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Preface

There are men whose head is full
Of nothing, if not their science;
There are the learned of all trades.
[ tell you without pretension:
Rather than learning too much,
Go and learn what really matters.

Hernandez, J., 1872, Martin Fierro,

Editorial de 1a Pampa, Buenos Aires (current text
in the original Spanish taken from the 1982 edition
by Bruguera Publishers, Barcelona).!

The need to provide instructors and students with a textbook on the classical prin-
ciples and the modern methods of analysis, modeling and simulation of mechanical
systems gave rise to The Dynamic Response of Linear Mechanical Systems. I came
across this need myself when I was assigned, in the late eighties, the teaching of the
undergraduate Dynamics of Vibrations course at McGill University’s Department of
Mechanical Engineering, while one of the instructors was on sabbatical. This was
an interesting challenge, as I had never taken an undergraduate vibrations course
as such. In fact, I came from the 5-year Electromechanical Engineering Program
at the National Autonomous University of Mexico (abbreviated UNAM, from its
name in Spanish), where the teaching of vibrations was included in the 1-year
course on Applied Mechanics; this course comprised both kinematics and dynamics
of machines. Vibrations being the last topic in the syllabus, the instructor usually
rushed through it, the final examination hardly including a question on vibration
dynamics. In my senior year the curriculum underwent a radical updating, with
courses offered in semesters. This change gave me the opportunity to take a one-
semester course on Electromechanical Energy Conversion, which was about my first
and only exposure to the discipline of dynamics of systems as an undergraduate.

Verses 6923-6928, translated by the author.

vii



viii Preface

My first task as a designated instructor of undergraduate vibrations was to search
for the right textbook. I was overwhelmed by the vast bibliography on the subject.
To my surprise, with rare exceptions, all textbooks I consulted observed the same
pattern, which was originally set by Thomson’s classical book, first published in
1948.2 As 1 was familiar with system theory, given that this was the minor I
took in my graduate studies of Mechanical Engineering (M.Eng., UNAM) and
Applied Mechanics (Ph.D., Stanford), I tried to make the connection between these
two closely related disciplines. I knew Cannon’s book [2], which makes such a
connection, this book thus appearing as the right choice. Given the size of the book
and its unusually broad scope, however, the students were intimidated, which forced
me to look for an alternative, more focused textbook, as I continued teaching that
course for several years afterwards. I found other books that somehow integrated
system theory with the dynamics of vibration,® but I thought that there was more
to it that was not as yet in the textbooks. For one thing, I did not like the idea of
having to solve a generalized eigenvalue problem to find the natural frequencies and
the natural modes of a multi-degree-of-freedom system, as the generalized problem
does not necessarily lead to real, non-negative eigenvalues. Inman’s book had an
interesting idea along these lines that I decided to pursue.

I thus undertook an in-depth research on a more intuitive, yet rigorous approach
to the teaching of vibration and, for that matter, mechanical-system analysis, that
would (a) exploit the mathematical knowledge required from the students, as
spelled out in the prerequisites (linear algebra and basic engineering mechanics);
(b) connect the theory of vibrations with the more general theory of systems; and
(c) resort to well-known graphical techniques of solving engineering problems. This
is how I decided to take a departure from traditional approaches to the teaching of
vibration dynamics. Features of the book along these lines are listed below:

* Modeling is given due attention—most books appear to take modeling for
granted. In doing this, a seven-step procedure is introduced that is aimed at
structuring the rather unstructured process of formulating mathematical models
of mechanical systems. I always insist in the need for a creative approach to
modeling, as no two engineers will always come up with the same model of the
same situation. Modeling, while based on sound science, is also an art, that can
only be developed by practice.

* A system-theoretic approach is adopted in deriving the time response of the linear
mathematical models of the systems under study. In this regard, first what is
known in system-theoretic terminology as the zero-input response—dubbed the
free response in vibration analysis—is obtained; next, the zero-state response is
derived by relying on the impulse response of the system under analysis. The
time response of a system to arbitrary excitations is then naturally derived in
convolution form upon resorting to a black-box approach that is applicable to all

>The book has gone through many revisions, e.g., [1], but it keeps its original basic contents.
3These were Meirovitch [3] and Inman [4].
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linear, time-invariant dynamical systems. The fundamental concept of linearity,
which entails superposition and additivity, is stressed throughout the book.

e The modal analysis and the time response of two-degree-of-freedom (two-dof)
systems is eased by invoking the standard, symmetric eigenvalue problem. Of
the many authors of books on vibrations, only Inman seems to have made a point
on the benefits of a symmetric eigenvalue problem, as opposed to its generalized
counterpart, in which the matrix in question is not symmetric. My approach
requires obtaining the positive-definite square root of the 2 x 2 mass matrix,
which is eased by resorting to (a) facts from linear algebra pertaining to the
analytic functions of matrices and (b) a graphical method that relies on the Mohr
circle, an analysis tool that is learned in elementary courses on solid mechanics.
The concept of frequency matrix, first found in Inman’s book, although not
by this name, is introduced here, which helps the student use the Mohr circle
in conducting the modal analysis of the systems at hand. This concept was
published in a tutorial paper [5].

e The time response of first- and second-order mechanical systems is derived in a
synthetic, i.e., constructive manner. What this means is that I do not follow the
classical math-book approach, under which the general response is derived as
the sum of a general solution, with undetermined coefficients, and a particular
solution. The downside of this approach is that it does not take into account the
causality of dynamical systems. I exploit causality by deriving the general time
response as a sum of the zero-input and the zero-state responses. The former is
derived, for first- and second-order systems, by means of an infinite series; this is
obtained in turn by successively differentiating the mathematical model at hand,
and reducing every higher-order derivative to a multiple of the first derivative of
the variable of interest for first-order systems; for second-order systems, every
higher-order derivative is reduced to a linear combination of this variable and
its first derivative. By evaluating these derivatives at the initial time, numerical
values for the coefficients of the series expansion are derived in terms of the
initial values of the problem at hand.

e The time response of n-dof systems with a positive-definite stiffness matrix
is introduced rather informally, by resorting to the intuitive notion that the
response of these systems should be formally analogous to that of single-degree-
of-freedom systems. The analogy is achieved by means, again, of the concept
of frequency matrix. The time response of n-dof undamped systems is then
informally derived by replacing the natural frequency of single-dof systems
with the frequency matrix of n-dof systems. The underlying informality is then
justified by proving that the time response thus obtained is indeed the integral of
the system of governing ordinary differential equations (ODEs). The foregoing
proof is conducted by resorting to a basic concept of system theory: the response
thus obtained verifies both the ODEs and the initial conditions.
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e The time response of n-dof damped systems, unfortunately, does not allow
for a straightforward derivation similar to that applicable to their undamped
counterparts. In this light, the time response of these systems is done first by
simulation, then by means of the Laplace transform and the concept of impulse
response.

» Examples and exercises rely on modern computational toolboxes for both numer-
ical and symbolic computations; the powerful capabilities of readily available
commercial software for plotting are fully exploited.

e Great care has been taken in producing drawings of mechanical systems, so
as to convey the most accurate information graphically. This feature should be
appreciated by students and instructors, as inaccurate information in a technical
document invariably leads to delays in the completion of a task.

e Emphasis is placed on the logic of computations, and so, wherever needed,
procedures that can be implemented with commercial software are included.

While novel techniques are introduced throughout the book, classical approaches
are given due attention, as these are needed as a part of the learning process.

A common trend in the literature on the field is to be highlighted: with the aim of
bringing computers into the teaching of vibration analysis, many a textbook includes
code to calculate the time response of the systems of interest. The problem here
is that this code is, more often that not, nothing but the verbatim casting of the
time response formulas in computer language, thereby doing away with the actual
possibilities offered by computing hardware and software. An alternative approach
found in the literature is the numerical integration of the underlying systems of
linear ordinary differential equations (ODEs) using a Runge—Kutta algorithm. While
there is nothing essentially wrong with this approach, the use of such algorithms is
an unnecessary complication. Indeed, Runge—Kutta methods are suitable for the
integration of nonlinear ODEs; they do not exploit the linearity of the systems
encountered in a first course on dynamics modeling, analysis, and simulation,
thereby complicating the issue unnecessarily. We depart from these practices by
resorting to the concept of zero-order hold and by casting the numerical integration
of the underlying mathematical models in the context of discrete-time systems.
The outcome is that the problem is reduced to simple operations—additions and
multiplications—of arrays of numbers, i.e., vectors and matrices.

The book is accompanied by some Maple™ worksheets that illustrate: (a) the
discrete-time response of single-, two-, and three-degree-of-freedom systems; and
(b) the use of the Mohr circle in the derivation of the time response of undamped
two-dof systems. The worksheets are available at the Springer Extras website: http://
extras.springer.com/.

A Solutions Manual that includes solutions to selected problems accompanies
this book; it is made available to instructors.

Before closing, I would like to stress the philosiphy behind this book: knowledge
being such a complex, experiential phenomenon [6]—it cannot be downloaded,
contrary to popular belief—it cannot be reduced to a set of ad-hoc rules; it can be


http://extras.springer.com/
http://extras.springer.com/
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transmitted, though, via its underlying principles. This is probably what the gaucho
Martin Fierro had in mind when giving wise advice to his son in the verses quoted
above.

For the completion of this manuscript and its supporting materials, many
people are to be acknowledged, from undergraduate interns to graduate assistants,
postdoctoral fellows and colleagues. In the first versions of the manuscript, as a set
of Lecture Notes, Robert Lucyshyn, Meyer Nahon, Abbas Fattah and Eric Martin,
then Ph.D. students, made valuable contributions both with rigorous criticism and
suggestions to improve the pedagogical value of the material. Svetlana Ostrovskaya
played a key role, first as a Ph.D. student and then as a Postdoctoral Fellow, as editor
and contributor to the material in general. In the last stages of the editing, Vikram
Chopra, an undergraduate intern at the time—now a Ph.D. student—diligently
edited the whole manuscript and assembled the Solutions Manual. The version
out of which this manuscript was produced is due to the diligent work of Danial
Alizadeh, a Ph.D. student in my research group. The professional work behind
the figures is credited to Max A. Gonzalez-Palacios, who set the standards. These
individuals, and many others that unavoidably escape my memory, are given due
recognition in making this book a reality.

Montreal Jorge Angeles
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How to Use this Book

The book is intended for a variety of courses, first and foremost for a course
on vibration analysis. The material is thus suitable to both an introductory and
an intermediate course, at the junior and senior levels, respectively. A typical
introductory course on vibration analysis would cover most of Chaps. 1, 2, 4 and
5, as the material in the last two does not depend on Chap.3, which can be
used to allow for a project on simulation of single-degree-of-freedom systems.
At McGill University, I have taught a 13-week course on vibration analysis to
junior undergraduates using Chaps. 1 through 5 plus 8, including a quick review
of Appendix A. The latter aims to help the student understand Chaps. 2, 3, 5 and
beyond.

A senior course on vibration analysis would comprise a review of Chap.4,
followed by Chaps. 6 and 7. This course should be complemented with a simulation
term project, similar to the examples in Chap. 7. The instructor could also include
vibration analysis of advanced structural elements like plates and shells, which,
upon discretization, can be simulated using the material in Chap.7, even if the
students have not been exposed to finite element analysis. Discretization tools here
can be simple finite-difference approximations of the partial differential equations
involved. If the course includes finite elements, not a part of the book, then this
technique can be used to derive the mass and stiffness matrices, that can then be
ported into a Matlab program written by the students themselves, to implement
the algorithms of Chap.7 for simulation. This kind of training would give the
students more confidence in the use of finite element software, than using this kind
of software simply as a black box.

Otherwise, the book can be used to teach a sequence of two junior/senior courses
on linear mechanical analysis. In this case the instructor can simply follow the order
of the chapters, and include in each of the courses a simulation term project, based
on the material covered in Chaps. 3 for the junior course, 7 for its senior counterpart.

All chapters include a set of exercises to be used as a complement of the lectures,
in tutorials, as homework sets or, in the case of Chaps.3 and 7, as term projects.
Solutions to selected problems for all chapters, except for the two foregoing
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chapters—term projects are intended to lead to a variety of results, not to a single
one—are included. These solutions are provided to instructors upon request.

Material that is not essential for an introductory course on vibration analysis
is that pertaining to first-order systems in full detail; however, a cursory look
at Sects. 2.2, 2.5.1, 2.6.1 and 2.7.2, is highly advisable to better understand the
response of second-order systems.

Finally, a word on notation is in order: consistently throughout the book, vector
and matrix arrays are referred to by their variable names in boldface font, lower-case
for the former, upper-case for the latter.
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Chapter 1
The Modeling of Single-dof Mechanical Systems

By these seven steps you have taken with me, you have become
my best friend.

... If you are the lyrics, I am the music. If you are the music I am
the lyrics.

If I am the heavenly body, you are the earthly world. . ..

A hindi rite of wedding known by its sanskrit name, saptapadi,
meaning the seven steps.!

1.1 Introduction

In this chapter, we will cover the items listed below:

The need of dynamics models in engineering, objectives, scope, and limitations
of mechanical analysis in general and of elements of systems (masses, springs,
dashpots, energy sources and energy sinks); system; mechanical system; viscous,
hysteretic and Coulomb friction.

Abstraction and idealization of mechanical systems leading to mechanical and
iconic models thereof. Physical laws leading to the underlying mathematical
models: Newton’s and Euler’s laws; Newton-Euler governing equations. Con-
stitutive equations of mechanical components. Equivalent spring and equivalent
dashpot of parallel and series arrays.

The Lagrange equations of motion.

Linear and nonlinear systems; material and geometric nonlinearities; equilibrium
configurations of nonlinear systems and linearization about these configurations.
An outline of the stability of equilibrium configurations. Natural frequency and
damping ratio of linear, stable systems.

The objectives of the book are best summarized in Fig. 1.1, which illustrates the role
of modeling within the engineering analysis process. This is done with the aid of an

Thttp://varan_bhaath.tripod.com/Pages/Saptapadi.htm.

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 1
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_1,
© Springer Science+Business Media, LLC 2011
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2 1 The Modeling of Single-dof Mechanical Systems

Physical System

Physical Laws

f=mi d <aL>_@=¢

T=16 dt \og/ oq

i

Mathematical Model
Mx+Kx=f (t)
1

U/vt C¥ >

Fig. 1.1 Modeling and analysis of the vertical vibration of subway cars

example pertaining to the analysis of the vertical vibration of the subway car shown
in the top box of that figure. Here, we are not interested in the lateral vibrations or
the vibrations involving rotations of the car. For this reason, the two halves of the car
can be thought of as moving vertically in synchronism, which allows us to study the
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vibration at hand with one single half-car. We thus ‘split’ the car into two symmetric
parts, the fore and the aft halves. The mass of the car body is then assumed to be
2ms3, each half m3 being supported by each of the fore and aft ‘bogies’ carrying the
wheels. Note that each bogie carries four wheels with rubber tires, two on each side,
the whole car then being supported by eight wheels. Below the physical system on
the top of that figure, we have a box with the mechanical model of one of the two
bogie-half-car systems; the iconic model of the same system is shown at the right
of the same box.

After the two foregoing models, which have two different levels of abstraction,
come the physical laws used to derive the corresponding mathematical model,
namely, the Newton-Euler and the Lagrange equations. The mathematical model,
in turn, is one of a three-degree-of-freedom linear mechanical system, and hence,
represents a three-dimensional vector ordinary differential equation that is, more-
over, linear. As a result of the analysis, we have a plot of one of the generalized
coordinates, x;(t), vs. time, as well as a sketch of the three associated normal modes
of the system.

The foregoing description pertains to systems with a finite degree of freedom.
Other class of systems that we will study in this book pertains to continuous systems,
i.e., systems with an infinite degree of freedom. Paradigms of such systems are
bars under longitudinal and torsional vibration, strings, and beams under flexural
vibration. More complex structural elements, with more than one spatial dimension,
such as plates, shells, and structures with arbitrary geometries, lie beyond the scope
of this book.

1.2 Basic Definitions

The objects of our study are mechanical systems. Hence, we first have to have an
idea of what a system at large is. The Concise Oxford Dictionary defines a system
as a “complex whole, set of connected things or parts, organized body of material
or immaterial things,” whereas The Random House College Dictionary defines the
same as an “assemblage or combination of things or parts forming a complex or
unitary whole.” Le Petit Robert, in turn, defines a system as “Ensemble possédant
une structure, constituant un tout organique,” which can be loosely translated as “A
structured assemblage constituting an organic whole.” In the foregoing definitions
we can note that the underlying idea behind the concept of system is that of a set of
elements interacting as a whole.

A system responds to excitations, a.k.a. inputs. The response of the system, in
turn, is often likened with its output. However, there is an important difference
between response and output: The response refers to the behavior of a system
regardless of the observer, i.e., regardless of the instruments used to monitor its
behavior; the output of the system is the set of variables available to the observer by
means of instruments such as encoders to monitor angular displacement, tachome-
ters to monitor angular velocity, or accelerometers to measure point acceleration.
Thus, the output of a system may not reveal its whole behavior.
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The different kinds of systems are characterized by their different forms of
responding to the excitations to which they are subjected.

A dynamical system is a special type of system whose response depends not only
on the current value, but on the whole past history of the input, dynamical systems
thus being said to possess memory. Such systems are described mathematically by
either partial or ordinary differential equations.” Associated with dynamical systems
is the notion of state of the system. The state of a dynamical system at a certain time
1o is the information pertaining to the system that completely describes the effect of
the whole past input history up to and including time fy. The output of a dynamical
system at some time ¢ > £, is then uniquely specified if two items are given, namely,
(1) the time history of the input between fy and ¢, and (2) the state of the system
at fo. The state of a system at a time fy often turns out to be the familiar initial
conditions of elementary differential equations courses. As we will see later in the
book, the notion of state of a system is much deeper and often plays a central role
in the analysis of dynamical systems.

In addition to dynamical systems, or systems with memory, we also have
memoryless systems, i.e., those whose output depends only upon the present value of
the input.? Such systems can be described mathematically by algebraic equations,
i.e., equations of the form f(x,y)=0, where x is the input and y is the output.
The nature of the response of memoryless systems is then dramatically different
from that of dynamical systems. Memoryless systems often occur as subsystems
of larger mechanical systems. If we can solve for y explicitly in terms of x
in the above equation, then that subsystem can be readily “removed” from the
overall system by taking into account the relation between y and x. Transducers,
potentiometers, and mechanical transmissions—gears, linkages, cams, etc.—are
examples of memoryless systems when the inertia of their elements is negligible.

Obviously, a mechanical system is a system composed of mechanical elements.
The elements constituting a mechanical system are rigid and deformable solids,
as well as compressible and incompressible, inviscid and viscous fluids. These
elements can be accurately modeled as continua, thereby leading to what is known
as distributed-parameter models. The discipline of continuum mechanics is the
natural tool to generate such models.

The role of continuum mechanics is to provide a model consisting of a system
of partial differential equations (PDEs) describing the behavior of the mechanical
system at hand. Such a behavior is determined as the response of the system under
given initial conditions, boundary conditions, and applied loads, which calls for
an integration in both the time and the space domains of the underlying PDEs.
However, the integration of such equations, even if linear, is a highly demanding
task that is not suitable for computers, let alone the human brain, even if aided
with paper and pencil. As an alternative, engineers have found that, if the response

2Sometimes, dynamical systems are described by difference equations (case of discrete-time
systems), integral equations and even by integro-differential equations.

