 mm s close to the thickness of the displacement of
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Fig. 1. Spatial patternsof the sinusoidal destruction of the streaky structure: (a) the devel opment of the secondary disturbancejointly
with its effect on average velocity (minimum pulsation level 6.4% of U,,) and (b) the development of the secondary high-frequency

disturbance (minimum pulsation level 1.3% of U,,). Dark and light grey tones are excesses and defects of velocity, respectively.

the Blasius laminar boundary layer &5 = 1.5 mm for
X=X, and U, = 7.8 m/s. The Reynolds number was

*

oz U
equal to R = % = 780 for x = X,. In the absence of

artificial disturbances, the boundary layer with the
streaky structure remained laminar in the measured
range x — x, = 30-150 mm. This circumstance enabled
us to control the instability of the streaky structure by
means of artificial disturbances generated by the injec-
tion—drainage of a gas through three small holes on the
plate surface. One hole (z=0) at X — X, = 14.5 mm was
used to excite transverse symmetric disturbances, and
other two holes were used to excite antisymmetric dis-
turbances Az = £4.5 mm at X — %, = 19.5 mm. The
excited frequency of the secondary high-frequency dis-
turbance was equal to 150 Hz, which approximately
21tfv
2

X

corresponded to a dimensionless parameter of
106 = 232. The amplitude of the secondary disturbance
reached 10% of U,, near the source (x — X, = 30 mm),
which made it possible to study the nonlinear stage of
the process that was of primary interest. The thermal
anemometer measured the time-averaged longitudinal
component of the velocity U and velocity pulsation u'.

We consider the flow structure at the nonlinear stage
of sinusoidal and varicose instability in more detail.
Figure 1 shows patterns of the sinusoidal destruction of
the streaky structure. The spatial pattern of the distur-
bance development (Fig. 1a) shows that transverse
meandering of the streaky structure is observed at the
initial stage, which is typical for the development of
sinusoidal instability. However, the structure of the dis-
turbed downstream region of the flow istransformed to
characteristic coherent structures similar to A\ vortices.
The development of secondary disturbances is most
clearly observed in the spatial pattern presented in
Fig. 1b. Attheinitia stage of disturbance development,
apair of quasi-longitudinal, alternating-sign vorticesis
observed. Downstream of the flow, they are trans-
formed to A\ structures, and the transverse scal e of these
coherent structures increases. Thus, detailed thermal
anemometer measurements at the nonlinear stage of the
development of sinusoidal instability show that the sec-
ondary high-frequency destruction of the streaky struc-
tureis associated with the formation of A structures, the
destruction of which downstream of the flow leads to
the turbulization of the flow.

Figure 2 shows patterns of the varicose destruction
of the streaky structure. The spatial pattern of the dis-
turbance development (Fig. 2a) shows that the longitu-
No. 3
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(b)

Z mm

Fig. 2. Spatial patterns of the varicose destruction of the streaky structure: (a) the development of the secondary disturbancejointly
with its effect on average velocity (minimum pulsation level 3.8% of U,,) and (b) the development of the secondary high-frequency

disturbance (minimum pulsation level 1.3% of U,,). Dark and light grey tones are excesses and defects of velocity, respectively.

dinal modulation of the streaky structure by the second-
ary-disturbance frequency (f = 150 Hz) is observed at
the initial section, which istypica of the development
of varicose instability. However, the structure of the
disturbed region further downstream of the flow is
transformed to characteristic coherent structures simi-
lar to A vortices, asin the case of the sinusoidal destruc-
tion of the streaky structure. However, we emphasize
that, in contrast to thel atter case, A\ structures are asym-
metric; i.e., the second counter-rotating vortex is at the
formation stage due to weak vorticity at the transverse
boundaries of the disturbance field. Below, symmetric
N structures will be observed when considering the
direct development of high-frequency disturbance.

We consider the dynamics of the direct devel opment
of secondary high-frequency disturbance generated on
the streaky structure. The development of secondary
disturbances is most clearly manifested in the spatial
pattern shown in Fig. 2b. At the initial stage of distur-
bance devel opment, a set of quasi-longitudinal vortices
is observed, which is transformed downstream of the
flow to hairpin vortices or A structures. These vortices
are pronounced at z= 0 mm in the form of a pair of

DOKLADY PHYSICS  Vol. 50
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aternating-sign structures at each period of the second-
ary disturbance. As was mentioned above, A structures
or hairpin vortices become asymmetric at z= £5 mm
(transverse boundaries of the disturbed region). Never-
theless, the structure of the second counter-rotating vor-
tex of these coherent formationsis evidently observed.
We note that such coherent structures were observed
in [2], where the nonlinear stage of varicose instability
was studied. Investigations of the varicose instability of
a single streaky structure in the boundary layer of the
dliding wing [3] show that A vortices aretransformed to
asymmietric structures due to the transverse flow. Thus,
detailed thermal anemometer measurements at the non-
linear stage of the development of varicose instability
show that the secondary high-frequency destruction of
the streaky structure is attributed to the formation of
N\ structures, asin the case of the sinusoidal destruction
of the streaky structure.