3These systems “forget” the history of their excitation.
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Fig. 1.2 Some lumped-parameter elements of mechanical systems

is approximated in a prescribed form, e.g., as a set of multivariate polynomials
with a finite set of time-varying coefficients, then, the response can be found by
simply determining how these coefficients evolve in time. These coefficients are
determined, in turn, by application of a variational principle that leads to a system
of ordinary differential equations (ODEs), which are more easily handled with the
aid of computers than PDEs. However, integrating a system of ODEs can also
be a tremendous task, for these equations often exhibit certain features that make
them quite challenging: they are usually many, i.e., various hundreds; they are
nonlinear, i.e., unhandleable with general procedures, for nonlinearity often leads
to chaotic behavior that is difficult, if not impossible, to predict; often, they are not
sufficient to determine the motion of the system at hand and must be complemented
with additional algebraic equations, which leads to what is known as differential-
algebraic systems. The modeling of a continuous system with a system of ODEs is
accomplished by resorting to discretization methods, such as the Finite Element
Method (FEM), which is by far the most broadly accepted, and the Boundary
Element Method (BEM). Nowadays, the FEM is the standard approach to solving
the most complex engineering and scientific problems, with the BEM gaining some
acceptance. We will not be concerned with discretization methods, but will lay the
foundations for further study that will ease the grasping of these methods either by
self-study or otherwise.

In contrast to distributed-parameter models, we have lumped-parameter models.
Here, the distributed mass, elasticity, and damping of the various components are
divided into separate “lumped” components, the overall system thus being reduced
to a system of interconnected particles; rigid bodies; massless, conservative springs;
and massless, non-conservative dashpots. Common icons used to represent these
elements are illustrated in Fig. 1.2, where we can identify a spring of stiffness k, a
dashpot of damping coefficient ¢, a mass m and a rotor of moment of inertia J about
its axis of rotation.

The modeling of lumped-parameter systems leads directly to a set of ordinary
differential equations, which are usually analyzed and integrated with the aid of
numerical techniques. We will focus on lumped-parameter mechanical systems in
this book, but distributed-parameter systems are outlined in the last chapter.

Furthermore, when we discuss the time response of systems in Chap. 2, we will
be concerned mostly with linear mechanical systems, which are much easier to
analyze; moreover, as we will see later in the book, linear systems lend themselves
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to analysis by means of a powerful technique known as superposition, which allows
one to find the response of the system to a complicated input as the sum of a number
of known responses to simpler inputs. During the modeling stage, we will find that
the equations derived will often be nonlinear. Now, integrating nonlinear differential
equations is still a task that is far from trivial. However, the behavior of nonlinear
systems is beyond the scope of this book, and hence, the integration of nonlinear
ODEs will be left aside. Additionally, the detailed behavior of a nonlinear system, to
be of any use, requires a highly accurate knowledge of the parameters of the system,
but these parameters are most frequently elusive to reliable measurements. On the
other hand, in many engineering applications, rather than the global, nonlinear
behavior of a system, what is of interest is how the system will respond under
‘small” perturbations of the system from a nominal behavior, which, often, is simply
an equilibrium state. Hence, if we know the behavior of the system under nominal
conditions, a small-perturbation analysis is all we need. This analysis is undertaken
in this book by a simple linearization of the nonlinear mathematical model of the
system about its equilibrium states.

Thus, although we will likely come across nonlinear systems during modeling,
we will focus on linear systems during analysis. For completeness, the analysis
of simple nonlinear systems that occur in the presence of Coulomb friction will
be outlined in Chap. 2. Apart from these cases, we will study mechanical systems
that lead to systems of linear ordinary differential equations, while outlining tech-
niques to set up the partial differential equations governing distributed-parameter
systems. Moreover, the mathematical models that we will derive in this book are
naturally cast in the form of second-order ODEs. Occasionally, when some material
properties are neglected, first-order ODEs can also occur, as we will show with
some examples. In addition, we will be restricting our attention to time-invariant
or constant-coefficient mechanical systems. These are systems whose material
properties, e.g., mass, elasticity, and damping, do not vary with time, and whose
configuration changes do not affect the constancy of the coefficients appearing in
their mathematical model. Such systems lead to constant-coefficient differential
equations, whose integrals can be found in closed form.

Mechanical systems usually contain moving elements that induce vibration in
the structural components of these systems because of the applied loads. Such loads
can take a wide variety of forms. They can be abrupt, impulsive loads, or they can
be fast-varying, periodic loads. Moreover, these loads can be the result of external
effects acting upon the system, or they can be generated from the moving parts
of the system itself. In the preceding cases, vibration is usually an undesirable
effect; here, the techniques of vibration analysis aid the engineer in predicting and
possibly reducing, or even eliminating the vibratory behavior of the system. In some
instances, however, vibratory behavior is a required feature of a system; e.g.,in
inertial measurement units (IMU), the techniques of vibration analysis become a
useful tool in their design.

This and the ensuing chapter focus on single-degree-of-freedom systems.
Although these systems may be composed of several elements, their configuration
at any time can be described by one single variable, or generalized coordinate.
The mathematical models of these systems thus consist of one single ODE of the
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second order, although first-order ODEs are possible in some instances. When the
system is described by a set of n independent variables, or independent generalized
coordinates, we speak of a mechanical system with n degrees of freedom (dof), its
mathematical model consisting of n ODEs, usually of the second order. Systems
with n dof will be studied in Chaps. 4-7.

1.3 The Modeling Process

The modeling of mechanical systems, or that of systems at large for that matter, is a
rather complex process that consists of various steps. Moreover, each of these steps
may involve various tasks; sometimes, additionally, the steps are not sequential, but
form iterative loops. A procedure to organize these steps is proposed below:

1. Mechanical modeling

First and foremost, a simplified version of the system is proposed that captures
the salient features of the system but is more amenable to analysis. This version
is known as a mechanical model of the system of interest, the process leading to
this model being based on abstraction and idealization.

Abstraction refers to identifying the relevant mechanical features of the
system with regard to the need that motivated the modeling. Such features
pertain to:

(a) The number of bodies of the system4

(b) The nature of these bodies, whether rigid or deformable

(c) The constitutive equations of the deformable bodies of the system, which
characterize each body as linearly or nonlinearly elastic, viscoelastic, or
elastoplastic and

(d) The couplings between bodies

Here, we distinguish between particles and rigid bodies in that the former have
position but no orientation. As a consequence, one speaks of angular velocities
only when referring to bodies. Particles, by definition, cannot undergo angular
displacement, and hence, cannot have angular velocities. In talking of particles
or mass points in this book, care should be taken in that the particles we handle
are not the same as those of interest to physicists. For example, in studying
the orbital motion of a satellite, we may not be interested in its attitude, and
hence, can regard the satellite as a mass point rather than a body, even if the
satellite has a mass of various hundreds of kilograms, and a size comparable to
a truck. However, when studying the maneuvers that this satellite can perform,
such as deploying an antenna or a solar panel, we must regard the satellite as a

4Engineering systems are invariably multibody systems, i.e., systems of rigid and deformable
bodies. When a rigid body is constrained to move in one single direction, it can be modeled
as a particle, but modern software for mechanical analysis regards all elements as bodies, their
constraints being included explicitly in the form of algebraic relations in the mathematical model.
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multibody system, whose elements are, moreover, deformable. Nevertheless, if
the maneuver at hand is performed at a speed that is unlikely to produce inertia
forces that will induce structural vibrations, a rigid-body model may be sufficient.

Abstraction comprises what is known as idealization, in which various
engineering approximations are introduced in order to simplify the analysis.
For example, a body of a system may be ideally regarded as a continuum,
even though it is not, for it is constituted of molecules; the latter, in turn, are
constituted of atoms that do not fill the space continuously. Idealization can also
pertain to the excitation of the system. For example, if a system is subjected to
impact, we may idealize the forces involved as impulses of infinitesimal duration
but of infinite amplitude.

The mechanical model of the bogie-half-car system of Fig. 1.1 consists of
four rigid bodies that are modeled as particles, for we are interested only in their
vertical motions. Moreover, the two symmetric bodies of mass m; /2 are assumed
to move as one single body, and hence, can be regarded as a single body of mass
my. Note that the rotations of the various bodies of this system are irrelevant
to the intended analysis in this case. For this reason, the corresponding inertial
properties, i.e., moments of inertia, are not needed. Furthermore, these bodies
are all coupled by massless, conservative springs.

2. Iconic modeling
From the mechanical model, we derive next an iconic model, i.e., a sketch of the
system, consisting of the basic elements that we assumed at the outset, some of
which are sketched in Fig. 1.2. Such elements are particles, rigid bodies, massless
springs and massless dashpots. Henceforth, we assume that an iconic model of
the physical system under modeling is available, our task then being to derive the
mathematical model of the system at hand. In most engineering science courses,
all problems solved in class, tests and assignments assume an iconic model at the
outset, which is supposed to represent an actual system. The iconic model of
the mechanical model of the system of Fig. 1.1 is shown at the right-hand side of
the second block of that figure. This model is composed of three masses coupled
to an inertial frame and among themselves by means of springs.

3. Mathematical modeling
In this book, we resort to both the Newton-Euler and the Lagrange formulations
of the mathematical models of the systems under study, while emphasizing the
latter. These models are also known as the governing equations. In the case of
single-dof systems, the mathematical model sought is a single first- or second-
order ODE. Moreover, this equation is most likely nonlinear.

1.4 The Newton-Euler Equations

Consider a rigid body together with an inertial reference frame and a body-fixed
frame having its origin either (1) at the center of mass C, or (2) at a point O of the
body that is permanently fixed in the inertial frame, whenever such a point exists.
The motion of this body is governed by the Newton-Euler equations, namely,
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* If moments are taken with respect to the center of mass C,

f = mé (1.1a)

nc:IcchrwaCw (llb)

* Now, if moments are taken with respect to a fixed point O, then

f=mé (1.2a)
np = 10(;) +w X Iow (12b)
where
m s the mass of the rigid body,
¢  is the acceleration of the center of mass of the rigid body with respect to an
inertial frame,
f s the resultant of all external forces acting on the rigid body,
w s the angular velocity of the body-fixed frame with respect to the inertial frame,
Ic is the 3 x 3 inertia matrix of the rigid body with respect to C,
nc is the resultant of all external couples and moments of external forces taken
about the center of mass C,
Ip isthe 3 x 3 inertia matrix of the rigid body with respect to O, and
np is the resultant of all external couples and moments of external forces taken

about the fixed point O.

Now, we recall Steiner’s Theorem® below, which relates the inertia matrix Ip of

arigid body about some point O on the body to the inertia matrix I about the center
of mass C namely,

Ip=Ic+m|[(p" p)1—pp"] (1.3)

where p denotes the vector directed from point O to point C, and 1 is the 3 x 3
identity matrix, i.e.,

1 0
1=1(0 1
0 0

- o O

Moreover, if x, y, and z denote the components of p, then

2

xX* Xy xz
plp=x+y+2, pp' =|xv ¥ ¥
Xz yz 7

Sak.a parallel-axis theorem.
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Since we will be concerned with systems comprising bodies undergoing planar
motion only, we will not need the three-dimensional Newton-Euler equations
displayed above. Their planar counterparts take one of the two forms indicated
below:

* If moments are taken with respect to the center of mass C,

f = mé (1.4a)
ne = Icd (1.4b)

* If moments are taken with respect to a fixed point O,

f = mé (1.52)
no = lp® (1.5b)

where variables in boldfaces are now two-dimensional vectors, and

m is the mass of the body,

¢ s the acceleration of the center of mass of the rigid body with respect to an
inertial frame,

f  is the resultant of all external forces acting on the rigid body,

@ is the scalar angular velocity of the rigid body with respect to an inertial frame,

Ic s the scalar moment of inertia of the rigid body about an axis perpendicular to
the plane of motion and passing through the center of mass C,

nc is the scalar resultant of all external couples and moments of external forces
taken about the center of mass C,

Ip is the scalar moment of inertia of the rigid body about an axis perpendicular to
the plane of motion and passing through the fixed point O, and

no is the scalar resultant of all external couples and moments of external forces
taken about the fixed point O.

We note that Eqgs. 1.4a and 1.5a are two-dimensional vector equations, while
Egs. 1.4b and 1.5b are scalar. Moreover, the planar version of Steiner’s theorem
is given below:

lo = Ic+md? (1.6)

where d is the distance from O to C.
Some important remarks pertaining to the Newton-Euler equations are in
order:

* An inertial frame is a coordinate system that remains at rest or translates with a
constant velocity with respect to the stars. For most engineering problems, and
for all problems we will consider in this book, a frame fixed to the Earth can be
regarded as a reasonable approximation to an inertial frame.

* The angular velocity w of a rigid-body with respect to an inertial frame, for planar
motion, can be regarded as the time-rate of change of the angle between any line
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Fig. 1.3 Illustration of the [
attitude and the angular
velocity of a rigid body with
respect to an inertial frame
for planar motion

attached to the rigid body and lying in the plane, and a line or a direction, fixed to
the inertial frame. For example, if we consider the rack-and-pinion transmission
of Fig. 1.3, then

o=0

* The second time-derivative of ¢ is taken with respect to an inertial frame, that is,
¢ is the absolute acceleration of the center of mass C.

The mathematical model of a mechanical system can be derived by a simple
application of the Newton-Euler equations for each body of the system. The
bodies of the systems we will study in this book may be subjected to both elastic
and dissipative forces. We discuss below linear springs and linear dashpots that,
when arrayed in certain layouts, give rise to nonlinear elements, as shown with
examples.

1.5 Constitutive Equations of Mechanical Elements
1.5.1 Springs

A spring is a mechanical element that stores potential energy by virtue of its
elasticity; it is called linear if the force F required to stretch or compress it is
directly proportional to its displacement from its natural length /, i.e., with reference
to Fig. 1.4,

F=k(s=1) (1.7)

where s is the total length of the spring, and k is its stiffness, also called the spring
constant. Every linear relationship between the force or torque load acting on a
spring and the corresponding translational or angular displacement is known as
Hooke’s Law.
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Fig. 1.4 A translational F
spring
S k
l k
F

If the natural length of the spring is not mentioned, then we will assume that the
variable s is measured from the unloaded configuration of the spring, and hence, the
above relation reduces to

F = ks (1.8)

It should be noted that the spring of the iconic model of Fig. 1.4 implies a
helicoidal type of spring, but the sources of elastic effects of the systems that we
will study are more varied than this kind of elements. This icon is rather an abstract
representation of the elasticity of the system at hand. As well, notice that linear
springs exhibit the same behavior in tension as in compression.

Moreover, elastic elements may be precompressed, or prestretched. For example,
a cable is capable of withstanding tensile loads, but not so compressive loads;
concrete, in turn, withstands rather high compressive loads, but relatively low tensile
loads. However, a crane can be supplied with a cable to support a load. Upon
application of the static load, the cable undergoes a prestretching. If the load is
supported only by the cable, and held in equilibrium, perturbations can occur—from
vibrations transmitted by the floor or from gust winds—that take the load outside
of its equilibrium position, the cable then responding with both elongations and
compressions from its prestretched state.

A lumped spring is often used to represent the elasticity of continuous structural
elements like cables, beams, shafts, rods, plates, and shells. Indeed, when these
elements are used to produce stiffness in one single direction, then a simple spring
model is sufficient, the spring constant in these cases being derivable from basic
elasticity theory or its approximations like beam, plate and shell theories. For exam-
ple, if arod or a cable of cross-sectional area A, length /, and modulus of elasticity E
is subject to a tension P at its ends, then the cable undergoes an elongation § under
this load, the relation between load and elongation being given by

AE
P="56

and, hence, the spring stiffness of the element under study takes the form

_AE

k
l

(1.9)
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Fig. 1.5 A cantilever beam with a load acting at its free end

Aa

Fig. 1.6 A shaft of circular cross section under torsion

which is a translational stiffness, as it is associated with a translational spring.® its
units being N/m.

Shown in Fig. 1.5 is a cantilever beam of length /, modulus of elasticity E, and
cross-sectional area moment of inertia /, subject to a vertical load at its free end. The
displacement y(x) at any point along the neutral axis is derived from beam theory as

_P 1 2 1 3
y(x) = Zl (21x 6x)

and hence, the deflection of the free end, § = y(I), is given by

PP 3EI
= E, whence P = 1—35

Therefore, the corresponding spring constant is
k=—- (1.10)

As a further example, consider a shaft of circular cross section, shear modulus G,
length /, and torsion constant J, as shown in Fig. 1.6. The relation between the twist
angle 6 and the torque T applied at its free end, while keeping the other end fixed,
is given by

r- s

S For brevity, translational springs and their corresponding stiffness are referred to as “springs”
and “stiffness” when no confusion is possible.
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Fig. 1.7 A Belleville spring and its force-displacement relation
and hence, the resulting spring stiffness is
GJ
k= e (1.11)

which is termed torsional stiffness, with units of Nm, the spring at hand being a
torsional spring.

For the special case in which the shaft is of circular cross section, J is simply the
cross-sectional moment of inertia. Thus, if a denotes the radius of the cross section,
then

1 2G
J:Ena“, and k= —ma*

(1.12)

Yet another example of springs that are not of the helicoidal type is the
Belleville spring, shown in Fig. 1.7a. This spring is structurally a continuous element
fabricated essentially of a washer that has been shaped in such a way that its planar
faces have become conical surfaces. Under a perfectly axial load F, the spring
exhibits a purely axial displacement x, its force-displacement relation being given
by a formula first reported by Almen and L4szl6 [1], namely,

2
F = Fyé (g) (E—1)(05E—1)+1
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where Fy and & are given by

A4E  hd? x
0= T 2% n’ E=~
1—v-KDs h

while E denotes the modulus of elasticity, v the Poisson ratio, K a dimensionless
constant that depends on the ratio D, /D;, and all geometric parameters being shown
in Fig. 1.7a. Plots of the ratio F/F vs. & are shown in Fig. 1.7b for various values
of the ratio i1/d. Note that F is defined as the value of F when the displacement x
that it produces equals 4.

Besides linear springs, i.e., those obeying Hooke’s Law, we have nonlinear
springs. The nonlinearity of springs can stem from two sources: their material,
in which case one speaks of material nonlinearities, or their geometry, in which
case one speaks of geometric nonlinearities. Note, moreover, that a mechanical
system composed of linear springs can exhibit geometric nonlinearities in the
presence of large relative displacements at the ends of the springs, as illustrated
in Example 1.5.1. Hard springs exhibit a force-displacement curve with a slope
whose absolute value increases as the absolute value of the displacement increases;
soft springs, correspondingly, exhibit a force-displacement curve with a slope that
decreases in absolute value as the absolute value of the displacement increases. The
slope at any point of a force-displacement plot represents, in fact, the local spring
stiffness of the nonlinear spring at hand. Thus, hard springs become stiffer as their
deformation increases; soft springs become more compliant as their deformation
increases. We shall not discuss material nonlinearities in springs, for these fall
beyond the scope of the book, but we will outline the occurrence of geometric
nonlinearities in mechanical systems with linear springs.

The three different types of spring force-displacement relations, namely, linear,
soft, and hard springs, are illustrated in Fig. 1.8. An example of nonlinear spring
made of steel, which is a linearly elastic material under moderate loads, is the
Belleville spring of Fig. 1.7, whose nonlinearity is of the geometric type. Note that
this spring is linear if the ratio #/d = 0.4; larger values of this ratio produce a spring
that behaves like that of Fig. 1.9.

Example 1.5.1 (A Nonlinear Spring). Shown in Fig. 1.9a is a mechanical system
consisting of a rigid but massless crank of length / and a massless linear spring of
stiffness k. The crank and the spring are pinned to the frame of a machine at points
a distance [ apart. Upon applying a torque 7 to the crank, the spring responds with
a reaction force that is a function of 6 and, together with the reaction force of the
pin on the crank, balances 7. Moreover, the spring is unloaded when the distance
between the two ends of the spring, s, equals /. Find the relation between 7 and 6.

Solution: The free-body diagram of the crank is shown in Fig. 1.9b. The spring
force has a magnitude kAs, where As denotes the change in length of the spring
from its natural length, and, since the spring is massless, the force is directed along
the axis of the spring. Moreover, the crank is also massless, and hence, the reaction
force R at the pin must be equal in magnitude and opposite in direction to the spring
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Fig. 1.9 Nonlinearly elastic system

force, as illustrated in the same figure. Now, since the moment of inertia of the
crank is neglected, the moments acting on the crank must add up to zero, so that we
obtain

7= (kAs)d

Furthermore, from Fig. 1.9b, we can express s as

0
=2l =
s cos<2)

Therefore,
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Fig. 1.10 Nonlinear torque-angular displacement relation

0
As:s—l—l[Zcos (E) —1]

Furthermore, from the same figure, d can be written as

. [0
d—lsm(a)

Substituting the foregoing expressions for As and d in the above expression for T

yields
0 0
T = kl*sin (5) [2005 (5) — 1]

which is apparently a nonlinear relation between 7 and 6. The torque-angular
displacement relation of the nonlinear spring obtained above is displayed in
Fig. 1.10. Note that the spring behaves linearly in the neighborhood of the origin,
between —45° and +-45°, approximately. Beyond this interval, the spring exhibits a
soft behavior, up until 6 attains values of +70°, approximately. Beyond this interval,
the spring hardens.

1.5.2 Dashpots

A linear dashpot is a dissipative element, i.e., one that, rather than storing energy,
dissipates it. Dashpots are included in mechanical models in order to take into
account the effect of drag forces caused by fluids, such as lubricants, or air.
A dashpot is linear if the force required to produce a relative velocity § between
its two ends is proportional to that velocity, i.e., with reference to Fig. 1.11,

F=cs (1.13)
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Fig. 1.11 A translational F

dashpot )
v+st

c EHe

v

F

where c is the damping constant of the dashpot, its units being Ns/m. Again, we
can have both linear and nonlinear dashpots, the latter occurring, as in the case
of springs, by virtue of material or geometric nonlinearities. Moreover, we shall
leave material nonlinearities in dashpots aside, but will outline the occurrence of
nonlinear dashpots by virtue of geometric effects. The discussion of this item will
be eased once the concept of dissipation function has been introduced, which is done
in Sect. 1.6.5.

The above discussion pertains to translational dashpots, the associated coeffi-
cient thus being a translational damping coefficient. The same concept applies to
rotational dashpots, the corresponding rotational damping coefficient being defined
likewise,

T=c0 (1.14)

and hence, has units of Nms.

1.5.3 Series and Parallel Arrays of Linear Springs

Springs can appear in series and parallel arrays, thereby giving rise to equivalent
springs. The stiffness of the equivalent spring is different from those of the
individual springs of the array, but, obviously, it depends on these. Below we derive
expressions for the equivalent stiffness of these two types of arrays. Let us assume
that we have two springs of stiffnesses k| and k», which are laid out in a series array,
as shown in Fig. 1.12a’

Furthermore, let g4, gp and g¢ denote the displacements of points A, B and
C along the axes of the springs, from a certain reference configuration in which
the springs are unloaded, i.e., neither stretched nor compressed. What we want
is an expression relating the force F applied at points A and C with the relative
displacement of A with respect to C, g4 — qc, as

F:kser(QA_QC) (1.15)

7FBD is the abbreviation of free-body diagram.
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Fig. 1.12 (a) Series array of a b
two springs, and (b) the FBDs F
of the two springs A
F
k1
A
B
k1 F
B F
k2 B
k2
c
r c
F

We note that the springs being massless by definition, each is under static
equilibrium, and hence, the upper spring exerts a force F' upwards on the lower
spring, and, by Newton’s third law, the lower spring exerts a force F' downwards
onto the first one, as depicted in Fig. 1.12b.

The force F acting at the ends of each of the two springs can then be
correspondingly written in each of two forms, namely,

F =ki(qa—qB), F =ka(gs—qc)

It is apparent that we have to eliminate g from the two above relations, which can
be readily done by solving for this variable from each of them, thus obtaining

_kiga—F _ Ftkgc
B kl 3 qB k2

Upon equating the above two expressions for gp, we can obtain a relation between
F and g4 — gc. To this end, we solve for F from the equation thus arising, i.e.,

 kik
a ki +kp

(94 —qc)

whence it is apparent that the series equivalent kg of the two springs is the
coefficient of the relative displacement g4 — g¢ in the above expression, namely,

kiky
kger = 1.16
ser kl +k2 ( )
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a F b F
A A
F Iy
ks ks
R Py
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Fig. 1.13 (a) Parallel array of two springs, and (b) FBDs of the two springs

Now we derive the expression for the equivalent stiffness of the parallel array of
Fig. 1.13a. We do this by writing the equilibrium equations for each of the supports
of the springs, as derived from the free-body diagrams of Fig. 1.13b. In this figure,
the force acting at the extremes of the spring of stiffness k; is denoted by F;, i.e.,

Fi=ki(q4a—qc), F>=kqa—qc)
and, from the static equilibrium of any of the two supports,
F=F+F=(ki+k)(ga—qc)
from which it is apparent that the equivalent kp,, of the parallel array is
kpar = k1 + ko (1.17)

The reader is invited to state the implicit assumptions that have allowed us
to dispense with the equations of balance of moments in the foregoing analysis.
Furthermore, the foregoing discussion applies to translational springs, the same
being applicable to their torsional counterparts.

1.5.4 Series and Parallel Arrays of Linear Dashpots

Dashpots can also occur in series and parallel arrays, as shown in Figs. 1.14a and b.

As we did earlier for springs, the equivalent dashpot of the two arrays can be
readily determined. It is left to the reader to show that the equivalent dashpot
coefficients of the series and parallel arrays, cge; and cpar, respectively, take the forms

C1C2
Cser = ———, Cpar =C1+C2 (1.18)
c1+c;
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Fig. 1.14 (a) series and a b
(b) parallel arrays of dashpots AF

| 3

Nonlinear dashpots can occur by virtue of two items, namely, the dissipation
mechanism and the geometry. In fact, linear dashpots can give rise to nonlinear
ones by virtue of the geometry of the system in which they appear, as we shall
show in Example 1.6.2. However, linear dashpots showing geometric nonlinear-
ities give rise to dissipative forces that can be either linear or nonlinear in the
generalized coordinate, but linear in the generalized speed. Again, the foregoing
discussion applies to translational dashpots, the same being applicable to rotational
dashpots.

1.6 Planar Motion Analysis

In setting up the equations of planar motion, we will need sometimes to compute
expressions such as® @ x r or r x f, where r is the position vector of a point of
a rigid body in a given coordinate frame. Now, while planar mechanics involves
only two-dimensional vectors, the cross product is essentially a three-dimensional
vector operation, which prevents us, in principle, from analyzing planar motion with
only two-dimensional vectors. What we need is a two-dimensional form of the cross
product, as introduced below.

8Henceforth, vectors are represented with lower-case boldfaces, matrices with upper-case bold-
faces, scalars with math italics. Thus, while w is a vector, ® is a scalar.
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Y Y

Fig. 1.15 Vector r and its image under E

Let E be an orthogonal matrix that rotates vectors in the plane through an angle
of 90° counterclockwise (ccw), namely,

E= [O 1] (1.19a)

With this definition, we can readily prove that

E'E=EE’ =1 (1.19b)
in which 1 is now defined as the 2 x 2 identity matrix. Moreover, note that E is
skew-symmetric, i.e., E = —E7, and hence,

E’=-1, E'=-E (1.19¢)
Also note that, given any vector r = [x, y]7, its image under E is given by
Er— {‘y} (1.19d)
X

as illustrated in Fig. 1.15.

Now, let us compute the cross product w x r for planar motion, where ® = wk,
and Kk is a unit vector normal to the plane of motion and pointing towards the
viewer. Moreover, if r lies in the plane of motion, its z-component vanishes, the
cross product thus taking the form

= —yi+ oxj

o e =

i
oxr=det|{0 O
Xy

where we have assumed that the unit vectors i and j are parallel to the X and Y axes,
respectively. The two-dimensional form of the foregoing product, then, becomes

(0 xr)p=0 {ﬂ = @Er (1.20)
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where we have introduced a subscripted vector product to distinguish it from its 3D
counterpart, while recalling Eq. 1.19d.

Likewise, the cross product r x f is a vector perpendicular to the plane of the
two-dimensional vectors r and f, of signed magnitude ||r||||f]| sin(r, f), where (r, f)
denotes the angle between these two vectors, measured from r to f. Thus, if sin(r, f)
is positive, the cross-product vector points in the direction of k; otherwise, in the
direction of —k. More concretely, let r be defined as before, f being defined, in
turn, as

Jx
f= Iy
0
Hence,
i j k
rxf=det|x y 0| =xf/—yf)k=nk
fx fy O

Since we know the direction of r x f, i.e., perpendicular to the plane of motion,
all we need is the quantity n above, which can be readily recognized as the scalar
product’ of the two-dimensional vectors Er, as given by Eq. 1.19d, and f, i.e.,

n=ft'Er = (Er)'f= —r’Ef (1.21)

Therefore, n can be either positive or negative, depending on whether it represents
a ccw or a cw (clockwise) moment.

Example 1.6.1 (A Rigid Ring Suspended from a Pin). To illustrate the foregoing
concepts, we aim to find the angular velocity of the ring of radius a shown in
Fig. 1.16a, when basculating without slipping on a circular pin of radius b. The
pin is fixed to a wall, while the ring is subject to the action of gravity, which keeps
it in contact with the pin.

Solution: In this problem, 6 is the angle made by the line of the ring passing through
the contact point Q and the center of the ring C with the vertical. Hence, this line is
not fixed to the ring; one may be tempted to take @ as the angular velocity @ of the
ring, but, as a consequence of the foregoing remark, it turns out that @ # 6.

The angular velocity w can be obtained in many ways, the simplest being based
on Willis” formula for epicyclic gear trains.'? In the absence of knowledge of this
formula, one can proceed by a straightforward kinematic analysis. Thus, we realize
first that the distance from O to C remains constant, and hence, the ring (R) might as
well be coupled to the pin (P) via a rigid arm (A), as sketched in Fig. 1.16b, whose
angular velocity is 6. Now, C can be regarded either as a point of R or as a point
of A. If regarded as a point of R, the velocity v¢ of C can be simply stated as the

9The scalar product of two vectors a and b, of the same dimension, also termed the dot product, is
represented by the two alternative expressions a-b and a’b.

10See a textbook on kinematics of mechanisms.
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Fig. 1.16 (a) A rigid ring suspended from a circular pin, and (b) its equivalent model with an
additional body, the arm A

cross product of the angular velocity wk by the vector directed from Q to C, ae,
because Q is stationary. Thus,
ve = awEe

with e defined as the unit vector parallel to line OC, and E defined already in
Eq.1.19a. If C is regarded as a point of A, the velocity of C is then obtained as
the cross product of the angular velocity of A, namely, 8K, by the vector directed
fromOtoC,ie.,

vc = (a—b)0Ee

Upon equating the coefficients of vector Ee in the two foregoing expressions, we
obtain an equation for w in the form

aw = (a—b)0

whence,

®= b 6

a
which shows that  is the angular velocity of the ring only in the very special case
in which b — 0, i.e., when the pin becomes a point. Likewise, when b = a, the ring
is placed tight onto the pin, and cannot move without sliding, thereby obtaining, in
that case, that w vanishes.

The dynamics model of this system finds interesting engineering applications
[2]. Indeed, in order to predict wear in journal bearings that are mounted with some
play, we need the radius of the bearing, which sometimes is unknown, and difficult
to measure accurately with a measuring tape. In this case, the radius of interest can
be estimated accurately from the period of the ‘small-amplitude’ of the array of
Fig. 1.16a.
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1.6.1 Lagrange Equations

While the use of the Newton-Euler equations is quite straightforward when applied
to an isolated rigid body, these equations become too cumbersome when applied to
systems composed of many elements. Indeed, the Newton-Euler equations applied
to systems invariably require the calculation of internal forces of constraint whose
sole role is to keep the system together, but develop no power. The occurrence of
such forces brings about unnecessary complexities in the models thus derived. For
this reason, we recall the Lagrange equations in this section, and note that, within
this formulation, internal forces of constraint are eliminated naturally.

The first issue in the Lagrange formulation is how to represent the motion of the
system at hand, which brings about the concept of generalized coordinate, to be
discussed presently. Both the relative layout of the system components and of the
whole system with respect to an inertial frame are described by signed distances
between landmark points in each component, whether rigid body, particle, massless
spring or massless dashpot, and signed angles between landmark lines in the same
components. Of course, the inertial frame must also be supplied with landmark
points and lines to determine the position and orientation of each component
with respect to it. The foregoing distances and angles are generically termed the
generalized coordinates of the system. In general, there are no rules to define these
coordinates uniquely and hence, the same system can be described by many different
sets of generalized coordinates. As well, the number of generalized coordinates
describing the configuration of a system is not unique, but a given system always
has a minimum number of these below which the configuration is not fully defined.
Such a minimum number is the degree of freedom (dof) of the system. Single-dof
systems are fully described with one single generalized coordinate, henceforth
represented as ¢ when the discussion applies to arbitrary systems.

The time-derivatives of the generalized coordinates are the generalized speeds of
the system. If the number of generalized coordinates equals the degree of freedom
of the system, then these are referred to as independent generalized coordinates.
Correspondingly, the associated generalized speeds are termed the independent
generalized speeds. Furthermore, the whole set of both independent generalized
coordinates and independent generalized speeds constitutes the state of the system,
the evolution of the configuration of the system, in turn, constituting its motion.
Notice that the Newton-Euler equations governing the motion of a mechanical
system determine the values of the second derivatives of the generalized coordinates,
for given values of generalized coordinates and generalized speeds along with given
values of the applied forces and moments. Hence, by knowing the state of the
system at a given instant, it is possible to predict the state of the system an instant
later. Again, the evolution of single-dof systems is fully determined by one single
generalized coordinate ¢ and one single generalized speed 4.

The set of independent generalized coordinates and independent generalized
speeds is known generically as the state variables of the system. Thus, the
values of the state variables of a system at a given instant—i.e., the initial
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conditions—along with the inputs—applied forces and moments—and the mathe-
matical model derived from the Newton-Euler or the Lagrange equations, determine
the motion of the system, which is the reason why we call these systems de-
terministic. The state variables of a single-dof system can then be stored in a
two-dimensional array x = [¢, ¢]” termed the state-variable vector of the system.

1.6.2 Energy Functions

The Lagrange equation for a single-dof system is given below!!:

d (JL oL o
(%) 570y 2

where:

q is the generalized coordinate;

T is the fotal kinetic energy of the system;
V is the total potential energy of the system;
L is the Lagrangian of the system, given by

L=T-V (1.23)

IT is the power supplied to the system by motors delivering controlled forces or
torques; and
A is the dissipation function associated with all dissipative forces in the system.

All functions T, V, L, I1, and A are generically termed energy functions, even
though only the first three have units of energy.

We will discuss below the various terms in the Lagrange equation. While the
Lagrangian formalism can be applied to mechanical systems of particles and both
rigid and flexible bodies, and to other physical systems as well, we will focus
henceforth on mechanical systems composed of rigid bodies undergoing planar
motion. Furthermore, we assume that the system at hand, although having one single
dof, is composed of multiple elements, i.e., r rigid bodies, s massless springs and d
massless dashpots.

1.6.3 Kinetic Energy

The kinetic energy 7; of the ith rigid body can be determined using one of two
expressions: the first is general and applies in all cases; the second is applicable
only in special cases that nevertheless arise frequently, and is simpler than the first

The formal derivation of the Lagrange equations lying beyond the scope of the book, the reader is
invited to review this derivation, as pertaining to systems of particles in a mechanics book, e.g., [3].
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expression. In the first expression, we decompose the motion of the body into two
parts, namely, a pure translation of the whole body identical to that of its center of
mass, and a pure rotation of the body about its center of mass. This decomposition
is known as Konig’s Theorem. Thus, we have

Kinetic Energy of the ith Rigid Body of a Mechanical System Undergoing
Planar Motion

1 1
T = Em,»|\é,»|\2+Elacol? (1.24)

where:

m; is the mass of the ith rigid body;

¢; is the two-dimensional velocity vector of the center of mass of the ith rigid
body with respect to an inertial frame, ||¢;|| representing its magnitude;

Ic; is the scalar moment of inertia of the ith rigid body with respect to its
center of mass; and

®; is the scalar angular velocity of the ith rigid body with respect to an
inertial frame.

In the alternative expression, we first determine a point O of the rigid body that
is instantaneously fixed to an inertial frame. In planar motion, this point, called
the instantaneous center, always exists. If the velocity of each point of the body
is referred to O, then the expression for the kinetic energy simplifies as described
below:

Kinetic Energy of the ith Rigid Body of a Mechanical System Undergoing
Planar Motion Based on a Fixed Point O; of the Body

1
T, = EIO,-a)l-Z (1.25)

where:

Ip; is the scalar moment of inertia of the ith rigid body with respect to a
point O; of the body that is instantaneously fixed to an inertial frame; and
@; is the scalar angular velocity of the ith rigid body with respect to an
inertial frame.

The kinetic energy of the overall system is the sum of the kinetic energies of all
r rigid bodies, i.e.,

T:iTi (1.26)
1

As we will show with examples, the velocity vector of the center of mass of each
body and its scalar angular velocity can be always written as linear functions of
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the generalized speed, the associated coefficients being functions of the generalized
coordinate. Likewise, the angular velocity of all bodies of the system can always be
written as a linear function of the generalized speed. The representation of center-
of-mass velocities and body angular velocities requires a careful kinematic analysis
whose importance cannot be overstated. Under the assumption that the foregoing
analysis has been conducted, then, the total kinetic energy of the system under study
takes the form

T = Sm(@)d? + pla,1)i+ To(g:1) (1.27)
where the coefficients m(q) and p(q,t) as well as Ty(g,?) are, in general, functions
of the generalized coordinate g; the last two can also be explicit functions of time.
However, if the system neither gains nor loses mass—a rocket loses mass as its
fuel burns—then m is not an explicit function of time. All systems considered
in this book are assumed to be of the first type, i.e., with m = m(q). Note that
systems that are externally driven by a source producing a controlled motion that
does not depend on the generalized speed have a nonzero kinetic energy 7; even
if the generalized speed is set equal to zero. The first term of that expression is
quadratic in the generalized speed; the second term is linear in this variable; and
the third term is independent of the generalized speed, but is a function of the
generalized coordinate and, possibly, of time as well. Moreover, this function of
q is most frequently nonlinear, while the second and the third terms of the same
expression arise in the presence of actuators supplying a controlled motion to the
system. Furthermore, because of the kinetic energy being essentially positive, the
coefficient m(q) of Eq.1.27 is also positive. It is, hence, called the generalized
mass of the system. As such, the generalized mass has units of mass or of
moment of inertia. In certain cases, when working with nondimensional quantities
or with normalized expressions, the generalized mass can even be nondimensional.
Other units are possible, depending on the manipulations introduced to derive the
governing equation in its final form.

1.6.4 Potential Energy

In setting up the Lagrange equations of the system under study, we need an
expression for its potential energy. Here, we assume that we have two possible
sources of potential energy: elastic and gravitational. The former appears because
of the flexibility of some elements of the system; the latter because of the gravity
field. The potential energy due to the gravity field is, in general, a nonlinear function
of the generalized coordinate, but does not depend on the generalized speed. Thus,
we will assume that, in general, the potential energy V, due to gravity is a nonlinear
function of the generalized coordinate ¢, i.e.,

Ve = Ve(q) (1.28)
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On the other hand, the elastic potential energy is due to springs of all sorts.
We will study mainly linear springs,'? i.e., springs requiring a force kAs to stretch
them or compress them for an amount As, with k denoting the spring stiffness. Here,
As is the elongation or contraction of the spring from its unloaded configuration.
Hence, the potential energy due to the stiffness &; of the ith spring takes the form

wzémmy (1.29a)

As; being the elongation or contraction of the ith spring. The foregoing discussion
applies to translational springs, a similar expression applying to torsional springs:

1
w:zm@wz (1.29b)

Thus, under the assumption that the system has a total of s springs, the total
potential energy is given as

i(Agi)? (1.30)

]~

g

where k; can be either translational or torsional and ¢; is a generalized coordinate.

1.6.5 Power Supplied to a System and Dissipation Function

The energy sources of a mechanical system can be of two kinds, namely, force—or
torque—sources and motion sources, the two being developed by controlled motors.
If the controlled item is force or torque, then we speak of a force-controlled source;
if motion, then of a motion-controlled source.