In conclusion, we emphasize that the scenario of
classical laminar—turbulent transition at the nonlinear
stage of this processis associated with the three-dimen-
siona distortion of the two-dimensional Tollmien—
Schlichting wave and the formation of three-dimen-
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siona coherent structures of the A-vortex type. These
investigations show that there are other scenarios for
the occurrence of A structures in the near-wall shear
flows, in particular, in the process of the secondary
high-frequency instability of streaky structures of the
sinusoidal and varicose types. The secondary high-fre-
guency instability of streaky structures of the sinusoidal
and varicose types at the nonlinear stage was found to
lead to the multiplication of new streaky structures
downstream of the flow. It has been established that the
mechanism of the nonlinear destruction of the streaky
structure through the devel opment of secondary distur-
bancein it is associated with the formation of coherent
structures of the A-vortex type for both sinusoidal and
varicose types of instabilities. /A vortices are shown to
be multiplied in the transverse direction upon the evo-
lution of disturbance downstream of the flow. It has
been shown that varicose instability can exist on the
dliding wing [3], rapidly transforming under the action
of the secondary flow to the superposition of structures
of sinusoidal and varicose instability.

Thisresult isimportant for insights concerning both
amechanism of the turbulization of flows modulated by
streaky structures and mechanisms of the reproduction
of turbulence in turbulent flows, where the dynamics of
coherent structures of the viscous sublayer plays a sub-
stantial role. The mechanism of the transformation of a
A\ structure to a turbulent spot, particularly through the
secondary high-frequency instability of its compo-
nents—two counter-rotating vortices (legs of the struc-
ture)—is also well known [4]. At the same time, there
are various methods for controlling the devel opment of
coherent structures such as A vortices, hairpin vortices,
streaky structures, etc. As was shown in a number of
works, riblets [1, 58], localized and distributed drain-
age [1, 8], transverse vibrations of the wall [9], etc.,
considerably affect both the intensity of coherent struc-

LITVINENKO et al.

tures and their secondary instability, which can be used
to control sinusoidal and varicose instability.
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It has been established that the dry friction (asanon-
Coulomb dry friction model) in adirect action regulator
(Vyshnegradskii problem) with a self-restoring object
causes self-oscillations in the system. Therefore, the
common opinion that dry friction intheVyshnegradskii
problem does not change the conclusion of unlimited
stability, which was obtained from linear anaysis,
remains correct only for the Coulomb dry friction
model.

The magjority of investigations of the effect of dry
friction on the stability of control systems were per-
formed for a simplified model of dry friction, the so-
called Coulomb friction, which ignores the excess of
static friction over sliding frictionin thedry friction law
(Fig. 1a).1 However, there are examples of exciting
oscillations that cannot be described by the Coulomb
friction law.

Let us bring the problem into focus by means of an
example of the well-known Vyshnegradskii problem,
which isthe main problem associated with the effect of
dry friction in a direct action regulator on the stability
of control systems.? This problem has been described
sequentially in anumber of works[2, 3]. Themain con-
clusion is asfollows: when the object is absolutely sta-
ble, Coulomb friction in the regulator does not generate
oscillations but promotes the stability of the system,
thus extending the area of the stability of equilibrium
states due to the appearance of an area of “conditional”
stability, in addition to the area of stability “on the
whole’ [2, 3].

1 The term “Coulomb friction” for the simplest approximation of
the dry friction law has emerged quite inexplicably: S.A. de Cou-
lomb (1736-1806) was the first who determined the existence of
dry friction static forces, which exceed sliding forces.

2 Classification of automatic control systems according to their
definitions (that is, the presence or absence of an amplifier in the
system) does not have an adequate mathematical correspondence.

. Petersburg State Marine Technical University,
ul. Lotsmanskaya 3, St. Petersburg, 190008 Russia

e-mail: shamberov@mail.ru

Free oscillations corresponding to the Vyshnegrad-
skii problem for a dynamica system, with the non-
Coulomb dry friction model taken into consideration,
can be described by the equations

Ta¢ +6a¢ = —U? (1)
Tooil
. . e
,Af [0+ T30 =Tt —OpH| <§ or

. ¢ €
(=0 and §£|¢+Tp3¢—6pu|<é;

151008 00g0

1
+ Tp3¢ - Bpu - é‘g%n(q) + Tp3¢ - 6pp-)’ (2)

OE1d

. 3
f =0 and |$ +Tp3¢—6pp|2§;

. 1, .
%) + Tp3¢ _Tplp- - 6pl-l - 58 Sgny,
0

0, . ¢ .
%f (#0 and §<|¢ + T3 — T =3,

Equations (1) and (2) correspond to the dynamics of
the controlled object and regulator, respectively, and a
dot over a symbol stands for time differentiation. All
terminology and definitions are given in accordance
with [3]. The difference from the corresponding defini-

@ (b)
.
e 2
> :
] 2
K i > :
> &
2

Fig. 1. Different approximations of the dry friction law.
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Fig. 2. Phase portrait.

tions [2, 3] is that the excess of state friction forces
(parameter €) over dliding friction forces (parameter
€' < €) isnow taken into consideration (Fig. 1b). In the

0

limiting case (when T3, —~ 0), we get a so-called
“degenerate model” (when T, = 0) of the dynamic reg-
ulator:

. g - g €
Ep, if |¢+Tp3(|)—6pu|<§, or i =0 and §s|¢+Tp3¢—6pu|<§;

. O 1 e e €
Tl = E¢+Tp3¢—6pp—§esgn(¢ + T30 —O,1), if i~ =0 and |¢+Tp3<|>—6pu|2§; 3)

D 1. .- . . — 8‘
%¢+Tp3¢—5pu—§£ sgn(p ), if @ #0 and §<|¢ +Tp3¢_6pu|1

where [ isthe pre-historical state. The legality of the
transformation, which was earlier known as the “jump
hypothesis” is based on arguments given by
A.N. Tikhonov, L.S. Pontryagin, E.F. Mishchenko,
et al. in the theory of relaxation oscillations [4].

In contrast to the detailed model given by Egs. (1)
and (2), the initial conditions |1, for the degenerated
model should be compatible with the description given
by Eg. (3). The presence of alimited cycle (self-oscil-
lations) in the space of states (three-sheeted phase
plane) was determined in [5] by the point transforma:
tion of the segment

. £ —¢
0=x2> (Taép + Tp3)ﬁ,
where x = T3¢ + ¢ — d,1. The second transformation

is an inverse point transformation of a symmetric
segment

€ - E—E'
= —— < < + ———
X E, O_X_(|a6p ng)ZTanl

into the points of the half-line x = % X <0 (Fig. 2a).

Finally, the point transformation of the half-line x > % ,
X = 0and abackward point transformation of the sym-

metric half-line x < —g, X = 0 into the points of the

half-line x = % , X < 0 are performed (Fig. 2b).

Thelimited cycle appears from the points x = 0 and

2

[X| = = of the equilibrium segment x =0, [x| < % if (at

2
A>1land A<D <A+ 1) thecondition
_ _ 0_A ,D=1n
(A+1-D)Q>(D 1)expDA_1InD_AD
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isbroken, and if (at A, > 0) the condition

(2-D)Q>./(1-D)*+ Aiexp[—Ali%rctanl;\ D, Iﬂ

1

isbroken, or (at A= 1, A, = 0) the condition

(2-D)Q>(D-Vexp=1F

is broken. The generalized parameter Q = g char-
acterizes the non-Coulomb dry friction in the regul ator.
The other parameters can be defined as:

0, To+Tps

_ B _ % _
Ar A=y P TouTa0

a

Here, B and a are, respectively, the imaginary and real
parts of complex conjugate roots, and a = A, and
o, =\, arethereal roots (a > a,) of the equation

TaTp A+ (8, T + 8, Ta+ Tog)A + (1+3,3,) = 0.

The above results prove the presence of self-oscilla-
tionsin the system described by Egs. (1) and (2) for the
region of the parameters (when &, > 0), where roots A,
A,, and A, of the equation

TaTo N + (3, Top + T T )N’
+ (eSanl + ESpTa + Tpg))\ +(1+ 6a6p) =0
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are real negative roots or where two of them are com-
plex conjugate roots with a negative rea part that is
larger than the real root.

The above results were confirmed in [6], where the
system of Egs. (1) and (2) with T, >0 and 3, > 0 was
investigated by the methods of real and computer
experiments. These conclusions are consistent with the
I shlinsky—K ragel sky theory, which attributes the excess
of dry friction static forces over diding forces to long-
term immobility [7].
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Methodsfor calculating potential flows based on the
theory of functions of a complex variable have been
widely used as fundamental investigation methods in
many fields of engineering, including seepage theory,
elasticity theory, continuum mechanics, heat dynamics,
aero- and hydromechanics, electromagnetism, electro-
and radio engineering, etc. [1-3]. In most cases, the
application of these methods involves conformal map-
ping of the rectangle /-2-3—4 of the complex domain
W=¢ + iy (Fig. 1a) onto acomplex half-plane { =& +
in (Fig. 1b). It iswell known [1-5] that this mapping is
performed by means of Jacobi elliptic functions, mak-
ing use of the complete ellipticintegrals of thefirst kind
K and K' (Fig. 1) with the modulus A and the comple-

mentary modulus A' = /1 —A?, respectively. This gen-
erates considerable difficulties due to the necessity of
series expansion of elliptic functions, interpolation of
special nonograms and tables, solution of inverse table
problems, etc., particularly when it comes to determin-
ing the current values of Jacobi functions for the rect-
angle interior [1-4, 6, 7]. Moreover, the difficulty of
expressing the elliptic functionsin terms of elementary
functions restricts the possibility of analyticaly repre-
senting the relationship between the physical parame-
ters of the problem under consideration and the given
boundary conditions, as well as the use of complicated
calculation techniques.

The above circumstances considerably constrain the
further development of analytical methods for investi-
gating engineering problemsin the above-listed lines of
inquiry. In this study, we present anew method for solv-
ing this problem based on the conforma mapping of a
rectangle, one side of which hasavanishingly small con-
vexity, onto a half-plane by means of dementary func-
tions. For this purpose, in the complex half-band W= ¢ +
iy of width H (Fig. 2), we introduce the function

P = %arcsinh /R smmﬁq) (D

where ¢ and | are the current coordinates, and R> 1 is

Kabardino-Balkar State Agricultural Academy,
ul. Tolstogo 185, Nalchik, 360004 Russia

e-mail: agron@kbr.net.ru

a parameter determining a family of symmetric curves
Y = f(¢) that is orthogonal to the lateral sides of the
half-band and has a convexity in their central part. The
values of function (1) on the half-band boundaries /4

and 2-3 and on the Oy axis are determined at ¢ = ig

and ¢ = 0, respectively:

points3and 4: Y 4, = %arcoshR =Q;

H )
point A: Y, = EarcsinhR.
From Eq. (2) we determine the parameter
R = cosh™@ "Q 3)