A force f acting at a point of a body that moves with velocity v develops a power
f- v onto the body. When the force is applied by controlled sources like motors
or muscles that impel the body, the power is positive, and we speak of a driving
or active force. On the contrary, when the force is applied by the environment in
such a way that it opposes the motion, the power is negative, and we speak of a
load or a dissipative force. However, nothing prevents a motor from acting against
the motion, thereby functioning as a brake, i.e., as a load. Therefore, the power
supplied by motors can be either positive or negative. In mechanical engineering
parlance, when a motor drives the load, one speaks of forward-driving; otherwise,
of backward-driving.

Regarding moments, the same holds, if velocity changes to angular velocity.
In this case, then, the power developed by a moment n onto a body that rotates
with an angular velocity w is given by n-w or, in the planar case, as n®. A moment

12Erroneously, translational springs are sometimes referred to as “linear.”
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applied about a fixed axis is termed torgue; it is represented as 7 or T, depending on
the other variables used, to avoid confusion; the power in this case is given by either
T or, correspondingly, 7 ®.

The counterpart of the concept of generalized coordinate is the concept of
generalized force. Once a set of independent generalized coordinates and speeds has
been decided on, the generalized forces are determined uniquely. Thus, single-dof
systems have a single generalized force associated with them. Now, if we let the total
power developed by force-controlled sources be denoted by I1, then, the generalized
active force ¢y associated with the generalized coordinate g is derived as

oIl
=— 1.31
or 2 (1.31)

where ¢ is the corresponding generalized velocity. Note that ¢, stems only from
force-controlled sources.

Systems are not only acted upon by driving forces but also by dissipative forces
that intrinsically oppose the motion of the system. As a rule, dissipative forces are
functions of velocity and hence, of the generalized speed of the system. Here, we
postulate the existence of a dissipation function A from which the dissipative force
¢4 is derived as

b0 =—5- (1.32)

the negative sign taking into account that A is essentially a positive quantity, while ¢,
opposes motion. Here, a word of caution is in order: while the dissipation function
has units of power, it is not necessarily equal to the power developed by dissipative
forces, as we shall see presently. As a matter of fact, power can be either positive
or negative, i.e., power is a sign-indefinite quantity, while a dissipation function is
positive-definite.

Dissipation of energy occurs in nature in many forms. The most common
mechanisms of energy dissipation are (a) viscous damping, (b) Coulomb or dry-
friction damping, (c) hysteretic damping, and (d) flow-induced drag. We will be
concerned in the book mainly with the first two forms of energy dissipation, and
of these, mostly with the first one. Furthermore, with regard to viscous damping,
we will focus on linearly-viscous damping, which can be taken into account by
linear dashpots,'? the counterparts of linear springs. Linear dashpots coupling two
elements of a system at points A and B are characterized by quadratic dissipation
functions. That is, the dissipation function of the ith linear dashpot of a system takes

the form
1
A= —C,‘S2

Scis; (1.33a)

13 Again, translational dashpots are sometimes erroneously referred to as “linear.”
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where s; is the relative velocity of points A and B along the direction of line AB. Note
that, by virtue of the form of the dissipation function, this attains the same value
whether the dashpot is stretching or contracting at the same rate. The corresponding
function for a rotational dashpot is

1 .
A= zcz'@f (1.33b)
Power-dissipation, like energy, is additive, and hence, if a mechanical system
comprises d dashpots, then the fotal power dissipation of the system is

A=A (1.34)
1

Now, upon differentiation of the dissipation function A; of Eq. 1.33a with respect
to s;, we obtain the generalized force exerted by the dashpot, ¢;;, as

Oai = —cisi (1.35)

which always opposes the motion, with a similar expression for a rotational dashpot.
That is, if the dashpot is stretching, ¢;; acts to compress it; if contracting, then
the force acts to stretch it. The constant ¢; is known as the dashpot coefficient or
damping coefficient.

Note that the power I1,; dissipated by a linear dashpot of coefficient ¢ is given by

[y = — ¢ = —cs? = —2A

and hence, equals twice the negative of the dissipation function of the dashpot at
hand.

As we shall see with examples, motion-controlled sources induce an active
generalized force that we will label ¢,, = ¢,(g,¢,1), and does not arise from IT, but
rather from the Lagrangian of the system. An additional form of generalized force
is that stemming from the potential energy V (g,7), that enters in the Lagrangian via
this function; these forces, arising from a potential function, are called conservative
forces, and are denoted by ¢,(q,?), the subscript reminding us that they stem from
a potential.

The total generalized force ¢ associated with the generalized coordinate ¢ is then
the sum of all generalized forces described above, namely,

O =0p+Ont0r+0a (1.36)

Systems free of driving sources, whether of the force- or motion-controlled type,
are said to be autonomous. Therefore, autonomous systems are characterized by

O = by =0.
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Fig. 1.17 A nonlinear dashpot derived from a linear one

Example 1.6.2 (A Configuration-dependent Dashpot). If the spring of Fig.1.9 is
replaced by a linear dashpot, we have the array of Fig. 1.17. Derive expressions for
both the dissipation function of the array and that of the associated dissipative force,
while regarding 6 as the generalized coordinate.

Solution: Since the dashpot is linear, its dissipation function takes the form

1
A= ECSZ

but we need an expression in terms of 6 and 6, the generalized coordinate and the
generalized speed. This expression is readily derived by noticing that s = s(6), and
hence,

ds .

—0

do

where ds/d6 is obtained from the expression for s derived in Example 1.5.1,

namely,
ﬂ = —I[sin 9
do 2

After simplifications, the foregoing relations lead to

j:

1 .
A= chz(l —co0s6)6?

which is a positive-definite expression that vanishes only when either 6 or @ does.
Now the generalized force ¢, associated with the dashpot is readily found as

oA 1

by = =8 = —Eclz(l —cosH)6

which is a nonlinear function of 0, although linear in 6. For this reason, we say that
the associated damping coefficient is configuration-dependent.
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Example 1.6.3 (The Dissipation Function of an Epicyclic Gear Train). If we fix the
internal gear R of Fig. 1.16b to an inertial frame, and let the arm A rotate freely, while
carrying the pinion P, that now translates and rotates simultaneously, we obtain an
epicyclic gear train. Under the assumption that the joints at O and C are lubricated
with a linearly viscous fluid, these joints produce dissipative torques that can be
derived from a dissipation function A. Find an expression for A in terms of the
angular velocity @ of the arm A.

Solution: Let the angular velocity of the pinion be denoted by wp, which is cw if
that of the arm, 6, is ccw. Now, in order to set up the dissipation function of this
system, it is important to note that this is the sum of two quadratic expressions in
relative angular velocities, one for each joint. The reason why we have emphasized
here the word relative is that motions of a mechanical system as a single rigid body
do not produce any dissipation. It is the relative motion that matters when it comes
to energy dissipation. Therefore, we have

1 . 1
A= ECCez + ECOCO]_Z)/A

where cc and cp denote the damping coefficients at joints C and O, respectively.
Moreover,
Wpjp = Wp— W4 =0p—0

The velocity of point Q can be expressed as
Vo =Vo+Vg/o
where vp and v o are given as
vo=(a—b)0 and vy =bwp

Upon setting the velocity of point Q equal to zero, we have

Yo/o = —Vo
or b
(Dpz—a; 6
and hence,
a .
wP/A = *BG

the dissipation function thus becoming

a=3 |ect (5) o] &

which is the expression sought.
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1.6.6 The Seven Steps of the Modeling Process

We derive below the general form of the Lagrange equations, Eq. 1.22, as pertaining
to single-dof systems. To this end, we use Eq. 1.27 to derive the Lagrangian in the
form

L= 2mq)d" + pla.0)q+ To(g1) ~V(g)

Hence, 5
L .
Erin m(q)q+ p(q.r)
and d (oL P
a (oL _ .. ’ .2 _P _P
7 (aq) m(q)g+m'(q)q +aqq+ 5
Likewise,

aL 1 ,, ., dp. JdTy IV
Moreover, the right-hand side of Eq. 1.22 is nothing but the sum of the terms due to
force-controlled sources and dissipation, i.e,

0
3_q'(H_A):¢f+¢d

Therefore, the Lagrange equations take the form

1 2] Ty JV
m(@)g+zm (@) =L+ Z0 - v op v o (1.37)
2 dt  dq Jdgq
N—— ———
h(q.q) Om oy
That is,
1
h(g,9) = 5m'(9)d” (1.382)
. . 317 aTo
Om(q,4,t) = —E+a—q (1.38b)
A%
Op(g,t) = *a—q (1.38¢)

In summary, then, the Lagrange equation for single-dof systems takes the form

m(q)g+h(q,q) = ¢(q,4,1) (1.39a)
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where

Wa.4) = 3l (@)

0(q.4,1) = 0p(q,1) + Om(q,4.1) + 07(q,4,1) + ¢a(q,4,1) (1.39¢)

(1.39b)

i.e., the governing model is a second-order ordinary differential equation in the
generalized coordinate g. In this equation, the configuration-dependent coefficient
m(q), the generalized mass, was already introduced in Eq. 1.27,while the second
term of the left-hand side, h(q,q), contains inertia forces stemming from Coriolis
and centrifugal accelerations. For this reason, this term is sometimes called the
term of Coriolis and centrifugal forces. The right-hand side, in turn, is the sum
of four different generalized-force terms, namely, (1) ¢,(g,?), a generalized force
stemming from the potential energy of the Lagrangian; (2) ¢,(q,4,?), a generalized
force stemming from motion-controlled sources and contributed by the Lagrangian
as well; (3) ¢¢(g,4,t), a generalized force stemming from force-controlled sources,
and contributed by the power IT; and (4) ¢4 (g, ¢,1), a generalized force of dissipative
forces, stemming from the dissipation function A. The integration of Eq. 1.39a with
prescribed initial values ¢(0) = ¢go and ¢(0) = ¢o, and given generalized force
#(g,g,t) can be a challenging task. We will not be concerned with this task in
this book. What we will do is study the time response of the foregoing system
under ‘small’ perturbations from its equilibrium state. The techniques to derive
the associated time response will be studied in Chap. 2. To illustrate the modeling
process we resort to an example, the process comprising a sequence of seven steps.

Example 1.6.4 (A Locomotive Wheel Array). Derive the Lagrange equation of the
system shown in Fig. 1.18. This system consists of two identical wheels of mass m
and radius a that can be modeled as uniform disks. Furthermore, the two wheels
are coupled by a slender, uniform, rigid bar of mass M and length /, pinned to the
wheels at points a distance b from the wheel centers. We can safely assume that the
wheels roll without slipping on the horizontal rail and that the only nonnegligible
dissipative effects arise from the lubricant at the bar-wheel pins. These pins produce
dissipative moments proportional to the relative angular velocity of the bar with
respect to each wheel.

Solution: Under the no-slip assumption, it is clear that a single generalized
coordinate, such as 6, suffices to describe the configuration of the entire system
at any instant. The system thus has a dof = 1. We now introduce the seven-step
procedure to derive the mathematical model sought:

1. Kinematics. This is the most important part of the process, because the remain-
der depends on its correctness. Moreover, this step is also the most challenging,
for it requires sound knowledge of basic mechanics and geometry. What is
important here is to realize that the simplest approach is always the easiest to
implement and the most reliable. In general, we aim here to find expressions
of center-of-mass (c.0.m) velocities and angular velocities that are linear in the



36

1 The Modeling of Single-dof Mechanical Systems
a b
g P
G

Fig. 1.18 A mechanical system with three moving bodies and one single dof

generalized speed 0. A previous inspection of the quantities required will reveal,
in many instances, that c.o.m velocities themselves are not needed, but rather the
squared magnitudes of these velocities. Since the latter are scalar, their derivation
is far simpler than that of the former. Upon numbering the bodies of the system
as shown in Fig. 1.18a, we realize that the motions of bodies 1 and 2 are identical,
that of body 3 being a pure translation. Moreover, all points of body 3 describe
circles of radius b.

Now, if we denote by P the center of the pin connecting the wheel 1 with the
coupler bar, we have

vp=¢1+Vp /C

where vp,c denotes the relative velocity of P with respect to Cj, the center of
mass and centroid of wheel 1, a relation that is shown in Fig. 1.18c. In this figure,
we show in parentheses the signed magnitude of each velocity term of the right-
hand side of the foregoing equation. Note that, from this velocity triangle we
could determine vp as such, but, as a matter of fact, we do not need it; what
we need is rather the squared magnitude of this velocity vector. Moreover, the
coupler bar undergoing a pure translation, its center of mass C; has a velocity
identical to vp, and hence,
¢3=¢+vp /C
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In fact, from the expression for 7; of Eq. 1.24, all that we need to find T is ||é3]|?,
which can be done with much less effort than finding ¢3 itself. This is done from
the velocity triangle of Fig. 1.18c and the ‘cosine law’, namely,

H¢3H2 =a’0% + b*0% + 2ab6’cos 0

and, clearly, w3 = 0.

2. Kinetic energy. Here, our goal is to derive an expression for the kinetic energy
that is of the form of Eq. 1.27. To this end, we use the forms (1.24 and 1.25) and
s0, I; denotes the moment of inertia of the ith body about its center of mass C;.
Moreover,

L=Ih= %maz, L= %Mlz
As a matter of fact, /3 will not be needed because body 3 undergoes a pure
translation. We have written it down only for completeness, and for future
reference, because this is a useful expression. Thus, from Eqgs. 1.24 and 1.25,
we obtain, respectively,

1 L 1/1 . 1 [/3d2)\ .
T = 5m61292+ E (Emaz) 6% = Em <%> 62

1 .
;= EM(a2 +b* +2abcos 6)6?
whence,

3 1 .
T = [Ema2 + EM(a2 +2abcos0 + bz)] 6?

which is, indeed, a quadratic expression in 8. Notice that this expression, in this
particular example, contains neither a linear term in the generalized speed nor an
independent term.

3. Potential energy. First, we note that the sole source of potential energy is gravity.
Moreover, the centers of mass of the two wheels remain at the same level, and
hence, it is convenient to use this level as a reference. Therefore,

Ve =Mgbcos 6

4. Lagrangian. This is now readily derived as

3 1 .
L=T-V= Ema2+ EM(a2+2abcose +b%)| 6> — Mgbcos

5. Power supplied. Apparently, the system is not subjected to any force-controlled
source, and hence, IT = 0.
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6. Power dissipation. What is important here is to find the angular velocity of the
bar with respect to each of the wheels; this velocity will determine the dissipation
function occurring by virtue of the lubricant at the pins. Since the bar moves
under pure translation, its relative angular velocity with respect to each of the
wheels is —8, and hence,

1 .
A=2x=c6?
>¢
where the factor of 2 is included to account for the two pins.

7. Lagrange equation. Now, all we need is to evaluate the partial derivatives
involved in Eq. 1.22, namely,

oL .
56~ [3maz+M(a2+2abc089+b2)] 0
Hence,
d (dL\ _ 2 2 2\1 4 _ : 32
a 56 )= [3ma® + M(a” +2abcos 6 + b*)| 6 — 2Mab(sin0)6
and
JdL . 2 .
30 = —Mab(sin0)0~ + Mgbsin 6
Furthermore,
Il dA .
— =0, —=12c0
20 96

the equation sought thus being
[3ma* + M(a* +2abcos 0 + b*)] 6 — Mab(sin0)0* = Mgbsin 6 — 2c6

which is termed the governing equation of the system at hand.
In the equation derived above, we can readily identify the functions m(6) and
h(6,0) of Eq. 1.39a. Thus, the generalized mass of the system is

m(0) = 3ma® + M (a® + 2abcos 6 + b?)

Here, note that m(6) has units of moment of inertia. Moreover, the generalized
mass is, in this case, configuration-dependent, for it is apparently a function
of angle 6. Likewise, the term of Coriolis and centrifugal forces is readily
identified as

h(6,0) = —Mab(sin )6

which is quadratic in @ and, hence, arises from centrifugal forces. Finally, the
right-hand side contains one term of gravity forces, Mgbsin 0, and one that is
dissipative, —2c¢8. No active force occurs in this example because the system is



1.6 Planar Motion Analysis 39
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Fig. 1.19 Overhead crane driven by a motion-controlled source

neither force- nor motion-driven by controlled sources. The only driving force
here is gravity, and this is taken into account in the Lagrangian. We thus have

0p(0) = Mgbsin®, ¢, =; =0, ¢4(0) =—2ch

Example 1.6.5 (An Overhead Crane). Now we want to derive the Lagrange equa-
tion of the overhead crane of Fig. 1.19 that consists of a cart of mass M that is driven
with a controlled motion u(z). A slender rod of length / and mass m is pinned to the
cart at point O by means of roller bearings producing a resistive torque that can be
assumed to be equivalent to that of a linear dashpot of coefficient c.

Solution: We proceed as in the foregoing example, in seven steps, namely,

1. Kinematics. Since the motion of the cart is controlled, u(z) is not a generalized
coordinate, but rather a control variable, also known as an input to the system,
the only generalized coordinate thus being 6. Moreover, the cart undergoes pure
translation, and so, its kinematics is rather trivial. The rod, however, undergoes
both translation and rotation. Let ¢ denote the velocity of the c.o.m of the rod,
and o its scalar angular velocity. We would like to have both ¢ and @ as
linear functions of 6, but, just as in Example 1.6.4, we do not actually need
¢ itself, but rather its magnitude-squared, which turns out to be much simpler
to derive, as we will show presently. With regard to ¢, then, at this stage we
only set up the velocity triangle of Fig. 1.19, from which we will derive later the
desired magnitude-squared. In that triangle, vp and v/ denote, respectively, the
velocity of point O and the relative velocity of C with respect to O. Hence,

¢=vo+vco0, ®=20



40 1 The Modeling of Single-dof Mechanical Systems

2. Kinetic energy. Here, we will need ||&||>, which is readily obtained from the
velocity triangle as

1, .
lell> = 292 —1(cos 0)i6 + ii?

Now, let 7. and 7 denote the kinetic energies of the cart and the rod, respectively,
i.e.,

1
T, = EMuz

o 1 1 242 « A .2 1 1 212
T, = M [41 6 l(cos@)u@—i—u}—i—zuml 0

71 12-27 YA .2
=5m {31 ] l(cos@)u9+u}

and hence,
1 [1,. . 1
T=—m|=1260*—1(cos0)ib | + = (M +m)i?
2 |3 2
which contains one quadratic term in the generalized speed, one linear term in the
same variable, and one independent term. Compared with Eq. 1.27, the foregoing

expression yields

p(6,1) = —%ml(cos 0)u(t), To(t)= %(M—i—m)u2

where the physical interpretation of p(6,7) becomes apparent: it is the angular
momentum of a particle of mass m, moving with a velocity u(z), with respect to
a point lying a distance (1/2)I/cos 6 from the particle. Note that the latter is the
difference of level between C and O. Likewise, Ty represents the kinetic energy
of a particle of mass M + m moving with a velocity #(z).

3. Potential energy. This is only gravitational and pertains to the rod, the potential
energy of the cart remaining constant, and, therefore, can be assumed to be zero.
Hence, if we use the level of the pin as a reference,

[
Ve = —mg> cos 6

4. Lagrangian. This is simply

1 [1,, 101 l
Lzzm glzﬂz—l(cose)uﬂ +§(M+m)u2+mg§cos6

5. Power supplied. Again, we have no driving force, and hence, IT = 0.
6. Power dissipation. Here, the only sink of energy occurs in the pin, and hence,

1 .
A= ECGZ
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7. Lagrange equations. Now it is a simple matter to calculate the partial derivatives
of the foregoing functions:

aL 1 ,. 1 .
% = gml 0 — Eml(cos 6)u
o <%> = gml 0+ Eml(sm 0)u6 — Eml(cos 0)ii
JL 1 ) o1 .
50 = Eml(sm 0)ib — Emgl sin @

In order to complete the Lagrange equations, we need only the generalized force.
Since the system is driven under a controlled motion, the active component of the
generalized force stems from the Lagrangian, and will be made apparent when
we set up the governing equations, the dissipative component being linear in
0,i.e.,

¢g = —c6
Therefore, the governing equation becomes

P | 1 .
3mzze — 5ml(cos 0)ii+ Smglsin 6 = —c6

that can be rearranged in the form

1 - 1 1 .
§m129 = fzmgl sin 6 + Eml(cos 0)ii—c6

Now we can readily identify the generalized mass as

m(0) = lml2
3
which, again, has units of moment of inertia. Moreover, this quantity turns out to
be, in this case, constant and is identical to the moment of inertia of the rod about
point O. Likewise,
h(6,8)=0

and so, the system at hand contains neither Coriolis nor centrifugal forces.
Finally, the right-hand side is composed of three terms: (1) a gravity term ¢, (0)
that is solely a function of 6, but not of 0; (2) a generalized active force ¢,,(0,1)
that is provided by a motion-controlled source, i.e., the motor driving the cart
with a controlled displacement u(¢); and (3) a dissipative term. All these terms
are displayed below:

q)p(e):—%mglsinﬂ, ¢m(6,t):%ml(cos6)ii, =0, ¢4(0)=—cH
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Apparently, the motion of the slider induces an active force (1/2)ml(cos 6)ii onto
the system. This force, however, is not derived from a power function, because
the system at hand is not force-driven, but rather motion-driven. As well, note
that the gravity term now bears a negative sign, whereas in Example 1.6.4, a
positive sign. The reader is invited to comment on the reason for this difference
in signs.

Example 1.6.6 (A Force-driven Overhead Crane). Describe how the mathematical
model of Example 1.6.5 changes if the pin is substituted by a motor that supplies a
controlled torque 7(¢), in order to control the orientation of the rod for purposes of
manipulation tasks. Here, we assume that this torque is accompanied by a dissipative
torque linear in 6, as in Example 1.6.5.

Solution: The motor-supplied torque now produces a power IT = 7()8(t) onto the
system, the generalized force now containing an active controlled-force component
07(0,0,1), namely,
. ol
0,0,t)=—=1(t
97(0,0,1) = =5 =1(1)

all other terms remaining the same. Therefore, the governing equation becomes now

%mlzé = f%mgl sin@ 4 7(1) + %ml(cos 0)ii —c0

Note that this system has two inputs, u(¢) and 7(¢), but, apparently, one single
dof. Nevertheless, the system can still be driven without conflict between the two
inputs because u(t) actually drives the second degree of freedom of the system, that
of the cart translation. If the motion 6(r), instead of 7(¢), were the second input,
then the system would lose its sole degree of freedom, i.e., it would no longer be
dynamical.

In particular, for linear systems, which will be the focus of the book, / vanishes,
because it contains higher-order terms. Moreover, ¢, becomes the product of a
constant times ¢, this constant taking positive, negative, or even zero values. If it
is positive, then it represents the stiffness of the system. Note that this stiffness is, in
general, a combination of the stiffnesses of the individual springs of the system and
includes gravity effects as well.

Example 1.6.7 (An Eccentric Circular Plate). Shown in Fig. 1.20a is an eccentric
circular plate whose c.0.m C is located a distance d from the center of its circular
bore of radius a, as depicted in that figure. Moreover, the plate rolls on the pin of
radius b without slipping. Under the above conditions, derive the Lagrange equation
that governs the oscillations of the plate, with y as generalized coordinate.

Solution: Again, we proceed in seven steps to derive the Lagrange equation sought.

1. Kinematics. Consider the position of the plate shown with a dashed circle in
Fig. 1.20b, in which the point of contact Qg of the plate with the pin is aligned
with the center of the bore, Oy and the center of mass of the plate, Cy. The three
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Fig. 1.20 An eccentric plate suspended from a pin

foregoing points thus define a vertical line %) of the plate. Moreover, considering
a general position of the plate, as the one shown with a solid line in the same
figure, line .# is defined as passing through the instantaneous contact point
Q and the centroid of the bore O, and is, consequently, not fixed to the plate.
Furthermore, ] denotes line .%) in the general position. The angles y and 6 are
defined as the angles made by lines % and .#, respectively, with the vertical, as
shown in Fig. 1.20b. The angular velocity of the plate is identical to that of the
ring of Example 1.6.1 and corresponds to /. So, we have

b .
0

a
At the dashed position of the plate, we have y = 6 = 0. Therefore, after
integration of the above relation, we obtain

w:a_be or §=-12
a a—>b

v

To obtain the kinetic energy expression, the distance QC is required and is now
obtained. With the aid of triangle QOC of Fig. 1.20b, this distance is readily
obtained, using the cosine law, as

0C = +d*+ 2ad cos(6 — )

2. Kinetic energy. Here, we use Eq. 1.25 to obtain the kinetic energy of the plate
based on the contact point Q, that is instantaneously fixed to the pin and hence,

to an inertial frame. Thus |
T =-Ipw®
B 9]
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with Iy given by Konig’s theorem as
—
Io = Ic +mQC
Using the expressions previously found for @2 and @, we obtain
_ l 2 2 o )
T = 3 {Ic +mla” +d* +2ad cos(6 — y)| }yr

3. Potential energy. Here, the potential energy is only due to gravity. Taking the
level of the center of the pin as a reference, the potential energy is given by

V = —mg[(a—b)cosB +d cosy]
4. Lagrangian. This is simply

L=T-V = %{1c+m[a2+d2+20d008(9 -y’
+mg[(a—b)cosO +dcosy]

5. Power supplied. Again, we have no driving force, and hence, IT = 0.

6. Power dissipation. Apparently, the system is not subjected to any working
friction force,'* and hence, A = 0.

7. Lagrange equations. Now, all we need is to evaluate the partial derivatives
involved in Eq. 1.22, namely,

3—{;/ = {Ic +mla*+d* +2ad cos(0 — y)| }yr

d (JLY 2, 2 T
- (W) = {lc+ml[a”+d" +2adcos(6 — y)| }{r

—2mad <£ — 1> sin(6 — y)yr?

3—{; = —mad (21_31 - 1) sin(0—y)y? — mg(a — b)j_lel/ sin 0 —mgd sin y

Furthermore,
oIl B A

I oy

14 Actually, friction force between pin and plate is present, but it develops no work because the
point of application Q of this force is stationary. The sole role of the friction force here is to
prevent sliding.
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the equation sought thus being
2 2 .. do . 5
{Ic +m[a®+d* +2ad cos(0 — y)] } { — mad av 1) sin(6 — y)yr
+mg( b)d6 sin 6 + mgd sin 0
mgia— —_ m =
4 dy 8 L4

Now, from the relation between 0 and v,

de  a de b
dy a—b dy a—b

whence the Lagrange equation can be rearranged as

{Ic + m[a* + d* + 2ad cos(6 — y)] }r

—mad b 5 sin(6 — y)y*> = —mg(asin O +dsiny)

The generalized mass can be readily identified as
m(y) = Ic +m[a* +d* + 2ad cos(0 — )]

which has units of moment of inertia and is configuration-dependent.
Likewise, we can readily identify the term of Coriolis and centrifugal forces as

b
h(y, W) = —mad——sin(6 — y)y

a
thus obtaining, again, an expression quadratic in the generalized speed y for this
term. Finally, the right-hand side is composed of a sole term that is due to gravity
forces; we thus have

0p(v) = —mg(asinB +dsiny)

while
On=09r=0¢s=0

Example 1.6.8 (A Simplified Model of an Actuator). Shown in Fig. 1.21 is the iconic
model of an actuator used to rotate a load—e.g., a control surface in an aircraft, a
robot link, a door, or a valve—of mass m, represented by link AB of length a, about
a point A. The driving mechanism consists of three elements in parallel, namely, a
linear spring of stiffness k, a linear dashpot of coefficient ¢, and a hydraulic cylinder
exerting a controlled force F(z), to lower or raise the load. Under the assumption
that the spring is unloaded when s = a, and that the link is a slender rod, find the
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Fig. 1.21 The iconic model of an actuator

mathematical model of the foregoing system in terms of 8, which is to be used as
the generalized coordinate in this example.

Solution: We proceed as in the previous cases, i.e., following the usual seven-step
procedure:

1. Kinematics. This step is quite simple, for the only element capable of storing
kinetic energy is the load, which undergoes a pure rotation about point A, and
hence, its kinetic energy can be derived in terms of its angular velocity @ only;
the angular velocity is given simply by

w=20

where we have adopted the positive direction of 0, and hence, of @, clockwise.
Besides the foregoing item, we will need a relation between the length of the
spring, s, and the generalized variable, 6. This is readily found from the geometry

of Fig. 1.21, namely,
0
= 2 1 —_
K asin <2)

2. Kinetic energy. Here, we use Eq. 1.25 to obtain the kinetic energy of the load
based on the center A of the pivot fixed to the inertial frame. Thus,

1 1 .
T =-L1o?> = —1,6>
A0 =Sl
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with I given by

1
Iy = gma2
Thus,
1 .
T= gmazez

3. Potential energy. We now have both gravitational and elastic forms of potential
energy. If we take the horizontal position of AB as the reference level to measure
the potential energy due to gravity, then

1
V= mg% cos0 + Ek(s —a)?

or, in terms of the generalized coordinate alone,

V=m 6—lcosﬂ—i—lk 2asin 9 —a2
D) 2 2
4. Lagrangian. This is simply

L—T—V—lmazé—m gcos@—lk 2asin 9 —a ’
- ~ 6 b 2 2

5. Power supplied. The system is driven under a controlled force F(¢) that is
applied at a speed s, and hence, the power supplied to the system is

[M=F(t)s

In order to express the foregoing power in terms of the generalized speed s, we
differentiate the relation between s and 6 with respect to time:

. (8
s—a9c05<2)

thereby obtaining the desired expression:

1= F(t)ab cos (g)

6. Power dissipation. Power is dissipated only by the dashpot of the hydraulic
cylinder, and hence,
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7. Lagrange equations. We first evaluate the partial derivatives of the Lagrangian:

dL 1 . d (OL\ 1 5.
ﬁ—SmaG, = dt(&é)_Smae

8L_a . 2 . 6 9

59 = Emgsm@ —ka [25111 <5> — 1] cos <E)
_ . (0 0\ o, (0 6
—amgsm<2)cos<2) ka [251n<2> 1]cos<2)

where we have written all partial derivatives in terms of angle 6 /2. Furthermore,
a1l 0 dA . 0
% :F(I)dCOS (E) , W :Cd26C082 (E)

the equation sought thus being

%mazé = —a{ka [ZSin (g) —~ 1} —mgsin (g) }COS (g)
+F(t)acos (g) —cabcos <g)

The generalized mass can be readily identified from the above model as
m(0) = =ma

which is nothing but the moment of inertia of the bar AB about the pivot center
A. Likewise, we can readily identify the term of Coriolis and centrifugal forces
as zero, which is understandable because of the simple motion undergone by the
bar. Note that the centrifugal inertia force of the bar is directed toward point A,
i.e., this force is applied at a point of zero velocity, and hence, does no work on
the system, for which reason it does not appear in the mathematical model. Also
note that the generalized-force terms are identified below as:

90p(0) =—a [(2ka_mg) sin (g) _ka] cos (g)

(Pd(e)_ca@COS(g), (])f(e)—F(t)acos(g), o =0

while
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Fig. 1.22 A simple model of an aircraft control surface and its actuation mechanism

for the system is not driven by any motion-controlled source of energy. Note
that the mechanical interpretation of the generalized force is the moment of the
actuator force F'(t) about point A.

Finally, the equation of motion can be rearranged as

.. 3 A 0
6 = Ta {(Zkamg) sin (5) ka] cos (5)
ma 2 ma 2

Example 1.6.9 (Motion-driven Control Surface). Shown in Fig. 1.22 is a highly
simplified model of the actuator mechanism of an aircraft control surface—e.g.,
ailerons, rudder, etc. In the model, a massless slider is positioned by a stepper
motor at a displacement u(¢). The inertia of the actuator-aileron system is lumped
in the rigid, slender, uniform bar of length / and mass m, while all the stiffness and
damping is lumped in a parallel spring-dashpot array whose left end A is pinned
to a second massless slider that can slide without friction on a vertical guideway.
Moreover, it is known that the spring is unloaded when u =/ and 8 = 0. A second
motor, mounted on the first slider, exerts a torque 7(¢) on the bar.

(a) Derive the Lagrangian of the system.
(b) Give expressions for the power IT supplied to the system and for the dissipation
function A.
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(c) Obtain the mathematical model of the system and identify in it the generalized
forces (1) supplied by force-controlled sources; (2) supplied by motion-
controlled sources; (3) stemming from potentials; and (4) produced by
dissipation.

Solution:

(a) The kinetic energy of the system is that of the overhead crane of Example 1.6.5,
except that now the cart has negligible mass, i.e., M = 0, and hence,

1 1,. . 1
Tzzm glzez—l(cose)u(t)e +§mu2(t)

The potential energy is the same as that of Example 1.6.5 plus the elastic energy
V. of the spring, which is

1
vV, = Ek(sfl)z

Moreover, from the geometry of Fig. 1.22,

s=u(t)—1sin6

whence, .

1

V= —Emglcosﬂ + Ek[u(t) —Isin® — I]?
and
1=tm|Lpg I(cos0)u(t)0 +1 (1) + L eoso 1k[ (t)—Isin® — 1)
=5m |3 u Sl mg> S Klu i
(b) .
H:T(l)é, A= ECSZ

and s is computed by differentiation of the foregoing expression for s:
§=1(t)—10cosO

Therefore,
A= %c[u(z) —1§cos 6]
© dL 1 1
56 3ml 0 2ml(cos@)u(t)
d (LN 1 . 1 ] )
7 <£> = gml 0+ Eml(sm 0)u(t)0 — Eml(cos 0)ii(r)

JdL 1 N | , .
30 = Eml(sm@)u(r)@ - Emglsm@ —k[u(r) —Isin@ —I](—Icos )
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Fig. 1.23 A fluid clutch

oL 1 US| . .
30 = Eml(sm 0)u(r)0 — Emgl sin@ + kl[u(t) — Isin@ — []cos O
g—lg =1(1)
dA . . .
56~ clu(t) —10cos 0] (—Icos) = cl[l16 cos @ — u(t)] cos 6

Thus, the mathematical model is derived as

%mlzé + %ml(sin 0)i(t)6 — %ml(cos 0)ii(t) — %ml(sin 0)i(t)0 + %mgl sin @
—kl[u(t) —1sin® — l]cos O = 7(t) — cl[16 cos @ — u(t)] cos O

or,
(i)

1 |
gmlze = Eml(cos 0)ii(t) + clu(t) cos 0 + klu(t) cos 6

(i) (i) (iv)

1 o S
—Emglsme—kl (1+sin0)cos O+ t(t) —cl“Ocos O

Example 1.6.10 (A First-order Model—A Hydraulic Clutch). Given in Fig.1.23
is the iconic model of a hydraulic clutch undergoing tests. In this setting, a
motor drives the left disk of the clutch at a controlled rate (r), while the right
disk is coupled to a linearly elastic shaft of torsional stiffness k and negligible
inertia. Moreover, the right end of the shaft is clamped to a fixed wall. Derive the
mathematical model of the device.
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Fig. 1.24 Fluid clutch with attached rotor

Solution: Similar to Example 1.6.5, this system is motion-driven, and hence, ®(7)
is an input to the system, rather than a generalized speed. Moreover, from the
conditions of the problem, it is apparent that the system cannot store kinetic energy,
its only energy-storing capability being in the form of elastic potential energy. The
fluid in the clutch, on the other hand, dissipates energy and is, hence, equivalent to a
dashpot that, to keep the model simple, is assumed to be linear. Note also that there
is no power input to the system stemming from a controlled-force source. Thus,

1 1 .
T=0, v:zkez, I1=0, Azzc(cwe))2

With these energy functions already derived, we proceed now to obtain the Lagrange
equation of the system, which leads to a mathematical model in the form

6= —Ife+w(t)
C

Note that this is a first-order ODE. Similar to second-order systems, we can identify,
in this case, a ‘generalized force’ stemming from a potential-energy function on
the right-hand side, and one stemming from a controlled-motion source. However,
on the left-hand side we do not have a generalized mass, because no generalized
acceleration occurs in this equation, which is the result of the inability of the system
to store kinetic energy.

Example 1.6.11 (One More First-order Model). We now unclamp the right disk of
the clutch of Fig. 1.23 and attach it rigidly to a rotor of moment of inertia J, thereby
ending up with the system of Fig. 1.24. Furthermore, we assume in this case that the
shaft is rigid, and derive the mathematical model governing the motion of the rotor
in terms of the generalized coordinate 6.

Solution: In this case, inertia is no longer neglected, but the energy-storing
capability of the shaft is. Thus, the kinetic energy is nonzero in this case, but the
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potential energy vanishes. Otherwise, the conditions remain as in Example 1.6.10.
The energy functions are, thus,

1. 1.
T:EJGZ, V=0 TII=0, Azzc(e—w)2

and hence, the Lagrange equation of the system leads to
JO =co(t)—ch

where the generalized mass is the moment of inertia of the rotor. Moreover, in
the right-hand side we can readily identify a generalized force stemming from a
controlled-motion source, namely, the first term, the second term being a dissipative
generalized force. Now, if we let = wg and divide both sides of the foregoing
equation by J, we obtain

) c <

R + ij = ja)(t)
which is, again, a first-order ODE but, this time, in a generalized speed, rather than
in a generalized coordinate.

1.7 Hysteretic Damping

Hysteretic damping occurs in solids by virtue of internal friction, which arises,
in turn, when the solid undergoes deformations that vary with time. This kind
of damping can be accounted for by the introduction of an equivalent dashpot
coefficient whose numerical value is obtained via experiments. In these experiments,
the structural element whose hysteresis is to be accounted for by means of an
equivalent dashpot is subjected to harmonic loads that induce correspondingly
harmonic deformations. This experiment can be performed on a machine commonly
used for fatigue tests, various kinds of which are commercially available. Tests
performed on structural elements have shown that, when the element undergoes a
series of cycles of harmonic deformations, the energy dissipated by virtue of internal
friction is proportional to the square of the amplitude A of the harmonic deformation,
i.e., if we denote the dissipation of energy per cycle by E,, then we have

E.= aA® (1.40a)

where o is a factor with units of stiffness, i.e., N/m, if A has units of meter; this
factor is determined experimentally.