For ; , = Q= H (correspondli neg, R=coshmt=11.59195),

(a) U W=¢+ip
3 A 4

=)
)
NIR
oy ¥
S

/N

Z/ﬁ\

//

Fig. 1. Exact conformal mapping of arectangle onto a half-
plane using Jacobi elliptic functions: (a) rectangle 1-2-3-4
in the complex domain W= ¢ + iy and (b) complex half-
plane{ =& + in, where K and K' are complete elliptic inte-
grals of the first kind with the modulus A and the comple-

mentary modulusA' = /1 — A? , respectively.

|
>ikK
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the ordinate of point A isequal to
Y, = %arcsinh(coshrt) = 1.00118H,

that is, the curve 3—-A—4 is dmost coincident with the
straight line 3—4 (the maximum error at point Aisequal
to 0.118%). Therefore, figure 1-2-3-A—<4 can be
treated with fairly high accuracy as a rectangle with
equal sides (square). With further increase in the verti-
cal sideof therectangle, i.e., thevalue of Q, the convex-
ity a point A relative to line 3—4 becomes vanishingly

small: it is equal to 0.01, 0.001, and 0.0001% for 8 =

1.35, 1.67, and 2, respectively.

The main feature of curves (1) isthat domains /—2—
3-A—4 in the half-band W= ¢ + iy (Fig. 3a) bounded
by the curves and treated as “elongated” rectangles for

Q K's,0 i
v >1 Bor K > 2D can be rigorously mapped onto a
semicircle of radiusRin acomplex domaine = ¢, + i€,
(Fig. 3b) by means of the function

L TW
e = sn. )

Further mappings of this semicircle onto the half-
plane { = & + in (Figs. 3b-3g) are performed using the
functions

_ & - - 10
t=g C=§ L=053:+7 5
szl 28
Z ZO,Z Al
where
A= 28 (®)
R +1

istheinverse of the point-1image on the half-plane, =
&, +in, (Fig. 3e) and corresponds to the modulus of the
complete elliptic integral of the first kind K.

After the transformations, we obtain afunction con-

formally mapping the “ elongated” rectangle 8 21 Ebr

E > 2% 1-2-3-A-4 of thedomain W= ¢ + i onto the
half-plane = & +in intheform
snW
( = A—H 7
ARy R_Zsinz%v
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R =22.052
3 A 4
R=11.59195
P =f(9)
R=2,509
0
R=1551
R=1
2 1
_H 0 H ¢
2 2
H

Fig. 2. Plots of thefunction Y = %arcsinh le—sinzn—H—q) in

the complex half-band W= ¢ + iy.

Since R= 11.59195 in this case (correspondingly, R? >
134.373), unity can be neglected in the denominator of
Eqg. (6). Then, we have

=2 ®)
while dependence (7) takes the simpler form
s n%
(= mﬂw- &)

From Egs. (6) and (8), the parameter R can be expressed
asfollows:

R = 1+ J1-)\?

X (10)

=2
N

For the particular case of a rectangle with an infinitely

Q

long vertical side (half-band), when i formu-

las (7) and (9) provide the conformal mapping of the

half-band onto a half-plane in the form = sin”‘WN,
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Fig. 3. Diagram of successive conformal mappings W= ¢ + iy of the complex domain /-2—-3—-A—4 onto the complex half-plane

(=& +in.

which completely coincides with the known exact solu-
tion[1, 2,4, 5].

A rectangle “broadened” along the real axis 0¢,
Q K' o0
i < 1 Epr K < 2D is conformally mapped onto the

half-plane { = & + in using an additional intermediate
complex Trwide domain W, = ¢, + iy, (Fig. 3h) deter-
mined by the function

W, = Z+infiv+ 0o, (n

which rotates and extends the “broadened” rectangle
along the imaginary axis 0¢,,, as shown in Fig. 3h. Its
further successive conformal mappings onto the half-
plane = & + in (Fig. 3g) are performed similarly. Asa
result, we obtain the mapping function

- (¢ —n)(2-m)

~ *(1+m-2n)+n(1+m)-2m’

Tt H
cosh[— + — }
7x =2 QBW 21 (12)
r -2 2[ T HT
1+r “cosh [6§N+ ED}
TiH 2r
r=cosh—, m= ,
Q r2+ 1
0.5mH
. 2 cosh 0
rl + I‘_ZCOShZO'sQT[H

Thus, functions (7), (9), and (12) conformally map
R O o] » [Q 0
R 21Dand broadened W <1D
rectangles, respectively, onto the half-plane { = € +in
(Fig. 30).

A comparison of the results of calculations accord-
ing to formulas (7), (9), and (12) gives almost complete

the “elongated’
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coincidence with the exact values. Maximum errorsin a

narrow range of the rectangle side ratio, when 8 —

(i.e.,, for near-square shapes), are not greater than
0.60—0.65%.

The above presentation provides grounds for recom-
mending formulas (7), (9), and (12) in the interest of
improving the available and developing new, nearly
exact methods of calculation in different fields of engi-
neering. They makeit possibleto consider arich variety
of engineering problems associated with the mapping
of rectangles onto a half-plane, which were previously
solved using Jacobi elliptic functions, on the basis of
elementary functions, while using the advantages pro-
vided by rigorous analytical methods.