Now, in order to find the equivalent dashpot coefficient ceq, what we do is
calculate the energy dissipated per cycle when the linear dashpot is subjected to
a harmonic motion of the same amplitude and the same frequency. We shall show in
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Chap. 2. that the energy dissipated per cycle by a mass-spring-dashpot system, with
a dashpot coefficient ceq, is
E. = ceqmwA? (1.40b)

in which o is the frequency of the excitation signal. Upon equating the two
expressions for E. in Egs. 1.40a and b, we can readily solve for ceq, namely,

o
Ceq = % (141)

1.8 Coulomb Damping

Coulomb damping is more difficult to model than viscous damping. In fact, the
mechanism by which power is dissipated when two solids move one with respect
to the other in direct contact, i.e., without an intermediate layer of lubricant, is
extremely complex. Simple models have been proposed to account for Coulomb
friction, the simplest one assuming that the friction force is of a saturation type and
always opposes either relative motion or the trend towards it. We assume that we
have two bodies A and B undergoing planar motion, in contact at a common plane,
and their velocities, denoted by scalars v4 and vp, are parallel to the plane of motion
and to the contact plane, as shown in Fig. 1.25. Note that the vector representation
of these velocities is not needed because their directions are assumed constant.
The relative velocity of A with respect to B, when the two bodies move in pure
translation, is vg = v4 — vp. The Coulomb friction force exerted by body B onto body
A acts in the direction opposite to the relative velocity and can then be approximated
as fpa = —UNsgn(vg), where U is the coefficient of dynamic friction, N is the
normal force exerted by one body onto the other, and sgn(-) represents the signum
function, defined as +1 or —1, depending on whether the argument is positive or
negative. If the argument is zero, the signum function is so far undefined, but this
does not bother us for, in this case, the friction force can take on any value between
—WuN and +uN. For concreteness, let us assume that we have a body with the form
of a block, resting on a horizontal surface, in direct contact with the surface; besides,

a LN v, Up b
4] o A
| B | — 1N sgn(vg)
[ N
N

Fig. 1.25 Two bodies in relative motion under direct contact
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Fig. 1.26 Relation between applied force and Coulomb friction force

a vertical force N presses the block against the surface. If we now apply a force F
varying from O to any value, whether positive or negative, as indicated in Fig. 1.26a,
then we observe that the block remains at rest until a saturation level is reached.
Beyond this level, the block starts sliding in the direction of the force. Moreover,
the force balancing the block when at rest, denoted by fc, then, accommodates to
the value of F, i.e., fc = F, until saturation is reached. Once the threshold value
at saturation has been reached, experience tells that fc remains virtually constant.
In reality, fc shows a decrease as the relative velocity of the block with respect to
the surface increases. For purposes of our study, however, we will assume that this
force remains constant. We therefore assume that the relation between F' and fc is
of the saturation type shown in Fig. 1.26b, i.e.,

Jc = uNsat ([—N) (1.42)

where sat(x) is the saturation function, defined as

x, for |x]<1;
t)=1% =5 1.43
sat(x) {sgn(x), for |x| > 1. (143)

with x being a dimensionless, unbounded real variable.
The power dissipated by the Coulomb friction force, I1¢, with the definitions of
Fig. 1.25, is then readily calculated as

Ic = — favk = —UN|vg| (1.44)

Note that, if vg is identical to the generalized speed ¢, and the power Il¢ is defined
as the associated Coulomb dissipation function, then the friction force fp4 can be
calculated as the partial derivative of Il with respect to ¢, for we have, for any real
number x,

—— =sgn(x) (1.45)
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a N b

Fig. 1.27 Cam-follower mechanism with Coulomb friction

In this case the dissipation function is just the negative of the dissipated power, i.e.,
A= UN|vg|

Example 1.8.1 (Coulomb Friction Cum Geometric Nonlinearity). Illustrated in
Fig. 1.27a is a cam plate with a flat face follower. The cam is an eccentric circular
plate with radius a and center C that rotates at an angular speed Y/ about point O a
distance e from C. In the absence of lubricant, a Coulomb friction force, proportional
to the normal force N, is developed at the contact point, the friction coefficient
being u. Moreover, angle v denotes the orientation of a line fixed to the cam with
respect to a line fixed to the frame. Derive an expression for the generalized friction
force thus developed, while using angle y as the generalized coordinate.

Solution: If the cam plate rotates ccw, the friction force f¢ is directed to the right, as
shown in Fig. 1.27b; otherwise, f¢ is directed to the left. In any event, the magnitude
of the force is N; hence, the friction force is

fc = —UNsgn(vg)

where vg is the relative velocity of the cam plate with respect to the follower F at
the contact point K in the direction of fc. As such, this quantity can be positive or
negative. We will designate vg as positive when it produces a friction force onto the
cam that is directed to the right, i.e., vg is positive when it points to the left.

We now determine vg. To this end, let vgc and vk denote the vector velocities
of the contact point K as belonging to the cam and the follower, respectively.
Moreover, the relative-velocity vector vg of point KC of the cam with respect to
point KF of the follower is given by

VR = VKC — VKF

vg being the signed magnitude of vg, which is positive when vg points to the left.
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a b

Vie (T @

Fig. 1.28 Velocity relations of the cam-follower mechanism

From Fig. 1.28a, it is apparent that the magnitude of vgc is ry, with r defined
as the distance from O to K. This distance can be determined from the same figure,
of course, by the ‘cosine law’, but, as we will show presently, we will not need it.
Moreover, we assume that there is neither separation nor penetration between cam
plate and follower, the relative velocity vg then having a zero component in the
direction of the common normal. The velocity triangle thus resulting is shown in
Fig. 1.28b. From this triangle, then,

vr = r(cos o) yr
where rcos « is readily found from Fig. 1.28a as
rcoso =a+esiny

Hence,

v = (a+esiny)y

Therefore,

fe = —uNsgn[(a-+ esiny)y] = —uNsgn(¥)

where the factor (a + esiny) has been deleted from the signum function because
it is positive-definite, i.e., it is positive for any value of v, which is apparent from
Fig. 1.27.

Now, the power dissipated by fc is simply Ilc = fcvg and, if we recall the
expressions of f¢ and vg, then,

e = —puN(a+esiny)[sgn(y)]y

However, for any real number x,

[sgn(x))x = [x]
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N
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Coulomb | ‘
| s(¥)
Motor |B-E | W {
v i
Q(t) C: \JO

Fig. 1.29 Cam-follower mechanism with Coulomb friction

and so,

e = —uN(a+esiny)|y|
Moreover, if we recall relation (1.45), then

aMe . .
v —UN(a+esiny)sgn(y)

This means that, in this case, the power dissipated is simply the negative of the
dissipation function A. Thus, if we denote by @¢ the generalized Coulomb force
associated with the generalized coordinate y, we have

oc = 3—3} = aa—l;f = —uN(a+esiny)sgn(y)

Example 1.8.2 (The Governing Equations of a Motor-cam Transmission). Now,
assume that the cam mechanism of Fig. 1.27a is driven by a motor that delivers
a controlled motion 0 (¢) at the left end of its elastic shaft of stiffness &, as shown in
Fig. 1.29, the cam plate having a moment of inertia with respect to its axis of rotation
Jo. Under the assumption that a constant load N acts on the follower, which has a
negligible mass, and that contact between cam and follower is direct, i.e., without
any intermediate lubricant, derive the mathematical model of the shaft-cam-follower
system.
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Solution: While the kinematics of this system is quite simple, we have to start by
establishing any relations of this kind that we may need. As a matter of fact, all we
need here is s(y), which was derived in Example 1.8.1. For quick reference, we
reproduce this relation below, accompanied by an expression for § in terms of y/:

s(y)=a-+esiny, s=eycosy

It is now a trivial matter to derive the Lagrangian of the system, namely,
1, o 1 2
L=T-V=—Joy —=k(y—0)
2 2
Moreover, the power supplied to the system from force-controlled sources is simply
I[I=—-Ns= —Neycosy

where the minus sign arises from the opposite directions of s—which is upwards—
and N—which is downwards. The dissipation function, in turn, was derived in
Example 1.8.1, and is here repeated for quick reference:

A= uN(a+esiny)|y|
After performing all differentiations involved, the governing equation turns out to be
JoW = —ky+ k6 — Necos y — UN(a + esiny)sgn (V)

In this model, we can readily identify Jo as the generalized mass of the system,
while /& = 0. Furthermore, ¢,(y) = —ky; ¢, (1) = kO(1); ¢¢(y, ) = —Necosy;
and ¢4 (w, r) = —uN(a+ esiny)sgn(yr). It should be pointed out that the sign of
the ¢ term is alternating; this term becomes positive whenever 90° < y < 270°.
As such, this term acts alternately as a source and as a sink of energy. Therefore,
the same term cannot stem from a dissipation function, which is invariably a sink of
energy; it is accounted for in the power supplied to the system, and hence, when this
power is negative, the term becomes one of power extracted from the system, and the
load is said to be backward-driven; otherwise, the load is said to be forward-driven.

1.9 Equilibrium States of Mechanical Systems

Henceforth, a mechanical system will be said to be in an equilibrium state if both
¢ = 0 and ¢ = 0. This condition implies that, at equilibrium, ¢ attains a constant
value gg.
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Now, given the form of h(g,q), as displayed in Eq. 1.38a, it is apparent that,
at equilibrium, A vanishes. Since the first term of Eq.1.39a also vanishes at
equilibrium, we derive the equilibrium equation in the form

¢(ge,0)=0 (1.46)

Usually, g is not known, its value being found from the roots of the above equation.

Moreover, Eq. 1.46 is nonlinear, and hence, it may admit a solution or none. If
it does admit a solution, usually this is not unique, which means that, in general,
multiple equilibrium states are possible. Additionally, nonlinear equations admit
closed-form solutions only occasionally. In general, iterative numerical methods are
needed to find the equilibrium states, but, in many engineering applications, rough
estimates of these roots suffice, which can, moreover, be obtained by inspection of
a plot.

Example 1.9.1 (Equilibrium Analysis of the Overhead Crane). Find the equilibrium
configuration(s) of the system introduced in Example 1.6.5 under the condition that
the cart is driven with a constant acceleration i = a.

Solution: We first set ii = a, @ = 0 and § = 0 in the governing equation derived in
that example, thereby obtaining the equilibrium equation

1 1
fzmgl sin O + Eml(cos Og)a=0

which can be written as

a
tan O = —
g

O =tan~! <2)
8

which is a double-valued relation. The system, therefore, admits two equilibrium
configurations, one with the rod above and one with the rod below the pin. These
configurations will be referred to as the rod-up and rod-down configurations, the two
0 values differing by 180°. The foregoing relation among the constant horizontal
acceleration a, the vertical gravity acceleration g and the equilibrium angle Of is
best illustrated in Fig. 1.30, where the force triangle, composed of the pin force fp,
the weight of the rod mg, and the inertia force —ma, is sketched. Note that the same
force triangle holds for the two equilibrium configurations.
Moreover, from Fig. 1.30, it is apparent that

and hence,

8 a

—2 sinfp = ——

thereby completing the equilibrium analysis of the crane.

cosOg =
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Fig. 1.30 Force triangle of
rod of overhead crane in
equilibrium

Jp Or

mg

Example 1.9.2 (Equilibrium States of the Actuator Mechanism). Determine all the
equilibrium states of the actuator mechanism introduced in Example 1.6.8. To this
end, assume that

’;{ﬁzzf\/i and F(f)=0
a

Solution: Upon setting 6 = O, 6 = 0, and 6 = 0 in the mathematical model derived
in Example 1.6.8, the equilibrium equation is obtained as

ko mepin (%) taos (%) =0

If we now introduce the given relation between the gravitational and the elastic
forces into the above equation, this simplifies to

i (3) - Jon(%)
o (5)-5](3) -0

which vanishes under any of the conditions given below:

or, even further,

sine—E—Q or cos%—o
2 2 2
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Fig. 1.31 The three
equilibrium configurations
of the actuator mechanism

That is, equilibrium is reached whenever Og attains any of the three values given
below:
0 =90°, 180°, 270°

The foregoing values yield the equilibrium configurations of Fig. 1.31.

Example 1.9.3 (Equilibrium Analysis of the Eccentric Plate). Here, we want to
determine the equilibrium configuration(s) of the eccentric plate introduced in
Example 1.6.7.

Solution: The equilibrium equation is obtained by setting 0 = 0, ¥ = yg, y =0,
and ¥ = 0 in the governing equation, which leaves us only with

0p(WE) = —mglasin O +dsinyg] =0

or
asinOg +dsinyg =0

The geometric interpretation of the above equation is straightforward if we look at
Fig. 1.20. What this equation states is that the c.o.m of the plate must lie on the
vertical of the center of the pin, a rather plausible result. This condition is thus
fulfilled by

Ve =07

If yg =0, then 6 = 0 from the geometric relation between 6 and y, and the
equilibrium condition is satisfied; however, if yg = 7, then 6 = [a/(a — b)]|r from
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\

Fig. 1.32 The equilibrium configurations of the eccentric plate for yg = m, with (a) b = a/2 and
(b) b=2a/3

the geometric relation between the angles mentioned above, but the equilibrium
condition is not necessarily satisfied in this case. Indeed, upon substitution of the
last two values into the equilibrium equation, we obtain

a
. -0
asm (abﬂ')

which is verified if and only if the argument of the sine function is an integer
multiple of &, i.e., if

where N is an integer. Hence, if yg = 7 is an equilibrium position at all, we must
have

Therefore, unless b is given the above value for some integer N, an equilibrium
position with the center of mass C above the center of the pin is not possible. This
type of equilibrium configurations, for N =2 and N =3, orb =a/2 and b = 2a/3,
respectively, is shown in Figs. 1.32a and b.

Apparently, the configuration of Fig. 1.32b is physically impossible because,
although the center of mass lies on the vertical of the center of the pin, the pin
cannot exert a pull on the plate.

Moreover, if we substitute Oz = 2y, for a value of b = a/2 in the equilibrium
equation, and expand sin(2yg ), we obtain, after rearranging of terms,

(2acosyg +d)sinyg =0



64 1 The Modeling of Single-dof Mechanical Systems

- |

Fig. 1.33 Trajectory of the center of mass for b = a/2 and d = 3a/2 and configurations at which
(a) yg = 180°; (b) yg = 138.59°; and (¢) yg =221.41° (or —138.59°)

which is satisfied not only for yg = 0, but also for
d .
yg =arccos | —— |, if d<2a
2a

An equilibrium position other than yg = 0 or 7 is obviously outside of the question,
although it is apparently possible in light of the above equilibrium equation. The
apparent paradox can be resolved if we trace the path of the center of mass, as shown
in Fig. 1.33a, for b = a/2 and d = (3/2)a. It is apparent that the two configurations
stemming from cos yg = —3/4, namely, yg; = 138.59° and yg, = 221.41°, are
symmetric with respect to the vertical. Moreover, Og; = 277.18° or —82.82°, and
Op2 = 442.82° or 82.82°. Therefore, the two above equilibrium configurations are
symmetric with respect to the vertical, which is plausible, for one equilibrium
configuration should be the mirror-image of the other with respect to the vertical
of the center of the pin. From the path of C it is apparent that the two configurations
satisfying the equilibrium equation at values other than yg = 0 or 7 correspond
to maxima of the potential energy of the plate, but they are not equilibrium
configurations, for the center of mass of the plate in these configurations does not
respect the equilibrium condition of lying on the vertical of the center of the pin.
Shown in Figs. 1.33b and c are the configurations at which the potential energy of
the system at hand attains local maxima. Note that the configuration of the plate for
Yg = 7 in this example is one of a minimum potential energy and is an equilibrium
configuration.

Example 1.9.4 (A System with a Time-varying Equilibrium State). Derive the equi-
librium states of the rack-and-pinion transmission of Fig. 1.3.

Solution: Let us assume that the moment of inertia of the pinion about its center of
mass is /, and that its mass is m, its radius being a. Thus, the velocity of its c.0.m is
a0, and hence, the kinetic energy becomes

1 50 1., 1 .
T = Ema262+ 5162 = E(1+maz)62



1.9 Equilibrium States of Mechanical Systems 65

Moreover, no changes in the potential energy are apparent, since the center of mass
of the pinion remains at the same level, and hence, we can set V = 0, which leads to
L =T in this case. Now the Lagrange equation of the system is, simply,

(I+ma*)6 =0

and hence, the equilibrium equation, obtained when we set 6 = 0, becomes an
identity, namely, O = 0. This means that the system is in equilibrium under any
constant angular velocity of the pinion, which is sometimes referred to as an
indifferent equilibrium configuration.

Example 1.9.5 (One More System with a Time-varying Equilibrium State). We
study here the epicyclic gear train of Fig. 1.16b, which, we assume, has all its axes
vertical, and hence, gravity does not come into the picture. Under these conditions,
and with the outer gear fixed to an inertial base, we will determine the equilibrium
states of this system. Furthermore, we assume that the arm A is a uniform, slender
rod of length a — b and mass m, while the planet P is a uniform disk of mass M and
radius b.

Solution: First, we need the Lagrange equations of the system, which requires, in
the first place, the kinetic energy of all its moving parts. In Example 1.6.3, we found
the angular velocity wp of the planet P, which turned out to be

a—>b

wp = — b 6
The kinetic energy is given by
11 1 . 11
T =53ma- b)? w3 + FM(a— b)*6* + 3 Eszw,%

Upon substitution of the above expression for wp in the foregoing formula and the
angular velocity 6 of the arm, and performing some simplifications, we have

T = 1—12 (2m+9M)(a — b)*6?

Moreover, no source of potential energy is apparently present in the system, and
hence, we have
V=0

the Lagrange equation of the system thus reducing to

é(Zm +9M)(a—b)*6 =0

Therefore, the equilibrium equation reduces, again, to the identity 0 = 0, the system
thus admitting equilibrium states wherever O = const., not necessarily zero.
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What we can see as a common feature in the last two examples is that their
Lagrangians are independent of the generalized coordinate. Furthermore, both are
conservative, autonomous systems, i.e., neither subject to dissipation nor to driving
forces or motions. As a matter of fact, any conservative, autonomous, single-dof
system whose Lagrangian is independent of the generalized coordinate admits time-
varying equilibrium states.

1.10 Linearization About Equilibrium States. Stability

Linear systems do not exist in real life. They are abstractions that scientists
and engineers have created in order to derive models amenable to analysis. In
fact, nonlinear systems, in general, exhibit an extremely complex and, many a
time, unexpected behavior. On the contrary, linear systems, particularly those with
constant coefficients, also known as linear time-invariant or stationary systems,
which are the focus of this book, exhibit a simple pattern of behavior, and hence, are
easier to analyze than their nonlinear counterparts. Most sources of linear systems
are nonlinear systems that are linearized about their equilibrium states.

If a system is in an equilibrium state and is perturbed slightly, then, the system
may respond in one of three possible ways:

e The system returns eventually to its equilibrium state

e The system never returns to its equilibrium state, from which it wanders farther
and farther

» The system neither returns to its equilibrium state nor escapes from it; rather, the
system oscillates about the equilibrium state

In the first case, the equilibrium state is said to be stable or, more precisely,
asymptotically stable; in the second case, the equilibrium state is unstable or
asymptotically unstable. The third case is a borderline case between the two
foregoing cases. This case, then, leads to what is known as a marginally stable
equilibrium state.

In studying the stability of a system, we can gain insight into this issue by
resorting to energy arguments, as we do below. The energy of the system under
study may (1) be dissipated into unrecoverable heat, as predicted by the Second
Law of Thermodynamics, (2) grow due to a source, or even (3) remain constant.
In the first case, we have a stable equilibrium state; in the second case, we have
an unstable equilibrium state, while, in the third case, we have a marginally stable
equilibrium state. Note that, in the third case, the energy remains constant. Thus, the
third case is conservative, for it preserves its energy at a constant value.

We analyze below a single-dof system governed by the equation

m(q)g+h(q,q) = ¢(q,4,1) (1.47)
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Thus, we denote the value of ¢ at its equilibrium state by gr and linearize the
system about this state, as described below. Moreover, at equilibrium, g = 0.

First, we perturb slightly the equilibrium state, which we do by adding an amount
dq to gg, this perturbation thus inducing a perturbation 64 of ¢, and 64 of . We
then have

q=qe+08q, ¢=6q, §=6¢ (1.48)

where 0¢ and its time-derivatives are all functions of time.

It is noteworthy that the nonlinear functions # and ¢ will have to be evaluated
at their perturbed values. A direct evaluation of these functions is possible only in
special cases, which nevertheless occur frequently in applications. These cases are
those in which the said functions are either trigonometric, hyperbolic or polynomial,
for which explicit formulas for the evaluation of sums appearing in their arguments
are readily available. Otherwise, one can resort to a series expansion. In any
instance, we recall the assumption that the perturbation is small, and hence, the
functions involved are readily calculated via their first-order approximations. Thus,

if a series expansion is introduced, we have, up to first-order terms!?
m(qe +8q) ~ mg +m'(qr)dq (1.49a)
oh oh

h(ge +6q,6q) = h(qe,0)+ =—| 8q+ | 64 (1.49b)

99 g 94 |g

. d¢ ¢ .
¢(ge +6q,64,t) ~ ¢(qe,0,t)+ 5| 6q+ 5| 6¢+6¢(t) (1.49¢)
99 | 94 |g

where the subscripted vertical bar indicates that the quantity to its left is evaluated
at equilibrium, i.e., at the state xg = [gg,0]”, mg and ¢g denoting functions m
and ¢ evaluated at the equilibrium state; moreover, we have taken into account
that 4 vanishes at equilibrium, by virtue of Eq. 1.38a. Further, ¢ also vanishes at
equilibrium, by virtue of the equilibrium Eq. 1.46, and so,

mg =m(qg) (1.50)

The same applies to the partial derivatives of m, h and ¢ with respect to g and ¢ with
the symbol |g.