We will consider the use of the solution suggested in
engineering problems with reference to the example of
high-pressure water seepage through a permeabl e founda-
tion of depth T below a plane shalow apron with alength
of L. Theexact value of thereduced (specific) seepagerate
Q under such agtructureisequa to[2, 4, 5, 7]

_ Qn _ 05HK
Q=% =7k
where K and K' are the compl ete elliptic integral s of the
first kind with, respectively, the modulus

0.251L

(13)

A = tanh (14)

and the complementary modulusA' = 4/1— A%, Histhe
water head acting on the structure, Q, is the (specific)
seepage rate under actual conditions [4], and K is the
soil permeability of the base.

The expressions for determining the reduced seep-
age rate Q on the basis of dependences (9) and (12) for

Q

Q Q i T
thecasesH_landH<1,|.e.,forL2

0.251Tarctanh_li =451 and T <451, are asfol-
coshTt L

lows:

for Q o <4.51%

<l
TiH
arccosh[F(F + JF2+2)]
0-5(l+M)2
1- A

Q.,r O
for v >1 o 24.51D

Q= (15)

whereF = and

Q= %arccoshg. (16)

A
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A comparison of the seepage rates Q through the
permeable base of alimited depth T of the plane L-long
apron calculated by formulas (15) and (16) with the
exact values given by Egs. (13) forH=1and k=1 (in
conditional units) yields an almost complete coinci-
dence of results (the maximum error is 0.1-0.2%).
Moreover, the method proposed above provides the
solution for the particular case of aninfinitely deep per-
meable base (T — ). For example, the head h acting
along the basement of this plane apron is obtained in
the form

_H 2X
h = —arccos—,
T

: a7

where —|§‘ <X< % is the abscissa of a point on the

apron basement, which completely coincides with the
result of the rigorous hydromechanical solution
obtained by N. N. Pavlovskii for thiscase[2, 4, 5, 7].

Thus, the solution obtained above makes it possible
to determine al required parameters of a seepage flow
at any point of the flow region, which would be hardly
realizable using Jacobi dliptic functions[2, 4, 5]. The
results of this study can be used for refining the avail-
able and developing new fundamental methods for
studying potential flows associated with conformal
mappings of a rectangle onto a half-plane in different
fields of engineering. Deriving highly accurate and
simple dependences provides deeper insight into the
internal relationships and the current characteristics of
the problem under study including the case of more
complicated calculation schemes.
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Flutter of viscoelastic rectangular plates was first
investigated in [1-3]. The results of those studies were
based on both the Bubnov—Galerkin and averaging
methods [4]. It was found that the critical flow velocity
was lower by a factor of approximately 2 than that of
the corresponding elastic plate with an instant Young's
modulus, the ratio between the velocities being inde-
pendent of the viscous properties of the material. In[5],
a seemingly natural result was reported concerning
asymptotic stability. It was estimated that in the case of
low viscosity, flow velocity found according to the ulti-
mate modulus provides the sufficient condition for the
stability of vibrations. In the present study, we deal with
acrucia new result based on one exact and one approx-
imate solution to the problem of the flutter of a vis-
coel astic strip. We have established that critical velocity
is equal to that corresponding to the instant Young's
modulus, and viscous properties of the material affect
the character of strip motion only in the subcritical
region.

FORMULATION OF THE PROBLEM

We consider a rectangular coordinate system in
which astrip occupiesthedomain 0 <y < | and || < co.
Gas flowing around the strip on one side is character-
ized by the velocity vector v = vn, (n, = {cos6, sin8})
and by the unperturbed parameters p,, p, and g, (pres-
sure, density, and sound velocity, respectively). The
strip is made of a linear viscoelastic material. The
strain—stress relation has the form

t

0 0
o = Ey[E(t) —sOJ'F(t—T)s(T)dTD
g 5 g

= Eo(1—g,f 1)e(t);
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where E; is the instant modulus and €, is the viscosity
parameter.

Strip vibrations are described by the equation [6, 7]

o
ot?

YPoPw _
+ EEW +vng Egradv\E = 0.

Do(1—g,f 1)A’w + ph
(D

3

Here, D, = % , histhe strip thickness, yisthe poly-

tropic exponent, p is the density of the material, and v
is the constant Poisson’s ratio. Equation (1) is investi-
gated under the boundary conditions of a pin-edge fix-

ing:

2
y=0, w=0, a—W:O;

0

;5 2
y=1, w=0, W=y

ay

and for initial conditions determined by the type of per-
turbation. The problem consistsin the necessity of find-
ing the minimum value of flow velocity v, such that
the perturbed motion isstable at u < u,, and unstable at
0> U,,.

We now assume that I'(t) = exp(—[t). Upon intro-
ducing the dimensionless variables, namely, coordi-
nates )I_( %’ time Bt, and velocity M = :TO (under con-

servation of other previous notation), Eq. (1) takes the
form

(1= ,)A%w + a;Mn, Chradw

aZW _ (3)
alﬁ =0.

ow

+a,— +
29t
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VIBRATIONS AND STABILITY OF A VISCOELASTIC STRIP PLACED INTO GAS FLOW

Here,
2,4 4
a, = 121-V)ELL 5, = 12(1-v? lypf’,
h°E, h a,E,
- _ v YPod 7’ L R e
a; = 12(1 V)EOEH]’ )\—B, Mr=e.

LONGITUDINAL FLOW
AROUND THE STRIP

In the case 6 = 0, a perturbation bounded at infinity
and satisfying conditions (2) is chosen in the form

t=0, w=cexp(-iax)sinTy,
and

T = c,exp(—iax)sinmy (a OR).

In accordance with the above conditions, we take
w = A(t)exp(—iax) sinTty.

Next, substituting this expression into (3) and passing
to the Laplace image, we arrive at

_ PaAS)
L(aw) = 243
Po(S) = (s+1)(a;C;S+a,C, + 3,¢y), 4)

Ps(s) = a153 +(a, + 3-2)32
+(pta,—iaasM)s+ (1-A)p—iaazM

(s is the transformation parameter). The original of
image (4) is reconstructed in the conventional manner:

A(t) = Ae™ +Ae” + Ae™

(1+%)B32+01Q;j+5n% (5)

A, =
(Sm—5S;)(Sm—54)
mzk, m#j, k#j.

Informulas (5), s,,aretheroots of the equation p;(s)=0
and = (a2 + 12)2. Solution (5) exponentially decreases
(being asymptotically stable) if Res,, < O for an arbi-
trary m. At the sametime, the solution is asymptotically
unstable if one of theroots hasRes,, > 0. The condition
Res,, = 0 corresponds to the boundary between the sta-
ble and unstable domains provided that the remaining
two roots lie in the left half-plane.

As our calculations indicate, at M = O (free vibra-
tions), Res,, < 0 (Om); with arisein M, one of the roots
(letit bes;) most rapidly approachestheimaginary axis
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Tablel
B IVICI’
A=0 A=01 A=02 A=03
0.1 0.096029 | 0.096065 | 0.096102 | 0.096138
0.01 | 0.096029 | 0.096033 | 0.096037 | 0.096040

and, at a certain M*, becomes purely imaginary. The
values of both s§ =iy and M* can be easily found from
the equation ps(iy) = 0. Asaresult, we arrive at

oa, '

M

Instead of vy, the positive root of the biquadratic
equation

f_H 02 B
Yo, iy (Mg =0

should be substituted into this equation.

The dimensionlessvel ocity M* depends on thewave
formation parameter a. By definition, we take M, =
M*(a,), where a,, isfound from the condition minM* .

a

Table 1 presents the data of specific calculations for
anumber of parameters:

%3 =5x107,p=8x103kgm=3 y=14,v =03,
0

a,=330ms?, and :—1 =3 x 102 Inall cases, it turned

out that a.. = Ttwith an accuracy to the fourth signifi-
cant figure after the decimal point.

The velocity being evaluated by the formula Mfr =

218, . .
~——2 and having the instant Young's modulus corre-

az\/a
spondsto A = 0.
A crucia result follows from the data given in

Table1: M., and Mg differ only in the fourth figure

after the decimal point, and this difference decreases
with increasing relaxation time.

In the domain M < M,,, variation of the root s, with
an increase in M was investigated. For values M ~

0.IM,,, Res, < Res{ (the difference is within several
percent); at M > 0.1M,,, the roots s, and s coincide
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Table?2
0 Mg Mg
0 0.096066 0.096030
%" 0.253636 0253543
58m
8 0.714807 0.714590
59m
8 1.737786 1.737783
621
58 1.727327 1727324
g 1.725347 1.725344

with an accuracy to the fourth decimal place. Thisis
also anew mechanical effect.

FLOW AROUND A STRIP
AT AN ARBITRARY ANGLE

We take the solution to Eqg. (3) in the form of atri-
nomial Bubnov—Galerkin approximation:

w = (C(t)sinkny)exp(-iax), k=1, 2, 3.

Using the well-known procedure associated with
Laplace images, we arrive at the following set of linear
equations with respect to ¢(s):

(Mabty + B) [4(9) ~S25M S8 [2(9) = Qu(S),

Sa,MSiN6 [,(5) + (Ashty + B))co(S)
©6)

_%“agmsine [E5(s) = Qu(s),

24 .
gasM SinB [E,(8) + (A M3 + B,) [E5(S) = Qs;

KIIKO, POKAZEEV

A
whereA, =1- =1

W = (a2 + K212)2. The polynomias Q,(s) are determined
from the initial data.

The behavior of solutions ¢,(t) to set (6) is charac-
terized by the roots of its determinant (a polynomial of
the ninth power); as previously, we have found the root
s, that most rapidly approaches theimaginary axiswith
anincreasein M. We have also found the critical flutter

velocity: M., = minM* (a) provided that Py(iy) = 0 and

,B,=5(a,s+&,) —iaMa; cosB, and

iy=s; . Thecalculation results are presented in Table 2
(the values of the parameters are the same: 3 = 0.1 and
A=0.1).

The principal conclusion remains the same: the crit-
ical flutter velocity M., coincides with Mi', . The second
important result consists in the fact that, in the vicinity

of angle 6 = g (similarly to the elastic problem), there

exists an angle 6, near which (on the left) M, sharply
increases, i.e., the plot of M_(8) has a vertical tangent
line. The character of strip vibrations drastically
changes after the angle 6 has passed through 6,.
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INTRODUCTION

In this paper, we propose a combined solution to the
problem of determining the shape of a profile that pos-
sesses the property of streamline flow around its lead-
ing edge and an electromagnetic-scattering level close
to the assigned value. These tasks cannot be solved sep-
arately because they are connected with each other by
the unknown shape of the profile surface.