An equilibrium configuration is understood throughout the book as a configura-
tion of the system governed by g = gg, at which we have assumed that ¢ = 0.

In evaluating the partial derivatives of & with respect to g and ¢ at equilibrium,
we have, from Eq. 1.38a,

oh

h Lo
=0, EE—m(q)q\E—O

dq

1

= Sm"(q)¢*
e 2

E

I5The expressions (1.49a—c) are said to be “first-order” because all variations 8¢ and 8¢ appear
linearly therein.
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Therefore,
h(qe +8q,84) =0 (1.51)

Upon substituting Eqgs.1.49a and c, along with Eq. 1.51, into Eq. 1.47, we have

_ 9%

0
(me -+ (ar)80) 83 = 5F| S0+ 57

+ = 8g+o0(t 1.52
Eq aq.‘Eq o(t) (1.52)

Under the small-perturbation assumption, the quadratic term involving the
product 6¢d¢ in the left-hand side of the above equation is too small with respect
to the linear terms, and hence, is neglected. The perturbed equation of motion thus
reduces to

mg8§+ cedq+kpdg=00(r) (1.53a)

with the definitions below:

__ 9

) 1.53b)
i E 9 (

E

From the foregoing discussion, mg is a mass and is, hence, positive. However,
nothing in the above derivations prevents the other two coefficients from taking any
real values, including negative ones. If they are both positive, then they represent
the equivalent damping and the equivalent stiffness of a dashpot and a spring,
respectively; otherwise, they behave like active elements that introduce energy
into the system, which thus gives rise to instabilities. We do not elaborate on this
issue here, but rather limit ourselves to asymptotically stable and marginally stable
systems.

The system of Eq. 1.53a is asymptotically stable if both k¢ and cg are positive. If
kg = 0, then we can still have asymptotic stability, provided that cg > 0. However,
if cg = 0 and kg > 0, then all we have is marginal stability. All other cases are
asymptotically unstable. In summary, we have the conditions below:

Given the linearized equation of a one-dof system,
mp8g+cpéq+kpdg=8¢(t) (1.54)

where mg > 0, the system

* is asymptotically stable if and only if cg is positive and kg is non-negative;
e is marginally stable if and only if cz = 0 and kg > O;
e is asymptotically unstable otherwise.

We assume now that none of the coefficients of Eq. 1.54 is negative. Moreover,
since mg 1is positive, we can divide all terms of that equation by mg, thereby
obtaining

8+ 2L 0,8¢+ w28q=5f(1) (1.55)
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Fig. 1.34 A linear |
mass-spring-dashpot system q ~
k
LAV b(t)
m =
e
C

SHERY

which is the normal form of the second-order ODE governing the motion of the
linear system under study, with @, and ¢, the natural frequency and the damping
ratio of the system, respectively, defined as

kE CE CE
_ _ _ 1.56
D=\ 5T e, 2k (o
and
51(r) = 220 (1.56b)
mg

For brevity, we shall write Eqs. 1.53a and 1.54 in a simpler form, i.e., by dropping
the subscript E and the & symbol, whenever the equilibrium configuration is either
self-understood or immaterial, namely,

mg+cq+kq=¢(r) (1.57)

or, in normal form, as
G420 04+ w79 = [(1) (1.58a)

with @, and { defined now as

W, = 4 / (1.58b)
2ma),,

and, obviously, f(¢) defined as

t

Foy =20 (1.58¢)
m

The mathematical model appearing in Eq. 1.57 corresponds to the iconic model

of Fig. 1.34.

Example 1.10.1 (Stability Analysis of the Overhead Crane). Determine the stability
of the equilibrium configurations of the overhead crane introduced in Example 1.6.5.
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Solution: In order to undertake the stability analysis of the equilibrium configu-
rations of the system under study, we make the substitutions given below in the
governing equation derived in Example 1.6.5, with ii = a = const and ¢ = 0 (neglect
dissipation). We have

0=0p+66, 6=356, 6=356

which leads to

56+ ;—fsin(GE +60)= ;—?COS(GE +60)

We now invoke the assumption that 60 is “small”, and hence, cos60 — 1 and
sin860 — §0, the linearized model thus taking the form

.. 3
56+Z (gcosBg +asinbg) 660 =0

Finally, we recall the expressions derived for cos O and sin 6 in Example 1.9.1
above, thereby obtaining

50+ %\/a2+g259 —0

We thus have that the equilibrium configuration at which angle 6 lies between
0° and 90°, i.e., the rod-down configuration, is marginally stable. However, the
equilibrium configuration for which 6 lies between 180° and 270°, i.e., the rod-up
configuration, is unstable. Note that the natural frequency of the marginally stable
configuration is readily derived from the above linearized equation as

o — 3va* +g?
, = | VL8
21

which is reminiscent of the natural frequency of a simple pendulum of length I,
g/l

Example 1.10.2 (Stability Analysis of the Actuator Mechanism). Decide whether
each of the equilibrium configurations of Fig. 1.31, of the actuator mechanism,
found in Example 1.9.2 is stable or unstable, when the system is unactuated—i.e.,
when F(z) = 0. For the stable cases, whether stability is asymptotic or marginal,
and find, in each case, the equivalent natural frequency and, if applicable, the
damping ratio.

Solution: What we have to do is linearize the governing equation about each
equilibrium configuration, with F(¢) = 0. To do this, we substitute the values below
into the Lagrange equation of the system at hand:

0=0r+686, 6=560+80, 6=3806, F(t)=0
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The equation of motion thus becomes

59273\/5E [sin<6E+59> Q] cos <9E+66) —£5écos <—6E+66)
m 2 ma 2

2 2

We analyze below each of the three equilibrium configurations found in
Example 1.9.2:

(a) 6 = m/2: In this case,
0:+80\ . (m 86\ V2 56
( > )—““(z+7)—7(”7)
cos Oc + 06 = cos E—i—6—6 —Q 1—@
2 N 4 2 ) 2 2

the linearized equation about the equilibrium configuration considered here thus
becoming, after simplifications,

56— _3V2k 30 (1 _579) ENERCY (1 _579)

2 ma

Upon dropping the quadratic terms of the above expression, and rearranging the
expression thus resulting in normal form, we obtain

3@+ﬂi56+ﬂ£6_6:()
2 ma 2 m 2

Now it is apparent that all coefficients of the above equation are positive,
and hence, the system equilibrium state is asymptotically stable. The natural
frequency and the damping ratio associated with the linearized system are thus

3v2 k ¢ 2V2
2 m’ " da\ 3km

which are reminiscent of the natural frequency and the damping ratio of a mass-
spring-dashpot system, \/k/m and c¢/(2+/km), respectively.
(b) 6 = m: now we have

in Oc + 06 = sin E+§ =1, cos E+§ *76—6
2 B 2 2) 7 2 2) 2
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Upon substitution of the foregoing values into the Lagrange equation, we obtain,
after simplification,

i} k 50 86\ 3c..[ 66
86 = —3\/§E <1 - 7) (7) ~ 56 <7>

Next, we delete the quadratic terms from the above equation, and rewrite it in
normal form, thus obtaining

k2v2-2686

59—3ZT > 0

whence it is apparent that the coefficient of 60 is negative, the equilibrium
configuration at hand thus being unstable.

0r = 3m/2: this configuration is the mirror-image of the first one, 6 = 7 /2,
and hence, is bound to have the same properties as that one. Without further
analysis,'® we can conclude that this configuration is asymptotically stable, with
its natural frequency and damping ratio identical to those found for its mirror-
image in the first case analyzed above.

Example 1.10.3 (Stability Analysis of the Eccentric Plate). Analyze the equilibrium
configurations found in Example 1.9.3 for the eccentric plate, find its natural
frequency and, if applicable, the damping ratio of the stable configuration(s).

Solution: In Example 1.9.3 we found that the system at hand admits general and
special equilibrium configurations. The general equilibrium configuration is yg =

O = 0. We thus set

y=08y, 0=380=——5y. y=05y, ¥=0V

in the Lagrange equation derived in Example 1.6.7:

{Ic +m[a® + d* +2ad cos(80 — 5y)]| 8y — mad

b 5 sin(86 — Sy)Sy?

a—

= —mg(asind0 +dsindy)

150ne equilibrium configuration can be obtained from the other by looking at the latter with the
aid of a mirror. Mirror-imaging, of course, shouldn’t affect the intrinsic properties of the system.
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where
cos(060 —dy) = cos60cosdy +sindbsindy ~ 1

sin(60 — dy) ~ 66 — oy = Lb&”
a—

a

ind6 ~ 06 =
sin p—

oy

Therefore, upon dropping the higher-order terms from the perturbed governing
equation and performing the foregoing substitutions, we have

2

e +m(a+d)? 8V +mg (ﬁ +d) Sy =0

and, since a > b, the two above coefficients are positive, with the coefficient of oy
vanishing, the equilibrium configuration thus being marginally stable, its natural

frequency being
o — mgla®+ (a—b)d|
"\ (a—b)[lc+m(a+d)?]

Furthermore, we analyze below the special equilibrium configurations. For
concreteness, let us analyze the configuration of Fig. 1.32a, for b = a/2, which thus
yields the special equilibrium configuration

Ve=m, Og=2yp=2m or O
upon linearization about this configuration, we have
y=rm+06y, 0=060=20y, O—ywy=0y—xm, Y=08Vy, WY=0y
and hence, the perturbed governing equation takes the form
{Ic +m[a® + d* +2ad cos(8y — )]} 6\ — mad sin(Sy — )8y
+mglasin20y +dsin(r+oy)]| =0

or
[Ic+m(a—d)*) 8V +mg(2a—d)dy =0

whence it is apparent that the equilibrium configuration under study is stable
as long as d < 2a. Let dc = 2a be the critical value of d, beyond which the
equilibrium configuration becomes unstable. Here we have a case of an equilibrium
configuration with the center of mass above the support, which is nevertheless
stable. In order to gain insight into the nature of the equilibrium configuration at
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Fig. 1.35 The equilibrium configuration ygz = &, 6 = 0, for (a) d < dc, (b) d = dc, and (c)
d>dc

hand, for the three cases (a) d < d¢, (b) d = dc, and (c) d > d¢, we display a slightly
perturbed!” configuration from equilibrium for each of these cases in Fig. 1.35a—c.

It is apparent from Fig. 1.35 that the moment of the normal force N acting on
the eccentric plate with respect to O is zero. Now, when d < d¢, the moments of
the two remaining forces, the friction force N and the weight mg, are opposite to
each other, with uN having a larger moment arm, thereby allowing for stability. On
the contrary, in the case d > dc, the moment arm of u/N is smaller than that of the
weight mg, which thus leads to instability.

Finally, if d < dc, the natural frequency of the plate for small-amplitude
oscillations around the configurations yg = 0 and yg = 7 are

mg(2a+d)
Ic+m(a+d)?

B mg(2a—d) B
On = \/ Ic+m(a—d)? for g =m

Example 1.10.4 (A Mass-spring-dashpot System in a Gravity Field). Illustrated in
Fig. 1.36 is a mass-spring-dashpot system suspended from a rigid ceiling. For this
system, discuss the difference in the models resulting when the displacement of the
mass is measured (a) from the configuration where the spring is unloaded and (b)
from the static equilibrium configuration.

w, = for yp=0

and

For ease of visualization, §0 and Sy are exaggerated in the figure, but they are both assumed to
be “small”.
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Fig. 1.36 Mass-spring-dashpot system in a gravity field

Solution: In the foregoing examples it became apparent that, when linearizing a
system at an equilibrium state, constant terms drop from the linearized equation by
virtue of the equilibrium equation. As a matter of fact, the same happens with linear
systems acted upon by constant forces, e.g., when subjected to a gravity field.

In Fig. 1.36a the system is displayed with the spring unloaded, while the same
system is shown in its static equilibrium position in Fig. 1.36b, this position being
that at which the spring force balances the weight of the mass, and hence,

kAs =mg

Apparently, As is the corresponding deflection of the spring. Further, we define the
origin of the generalized coordinate x to be at the position of static equilibrium,
as illustrated in Fig. 1.36c. Now we aim to derive the equation of motion of the
system by assuming that the mass undergoes a positive displacement, as shown in
Fig. 1.36¢, which thus leads to the free-body diagram of Fig. 1.36d. We see that the
only forces acting on the mass are the weight mg of the block and the upwards spring
force k(x+ As), where x + As is the extension of the spring from its natural length.
Application of Newton’s equation in the vertical direction now gives

mi = mg —k(x+ As) — cx
= mg — kAs — kx —cx

Thus, the equilibrium equation derived above reduces to

mi+cx+kx=0
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If, rather than measuring the displacement of the mass from equilibrium, we
measure it from the position in which the spring is unloaded, then we set up the
governing equation in terms of the new variable £, defined as

E=x+As

whence . )
x:é—As, é:fc, é:x

Upon substituting these expressions in the governing equation derived above, we
have B .
mé& +c& + k& = kAs

Or . .
mé +c& +k&E =mg

Note that a simple change of variable makes the difference between a homogeneous
ODE, i.e., one with zero in the right-hand side, and an ODE with a constant input.
Homogeneous ODEs are associated with autonomous systems.

1.11 Exercises

1.1. A robotic link is modeled as a slender rigid bar of length / and uniformly
distributed mass m, as shown in Fig. 1.37. The link is actuated by an electric motor
via a gear train with gear and pinion of N, and N, teeth, respectively. Moreover,
the gear is coupled to the link by means of a massless, rigid shaft. Establish the
mathematical model of the system for a given torque 7(¢) applied by the motor, in
terms of the angle of rotation y of the pinion, if the mounting of the shaft on its
bearings produces a linearly viscous torque of coefficient c.

e —
g A |~ Np
— e —-
Lm
Ny

NNNNY

Fig. 1.37 A simple model of a robotic link and its mechanical transmission
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Fig. 1.38 A disk with an
eccentric bore on a rough
surface

04 Cs 03

Fig. 1.39 An overhead transport mechanism

1.2. With reference to the system of Fig. 1.37, assume now that the pinion is driven
with a controlled angle y(¢), and that the shaft is linearly elastic, all other conditions
remaining as in Problem 1.1. Derive the mathematical model of the system in terms
of the generalized coordinate 6

1.3. Shown in Fig. 1.38 is a uniform disk of mass m and radius a with an eccentric
bore of radius b < a, the bore center being a distance e from the center of the disk.
While trying to place the disk in its stable equilibrium state by hand, an operator
incurs an error that we can safely assume to be small. Moreover, we can also assume
that the disk and the table surfaces are rough enough, so as to prevent any sliding.
Under these conditions, find the natural frequency of the ensuing motion in terms of
the given parameters.

1.4. Shown in Fig. 1.39 is the iconic model of an overhead mechanism used for
material handling. This mechanism is composed of a bogie that is driven under a
controlled displacement u(#), and carries three pin-joined identical links of mass m
and length /, which can be modeled as slender rigid bars of uniformly distributed
mass. The mechanism is “stiffened” by means of a transverse element that can be
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Fig. 1.40 Planetary gear
train

modeled as a combination of a spring of stiffness k and a dashpot of coefficient ¢;
in parallel, the spring being unloaded when 6 = 7/2. Moreover, the lubricant of
each pin provides linearly viscous damping of coefficient c. Under these conditions,
and taking into account the action of gravity, derive the mathematical model of the
system, with 0 as generalized coordinate.

1.5. With the transverse element removed and a particular constant acceleration of
the bogie, show that the mathematical model of the system of Fig. 1.39 takes the

form

.12 .2
0+ ?#94’ §§(4sin9 —3cos0) =0
where damping arises from the lubricant in the four joints. Now, using the above

model,

(a) Find the equilibrium configuration(s) of the system

(b) Find the constant acceleration of the bogie

(c) Identify the stable equilibrium configuration(s), and determine the correspond-
ing natural frequency and damping coefficient for “small” deviations from
equilibrium

1.6. Shown in Fig. 1.40 is the iconic model of a planetary gear train. The planet is
modeled as a rigid disk of radius b, mass m; and moment of inertia J = myb? /2 with
respect to its center of mass O,. Moreover, the planet gear is pinned to the carrier
of mass m at O,, while the carrier is pinned in turn to the mechanism frame at O
and driven by a motor that supplies a torque (7). Furthermore, the lubricant at the
joints O and O; is assumed to provide linear damping of coefficients ¢ and c»,
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Fig. 1.41 Simplified model
of an automobile suspension

respectively. Finally, the planet rolls without slipping on the internal gear of radius
a+ b that is fixed to an inertial frame, with an angular velocity ¢.

(a) Derive the mathematical model of the system.

(b) Now, in the absence of driving torque, find all equilibrium states.

(c) Decide whether each equilibrium state is stable, unstable or marginally stable.

(d) For the stable or marginally stable state(s), find the corresponding natural
frequency and the damping ratio under small oscillations about the equilibrium
state.

1.7. Shown in Fig.1.41 is a highly simplified iconic model of an automobile
suspension. It consists of a slender, homogeneous, rigid rod of length / and
mass m pinned to an inertial frame at O by means of a frictionless hinge.
Moreover, the end P of the rod is supported by a spring-dashpot array whose
upper end is free to move horizontally and without friction by virtue of a massless
slider S.

Under the assumption that the system is in equilibrium when 6 = 0, and that,
in this state, the spring is stretched by an amount /2, show that this configuration
is stable. Then, find the natural frequency and the damping ratio of the system for
small-amplitude oscillations around the same equilibrium configuration. (|

For the systems described in Exercises 1.8-1.12:

(a) Derive the corresponding mathematical model in terms of the generalized
coordinate indicated either in the text or in the accompanying figure

(b) Derive the linearized equation for ‘small-amplitude’ oscillations about the
stable equilibrium configuration(s)

(c) Find expressions for the natural frequency and damping ratio associated with
the linearized equation
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Fig. 1.42 Multilink model of
an automobile suspension

o,
1.8. Multilink model of an automobile suspension with a slider that translates
without friction along a horizontal guideway, as shown in Fig. 1.42. Assume that
the system overall damping is lumped in the dashpot of coefficient ¢, and that the
system is in equilibrium when the parallel bars of length b are in the horizontal

position, in which case y = 0. Use y as the generalized coordinate. What is the value
of y in terms of the given physical parameters when the spring is unloaded?

4m

i

1.9. Repeat Problem 1.8 with 0 as generalized coordinate.

1.10. The positioning mechanism of a machine tool, consisting of a disk of mass m
with center of mass at point C a distance e from O, and moment of inertia J about
0, is shown in Fig. 1.43. Moreover, the disk is coupled to the machine frame via a
viscoelastic element that is lumped as a spring in parallel with a dashpot. The disk
rolls without slipping on a horizontal surface. Use x as generalized coordinate.

1.11. Loading system consisting of a vehicle with mass M and prescribed motion
x(t), together with a mass m rolling on wheels that provide linearly viscous damping
¢y (Ns/m), and pulled by an inextensible cable of negligible mass, as shown in
Fig. 1.44. The spring of stiffness k is intended to account for the elasticity of the
physical cable. Assume that the dissipation provided by the lubricant at the pulley of
radius r, which has negligible inertia, is also linear, of coefficient ¢, (Nms). Lump all
viscous damping in one single dissipation function. Derive the mathematical model
of the system under the assumption that # = 0 when x = r, and that I is the length
of the spring when the system is in equilibrium.
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Fig. 1.43 Iconic model of the positioning mechanism of a machine tool
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Fig. 1.44 A loading system

1.12. The balance mechanisms of Figs. 1.45a and b, consisting of uniform, slender
bars of masses and lengths indicated in the figures. Assume linearly viscous
damping of coefficient c in every joint.

1.13. An eccentric circular cam of radius a having moment of inertia Jo about point
O rotates about point O a distance e from the center C, as indicated in Fig. 1.46. The
follower is of mass m, while the cam, which can be safely modeled as a circular disk
of uniform density, is driven by a motor via a rigid shaft. Under the assumptions that
(1) the motor supplies a controlled torque 7(¢) to the shaft and that (2) the interface
between cam and follower is lubricated, so that Coulomb friction is neglected, but
the lubricant provides a linearly viscous force, derive

(a) An expression for the mass of the cam, m¢, in terms of the data, and
(b) The equation of motion of the system, with 6 as generalized coordinate.
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Fig. 1.45 Balance mechanisms
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Fig. 1.46 Eccentric cam mechanism

1.14. Now, replace the rigid shaft of the system of Fig. 1.20 by an elastic shaft of
torsional stiffness k and drive the shaft with a controlled angle (). If all other
conditions remain the same, derive the underlying mathematical model.