Thus, we consider the scattering of a plane mono-
chromatic E- or H-polarized electromagnetic wave on
an aerodynamic profile with the perfectly conducting
surface S. In an exterior domain Dg, for the nonzero
field component (this is either u = EAX, y) or u =
H,(X,y) in the case of E- or H-polarization, respec-
tively), the Helmholtz equation

0°u . d°u

~+Z=+Ku=0, (xy)OD (1)
92 6y2 S
isvalid with its boundary conditions
W 0uy(X,y) _
U(X, y) _IkWO an - 01 (X| y) D S, (2)
or
u(x,y) .. W _
“on Ky ey =0 (xy)0S G

in the case of E- or H-polarization, respectively. Here,
W is the surface impedance, i.e., the complex-valued
function of the arc coordinate of the boundary contour.
This function describes processes occurring in the con-
ductor surface layer that interacts with the electromag-

netic field; k = %—\[[; A is the wavelength; W, = 12011=

JE isthe wave resistance of the free space; the symbol

Novosibirsk Sate University of Architecture and Building
(Sibstrin), Novosibirsk, 630000 Russia

e-mail: soppa@ngs.ru

‘% denotes differentiation over the outer normal; and

U, is the solution to the direct problem in the case of a
perfectly conducting surface (W = 0). For the reflected
field at infinity, the asymptotic condition for radiation
must be valid.

An incompressible potential flow around aprofileis
described by the Laplace equation for the velocity
potential:

2 2
02,9206 (xy)ODs )
0X y
with the impermeability boundary condition:
0P _
5 =0 (xyOs 5)

At the profile trailing edge, the Joukowski—Chaplygin
condition is posed that expresses the finiteness of the
velocity at the flow trailing point.

The inverse problem for the reconstruction of the
unknown profile-surface segment S, O Sis considered
inthefollowing formulation. It is necessary to find a set
of valuesr;,i=1,2, ..., L, which parametrically deter-
mine the desired surface segment S, and provide:

(i) approximation (at areasonable level of accuracy)
to the prescribed scattering diagram;

(ii) shock-free incoming flow around the profile
(streamline flow around the profile leading edge).

We now assume that the scattering diagram is given
by its complex values at a finite number of far-field
points: €,(9), ¢ O {¢;, j =1, 2, ..., m}; ¢ is the polar
angle; 2m= L — 1 [for H-polarization, the function h,(¢)
is given]. The criterion of the approximation to the
given scattering diagram (in the mean-sgquare sense) is

u=y le(9;) —e(d))° - min. (6)
j=1
The shock-free behavior at the input, as a compo-

nent of the adaptive-wing concept, corresponds to a
load on the profile leading edge, which is close to zero.

1028-3358/05/5003-0161$26.00 © 2005 Pleiades Publishing, Inc.
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In the case of athin profile, this provides aconsiderable
decreasein the drag and an increase in the aerodynamic
efficiency. Assuming the profile to be thin and its cen-
terline to be dightly bent, we consider that boundary
condition (5) is vaid for the profile basis surface
(chord). Then, the shock-free condition in terms of
pressure factor takes the form C,(0) = 0. When we
apply the panel method to model flows around aprofile,
it is necessary that the vortex-layer density at the chord
forepart be zero. We represent the variational analog of
thisequality as

J2=[y(0)] - min. ()

This condition arising from aerodynamic concepts
complements the insufficiently determinate (2m <L)
electrodynamic problem of identifying the profile
shape.

It should be noted that in this situation, various addi-
tiona conditions, for example, of an isoparametric
type, may begiven. In particular, if we need to maintain
a constant lifting force, e.g., using the corresponding
deflection of flaps, then we obtain the relationship

c, = ®

A METHOD FOR A COMBINED SOLUTION
TO THE PROBLEM

The problems formulated above are both aerody-
namic and electrodynamic. They cannot be solved sep-
arately because their solutions are connected with each
other by the unknown profile-contour segment §,. We
assume that the desired parameters {r;} are moduli of
radii vectors of the segment S, in support cross sections
with polar anglesy;,i=1,2, ..., L.

In order to numerically solve the electrodynamic
part of the problem, we employ the method described
in [1]. Thismethod makesit possibleto skip to theinte-
gro-operator equation. This equation is nonlinear
because the integration domain Sr(y)) includes the
segment S, to be determined, namely,

q e 400wy -
oW, | D CHiIGIWIAS, = ey(M)

S(r(w)) (9)
_a ¢ 9%
2nj 37,995, POSr(W), MI S
S(r(w))
and
_kg_ _ 09 ~1
oW, J o an.© CHUWGS,

= nM+ gk [ S2uds, POSIW), MI S,
S(r(w)

SOPPA

for the E- and H-polarization, respectively. Here, S is
the circular contour of radius R (Ris sufficiently large);

q= J/Re® g(M, P) isthe fundamental solution to the
Helmholtz equation; C and D are the operators inherent
inthedirect problem for aperfectly conducting surface S
in the case of the H- and E-polarization, respectively.
Thus, we have applied the method of artificial immer-
sion in the more general problem, for which surface
impedance W is considered to be unknown in the
desired profile segment.

The aerodynamic problem is solved by the panel
method described in [2] with the boundary conditions
transferred to the basis plane. Reversing the aerody-
namic-influence matrix A, we express the vortex-layer
intensity yin termsof local angles of attack o of panels.
Asaresult, condition (7) can be rewritten in the form

NwW

Vi=Y (ADpu(B—ao+3) =0, ()
p=1

where q, is the angle of attack, 63 are angles of the
panel deflection caused by theinitial deformation of the
profile centerling, 6p are varied deflection angles, and
NW is the number of panelsin which the profile chord
is partitioned.

If the value of thelifting force isfixed, then the con-
dition of inverse problem (8) results in the appearance
of the additional relationship

NW
- _ 0
2% 8V, = Cy,
p=1

where §; isthe dimensionless panel length, and y,, is
the value of vortex-layer intensity at the panel center. In
this case, the flap deflection angle d; is added to the
number of desired variables.

In [3], an efficient method was indicated for recon-
structing the surface impedance, which uses the given
field in the case of fixed geometry. This method makes
it possible to determine the operator G upon solving
Egs. (9) or (10):

W = G(r).
Here and below, the vector quantities are discrete ana
logs of the corresponding continuous functions.

Relationship (11) allows us to express the load on

the profile leading edge in terms of the variabler:

Y1 = Y(r).
Introducing the notation Z = {G, Y}, X = {W, vy, }, we
can write out the equality

X = Z(r).

It isworth noting at this point that the desired solu-
tion to the inverse problem corresponds to the zero val-
ues of the parameters W and y,. Therefore, instead of
2005
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the totality of extremal problems (6) and (7), we arrive
at the nonlinear operator equation

Z(r) = 0. (12)

Solving this equation by Newton's method, we obtain
the shape of the profile leading edge that exhibits
streamline flow around the front edge in the cruising
regime and, furthermore, possesses a scattering dia-
gram close to the assigned one.

CONVERGENCE
OF THE NUMERICAL SOLUTION
TO THE OPERATOR EQUATION

Regularization of the auxiliary discrete problem
under conditions of afixed geometry, which isbased on
the Tikhonov zeroth-order regularizer [4], allows us to
calculate W and y, with the estimate of the norm, which
depends on the regularization parameter a:

IXI< &4 (a, |Ar]), (13)

where Ar is the increment of the vector r that deter-
mines the shape of the segment S,. Upon solving non-
linear operator equation (12) by Newton’'s method and
after discretization, we can calculate the matrix of
finite-difference derivatives

_ 2
Cor, >

The next approximation ry is found from the formula

DZ i,j=12..,L.

e = re1—DZ7 Xy, k=12 ...
Inthis case,

(14)

Xio1 = Z(r_1)- (15)

We now study the convergence of the vector X, to
zero. The Taylor expansion of relationship (15) in the
vicinity of r,_, allows usto find the estimate

Xeoal < 310°Z @) 1DZ ol

The right-hand side of this equality contains the
norm for the second-derivative matrix as well as the
norm for the inverse first-derivative matrix. We denote

D, = max|0’z(¢)ll, D, = max|DZ7Y.
Relationship (13) ensures the choice of initia

parameters such that |[X||< —— . Then,
12
1+2+4+8+ .. +271 21
x4 <57 Ixd<B X

Thus, assuming the smoothness and boundedness of
the matrix norms 0°Z and DZ!, the initial approxima-
tion taken in sufficiently close vicinity to the exact solu-

DOKLADY PHYSICS  Vol. 50

No. 3 2005

163
(a)
—_ Y
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(b)
—_— Y
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Fig. 1. Contoursfor (a) theinitia profile and (b) the profile
obtained as a result of solving the inverse problem.

N
W
AR
1/
o 7)

Fig. 2. Scattering diagram for (@) the initial profile and
(b) the profile obtained as a result of solving the inverse
problem.

tion guarantees convergence of the vector X, to zero at
avelocity higher than that of a geometric progression.
Analogous estimates and conclusions are also valid for
the sequence { Ar,} . By virtue of thisfact, the sequence
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of vectors {r,} converges at the same velocity to the
solution of Eq. (12).

THE RESULTS
OF THE NUMERICAL EXPERIMENT

We analyzed as an example the problem of recon-
structing the shape of the leading edge of an aerody-
namic profile when the shock-free behavior (streamline
flow around the profile) had been combined with the
assigned level of electromagnetic reflection in fixed
directions. In addressing this problem, the most conve-
nient approach involves parameterization of the profile
contour not by the polar angle ), but by another method
traditional in aerodynamics. We allude to the use of
equations y,(x) and y;(x) for the upper and lower profile
surfaces, respectively, where x is the dimensionless
coordinate along the profile chord.

Theinitial (undeformed) profile was taken symmet-
ric and lens-shaped. The wavelength A is linked with

the chord length b by the relation )_l; =1.23. Figure 1a

shows the shape of the initial contour. Variation of the
parameters was performed by flanging the profile lead-
ing edge in the segment 0 < x < 0.2, having taken into
account the correlation relationship y,(0) = y,(0). The
cruiser regime of flow around the profile was assigned
at the angle of attack a, = 3°. The level of electromag-
netic reflection was set in the form of complex values of

SOPPA

the magnetic field in the measurement directions ¢ [
[-25°; 25°], irradiation being performed from the lead-
ing-edge side at the incidence angle ¢ = 0 of aplane H
polarized wave.

As a result of solving the inverse problem, the
desired profile contour was obtained (Fig. 1b). In
Fig. 2, scattering diagrams are presented for the bistatic
location of the initial and resulting forms of the adap-
tive profile. The scattering diagram is asymmetric with
respect to the horizontal axis due to the nonzero angle
of attack a.

Analysis of the plots showsthat flanging the leading
edge results in the redistribution of reflection intensity
in favor of the upper hemisphere.
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