1.15. With reference to Fig. 1.47, which represents the iconic model of a machine-
tool positioning mechanism, assume that the disk, of mass m and moment of inertia
J about its c.o.m, is statically balanced, so that its centroid O coincides with its
center of mass. Moreover, the disk represents a pinion that rolls over a horizontal
rack without slipping, while the slider at the right end of the linear spring-dashpot
array is free to move along a vertical, smooth guideway. If it is known that the spring
is unloaded when 6 = 0,

(a) Set up the mathematical model of the system with 6 as generalized coordinate;
then,
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Fig. 1.47 Iconic model of a machine-tool positioning mechanism

Fig. 1.48 A deploying
mechanism

i
|

(b) Show that a possible equilibrium configuration of the system is 8 = 0. Are there
other equilibrium configurations? Hint: the line y = —mx, for m > 0 intersects
the curve y = sin(x) at other point than x = 0 if and only if m < 1.

(c) Decide whether the equilibrium configuration 6 = 0 is stable; if it is, find the
damping ratio and the natural frequency of the system for small-amplitude
motions.

1.16. The iconic model of Fig.1.48 represents a deploying mechanism used in
aerospace applications. Under the assumption that the spring is unloaded when
y=a,

(a) Derive the mathematical model of the system

(b) Find the value of y at equilibrium and
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Fig. 1.49 An aileron
mechanism

(c) Find expressions for the natural frequency and damping ratio of the model, for
oscillations around the equilibrium configuration

1.17. The iconic model of Fig. 1.49 represents an aircraft aileron mechanism. The
model consists of a rigid, slender, uniform bar of length ¢ and mass m, pivoted at A
to an inertial frame. The bar is supported by a spring-dashpot parallel array pinned
at B and C. The elasticity and the damping of the system are lumped in the spring
of stiffness k and the dashpot of coefficient c.

Under the assumption that the spring is unloaded when the bar is horizontal,

(a) Derive the mathematical model of the system

(b) Find the numerical value of the ratio k¢/mg required for the system to be in
equilibrium when 6 = 7 /4

(c) Find expressions for the natural frequency and damping ratio of the model, for
“small-amplitude” oscillations around the equilibrium configuration described
above

(d) Find the value of ¢/m in terms of g/I so that the “small-amplitude” model will
be critically-damped, i.e., so that { = /2/2
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Chapter 2
Time Response of First- and Second-order
Dynamical Systems

Science seems to have uncovered a set of laws that,

within the limits set by the uncertainty principle,

tell us how the universe will develop with time,

if we know its state at any one time.

Hawking, S.W., 1988, A Brief History of Time,

Bantam Books, Toronto-New York-London-Sydney-Auckland.

2.1 Preamble

How physical systems, e.g., aircraft, respond to a given input, such as a gust wind,
under given initial conditions, like cruising altitude and cruising speed, is known
as the time response of the system. Here, we have two major items that come into
the picture when determining the time response, namely, the mathematical model
of the system and the history of the input. The mathematical model, as studied in
Chap. 1, is given as an ODE in the generalized coordinate of the system. Moreover,
this equation is usually nonlinear, and hence, rather cumbersome to handle with the
purpose of predicting how the system will respond under given initial conditions
and a given input. However, if we first find the equilibrium states of the system, e.g.,
the altitude, the aircraft angle of attack, and cruising speed in our example above,
and then linearize the model about this equilibrium state, then we can readily obtain
the information sought, as described here.

We will thus start by assuming that the system model at hand has been linearized
about an equilibrium state. That is, we will be concerned mainly with the time
response of linear, time-invariant (LTI) dynamical systems, also termed linear time-
invariant systems (LTIS), when subjected to arbitrary initial conditions and inputs.
This class of systems is also known as stationary systems and systems with constant
coefficients, and so, we will use these terms interchangeably. We will discuss in this
chapter only first- and second-order systems, i.e., systems that are described by first-
and second-order ODEs, respectively, more general systems being discussed in later

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 85
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_2,
© Springer Science+Business Media, LLC 2011
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chapters. However, notice that we have emphasized above that we will be concerned
mainly with LTIS, thereby indicating other kinds of system models that do not fall
into the same category. Such models arise, as we saw in Chap. 1, in the presence
of Coulomb friction forces. In this case, the models at hand are not linear but, by
adopting a simple model of the friction forces, as we did in Chap. 1, the models thus
derived turn out to be piecewise linear, and hence, lend themselves to an analysis
with the tools of LTI dynamical systems.

Applications of this analysis are numerous, e.g., vibration isolation; prediction
of vibration transmitted by a moving base; design of instruments; vehicle dynamics;
etc. We will outline applications in these fields.

We consider first systems to which no input is applied, these systems being
subject only to initial conditions. The response of such systems, in the realm of
system theory, is known as the zero-input response. In the language of mechanical
vibration, the same goes by the name of free response. After this, we will study
the response of the same systems to an arbitrary input, with zero initial conditions,
which is called, in the realm of system theory again, the zero-state response. In some
instances, this response is called the forced response. Here, note that the terminology
of system theory is more accurate, for it presupposes zero initial conditions; the
forced response presupposes only a nonzero-input, but says nothing about the initial
conditions. Hence, we will adopt the terminology of system theory for the sake of
language accuracy. The response of these systems to arbitrary initial conditions and
arbitrary input is then obtained by superposition, namely, as the sum of their zero-
input and zero-state responses.

Since we will study LTIS intensively, we need first a definition of these. In
Chap. 1 we introduced a definition of linear systems from the point of view of the
structure of their mathematical models, namely, systems that give rise to governing
equations where the generalized coordinate, the generalized speed and the time rate
of change of the latter appear linearly, i.e., to the first power, multiplied by constants,
that are termed the stiffness, the damping coefficient and the mass of the system,
respectively.

From the viewpoint of their time response, the systems of interest to our study in
this chapter have the properties listed below: let the time response of a system to an
input f(¢), with zero initial conditions, be denoted by Xf(1) (t), which will represent
the time history of the generalized coordinate x(z), for # > 0. Thus, the time response
of linear time-invariant dynamical systems

1. is linearly homogeneous, i.e., for any real number o,

Xop(r) (1) = 0x p(p) (1)

a property that is called linear homogeneity, or homogeneity, for brevity;
2. is additive, i.e., for a second input g(z),

Xf(1)+(0) (1) = Xp(e) (1) +Xg (1) (2)

a property that is called additivity;
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Fig. 2.1 Homogeneity of a LTIS
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Fig. 2.3 Time invariance of a LTIS
3. is time invariant, i.e., for any time-interval At,
xf(I+At)(t) ZXf(t)(t+At) (21)

a property that is called time invariance.

The foregoing properties are best illustrated with the aid of a black-box represen-
tation of a LTIS, as in Fig. 2.1a. In this figure, the system at hand is represented as a
block with an input f(¢) and a response, also known as output, x s, (t). Homogeneity
is illustrated in Fig. 2.1b, while additivity and time invariance in Figs.2.2 and 2.3,
respectively. In fact, time invariance is best illustrated with the aid of an artifact
called a time delay.

Moreover, let

0= 500, FO= [ [ @
| —

n  times

Then, as a consequence of the additivity property, we have two further properties,
namely,
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a
f(t) O% f(t) s | Ew ()

b
f(t) Ty () d Zre) (1)
LTIS 4t -

Fig. 2.4 Interchangeability of the differentiation and the input of a LTIS
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Fig. 2.5 Interchangeability of the integration of the input and the output of a LTIS

n

X)) = 2% (1) 2.2)
3 !
xXp () (1) :/0 /0 Xp(o)(T)dT (2.3)
n  times

We will find that the foregoing properties allow us to obtain the time response of this
class of systems in a systematic way, sometimes with substantial time savings and,
quite important, in a safer manner, less error prone. The two foregoing properties are
illustrated in Figs. 2.4 and 2.5, for one single step of differentiation and integration,
respectively.

2.2 The Zero-input Response of First-order LTIS!

Consider the first-order, linear, stationary dynamical system described below:

X=—ax

. t>0, x(0)=x (2.4)

'In a course focusing on vibrations, this section can be skipped. However, its reading is strongly
recommended because it helps gain insight into the response of second-order damped systems,
studied in Sect.2.3.2
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where a and x are given constants. We want to determine x(z) explicitly; some
would say analytically, but the latter is vague and very often misused. What we
mean here by explicitly, as opposed to numerically, is also termed symbolically, for
we are after an algebraic expression of the function x(¢). To this end, we assume that
this function is analytic, i.e., that it has a series expansion of the form:

1 x® (0
x(1) :x(0)+x(0)t+§x(0)t2+...+ %tk—i—... (2.5)
In order to evaluate the coefficients of the above series, we differentiate both sides
of the differential equation of (2.4) infinitely many times with respect to time, which
yields

X = —ax
i=—at=a’x

x(3) =a*i=—a’x

x0 = (—1)kakx, etc. (2.0)

Upon evaluation of the foregoing expressions at t = 0, we obtain

x(0) = —axo
#(0) = a’xo
x3(0) = —a*xo
x8(0) = (=1kax, etc. 2.7)

If we substitute the expressions appearing in Eq.2.7 into Eq.2.5, the desired
expression is readily derived, namely,

x(t) = 1—at+§at -+ (-1 7+ X0

The series appearing inside the brackets in the above equation is readily identified
as the exponential of —at, i.e.,

x(t)=e%xp, t>0 (2.8)
which is the time response sought.

Needless to say, the time response of Eq.2.8 is proportional to the initial value
Xxo. Moreover, the time-varying part of the above expression is apparently dependent
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upon one single parameter, namely, coefficient a, which determines the nature of the
response. Note that this coefficient has units of frequency, its reciprocal, labelled 7,
having units of time. In fact, when a > 0, 7 being positive as well, is termed the time
constant of the system.

Furthermore, from Eq.2.8, it is apparent that (1) if @ > 0, the time response
decays with time and does so the faster the greater a is, i.e., the time response of a
system of this kind fades away faster for smaller time constants 7; (2) if a < 0, the
time response grows unbounded, i.e., we are in the presence of an unstable system.
We show in Fig.2.6 various plots of the response of LTI first-order dynamical
systems for various values of positive a, with x(7) divided by x.

Example 2.2.1 (Collision Detection). Figure 2.7a shows a tugboat towing a barge
at a uniform speed vg. Due to an engine failure, the tugboat undergoes a shock
that breaks the towing cable. Upon the assumption that the boat and the barge will
continue on the same course after failure, an insurance company wants to know
under which conditions on the relevant physical parameters involved an eventual
collision will not occur.
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Solution: Let mr and mp denote the mass of the tugboat and the barge, respectively.
Moreover, assume that wind and water drag forces are known to be proportional to
traveling speeds, the proportionality factors depending on water and wind conditions
as well as on hull shape and hull materials. For the prevailing wind and water
conditions, and hull properties, the drag constants are denoted by c7 and cp for
the tugboat and barge, respectively. After the failure, each vessel behaves as a first-
order system and can be modeled as a mass-dashpot system, as shown in Fig.2.7b,
namely,

mpvg+cpvp =0, mrvr+crvr =0, vp(0) =vr(0) =

or

1 1
vg+—vg=0, vyr+—vyr =0, VB(O) = vT(O) = 2.9)
T T

The time constants of the two foregoing systems, 7p and 7, are thus,

mp mr
B=—""s r=—-
CB cr
Obviously, to avoid collisions, the barge speed should decay faster than the tugboat
speed. Hence, the company should grant insurance only if the time constant of the
barge is smaller than that of the tugboat. The condition sought is, then,

mp mr
_ < _
CB cr

B <Tr Or

Note that tugboats are usually less massive than barges but, fortunately for insurance
companies, barges are usually not as streamlined as tugboats and, hence, present a
larger drag coefficient than tugboats, thereby making unlikely a collision under the
circumstances described above.

2.3 The Zero-input Response of Second-order LTIS

In this section we are concerned with LTI dynamical systems described by a second-
order ODE. We shall thus distinguish among undamped, underdamped, critically
damped and overdamped systems. For brevity, we focus on the first two types, the
last two being left as exercises.

2.3.1 Undamped Systems

The model associated with these systems is displayed below:

i=—wix, t>0, x(0)=x, %0)=vp (2.10)
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which is the equation governing the motion of the harmonic oscillator. Again, in
order to derive the time response of this system explicitly, we differentiate both
sides of the differential equation of (2.10) infinitely many times, which yields

X3 = —a),%x

A = — k= o'
x0) = a);fx

A8 — s = —abx

%) = (—1)*w*x

KD — (ke etc. (2.11)

Upon evaluation of the foregoing derivatives at r = 0, and substitution of these values
into the series expansion of x(¢), we derive the expression given below:

2.2 4.4 2k 2k
w;t w,t ;"1
x(t) = {1 ;' + Z' — (=1 r2lk' +:| Xo
1 (D3t3 0)5t5 w2k+lt2k+l
— | — 2 m A () e 2.12
+wn{w,, TR +(-1) k)] + }vo (2.12)

The terms in brackets multiplying xo and vy in Eq.2.12 are readily recognized to
be the series expansions of cos w,t and sin w,?, respectively. Hence, the expression
sought for x(z) is readily derived as

1
x(t) = (cos wyt)xo + ;(sina)nt)vo, t>0 (2.13)

n

Apparently, the response of undamped second-order systems is a linear com-
bination of the two initial conditions xy and vy, the associated coefficients being
time-varying. Moreover, the first coefficient is simply the cosine function with a
frequency equal to the natural frequency of the system; the second coefficient is
the sine function with the same frequency, but multiplied by the reciprocal of the
natural frequency. Note that, regardless of the nature of the generalized coordinate
x(r), whether a translational or an angular displacement, the two terms of the
expression of Eq. 2.13 are dimensionally homogeneous. Indeed, the first coefficient
is dimensionless and multiplies a constant with units of displacement; the second
coefficient has units of time but multiplies a constant with units of velocity. As
a consequence, the participation of the velocity initial condition on the response
becomes more relevant as the ratio v,/ @, grows with respect to the initial condition
xo. Shown in Fig. 2.8 are plots of time responses for various values of vo/(@®,x¢).
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Fig. 2.9 The lifting mechanism of an elevator: (a) the mechanical model; (b) its iconic model; and
(c¢) the FBD of the cable

Example 2.3.1 (Elevator Design). Shown in Fig.2.9a is a crude iconic model of
the lifting mechanism of an elevator. Under the assumption that the damping in
the mechanism is negligible, one can model the mechanism-load system as the
mass-spring layout shown in Fig. 2.9b. The cable is made of steel fibers that give
it a stiffness of 1,000kN /m, the weight of the empty elevator is 4,905N and the
maximum allowable load is 12 passengers, under the assumption that the average
passenger weighs 735.75N.

(a) Determine the speed w; that produces a tension in the cable that is five times
the static load in the presence of a sudden arrest.
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(b) Under the same sudden-arrest conditions, find the critical speed w, beyond
which the cable becomes loose and the mechanism can no longer control the
elevator.

What conclusions can you draw from this design?

Solution: A crucial step in formulating this problem is the choice of the mass
position from which we measure its displacement. Since we want to derive a
zero-input mathematical model, we should measure the displacement x from the
static equilibrium configuration, and not from the unloaded-spring configuration, as
shown in Fig. 2.9b, in light of Example 1.10.4. The governing equation is thus

i+ 0x=0, >0, x(0)=0, %(0)=w

whose time response is

x(r) = " Sin yt
Wy

From Fig. 2.9¢, the tension F(¢) in the cable, or in the spring for that matter, is
F(t) = k(xy —x)

where xy, the value of x when the spring is unloaded, is calculated from the
condition

F(0)=mg, x(0)=0

Hence,

m 8
X, = — e
U8 o?

In order to calculate the natural frequency of the system, we need k and m, the
former being given in the problem statement, the latter derived below from the data:

50004750 x 12 14000
o 9.81 981

= 1427 Kg

the natural frequency of the system thus being

kK [1x106 .
“’”"/Z_ 7 = 2047571 =4213Hz

(a) Upon substitution of x and xy in the expression for F(r), we obtain

F(r)=k (i - msina),,t)

®F o,
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which apparently attains a maximum when sin @,# attains a minimum, i.e., at
an instant #; at which sin w,t; = —1. Therefore,

w
, wy,

n

By setting Fihax = Smg, we obtain

8 wi\
k<m+a>—5mg

n n
Therefore,

wy = b 1.4824 m/s
Wy
a speed with which passengers are lifted at the rate of about one-half storey per
second.”
(b) The above expression for F(¢) obviously attains a minimum when sin @,?
attains a maximum, i.e., at an instant f, at which sin @,#, = 1. Therefore,

w
Fmin:k<%__)
; Wy

Thus, the cable becomes loose when Fp,;, = 0, i.e., when

8 w

® o,
Hence,

w= - =0.3706 m/s
@

which is a speed at which passengers are lifted at the rate of about one storey
every 4s, i.e., unacceptably low. From the above result, it is obvious that the
design is poor. Now, if we observe the two expressions for w, it is apparent
that this value is inversely proportional to the quantity /k/m. Now, the mass
is fixed, because the load is specified by the client; what we can do is choose
a more compliant cable. For example, if we want to increase the value of w
obtained in item (b) by a factor of 25, which would give w = 9.265 m/s as a
speed that would make the cable loose upon a sudden arrest, then the cable
should be specified with a stiffness of 200 kN/m.

Alternatively, we can solve this problem using an energy approach. Indeed, the
total energy E of the system can be calculated from the conditions at # = 0, while
using the position of the mass at this instant as the reference level for the potential

2A typical average lifting speed is about 1 storey (=3 m) per second.
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96
energy due to gravity. Thus, the potential energy due to gravity at + = O vanishes,

<w2+g—

but the spring is stretched by a length xy7, and hence,
2
)

1 1 1
E() = EmW2+ 2kx2 = Em

From the expression for F (¢) derived above, it is apparent that the maximum value of
the tension in the cable is attained at the minimum value of x at the bottom position

of the mass, x;, at which x = 0. The tension Fj, at x = x;, is, thus,

F, = k(xy —xp) = 5mg

8

Hence,
mg
=TT k w2

Therefore, the energy E), at the bottom position is given by
25 m*g? 4 m*g?
k

1
Ep = ~k(xy — x)? -2
b (xy — xp)” + mgxp 7 %

ie.,
g7 m?
b= 5k 8
Upon equating E;, with Ey, we obtain
17m* , 1 , g
2%8 T2 (W Tz
Hence,
w1 = 4£
Wy

which is exactly the same result obtained in item (a). Now, to solve item (b), we
note that the cable becomes loose if x = xy; at the top position, in which x = 0. The

energy Eyop at this position is
m
Etop:mng:mg(k)g

Thus, if we equate Eyp with Eo, we obtain

2 2
m 2 1 2, 8
(5)¢=m(2+35)

n

k
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whence

_ 8
Wy = —
Wy

a result identical to that obtained in (b).

2.3.2 Damped Systems

Now we consider a damped system, namely,
i+ 200+ 0ix=0, >0, x(0)=xy, x(0)=wg (2.14)

with both § and @, non-negative. In trying to find an expression for x(r) by
following the procedure introduced in the first two cases, we would readily find
that this does not apply as directly. The reason is that now we would have to
factor two infinite series, a task that is extremely cumbersome. However, we can
circumvent this problem by writing the given system in state-variable form, i.e., by
transforming it into a system of two first-order, linear, constant-coefficient ordinary
differential equations. This is readily done by letting

=x, =X (2.15)

whence the two-dimensional state-variable vector z(t) is defined as

_ |a(2) X _ |xo
z(t) = = , z(0)= 2.16
o=l = o= 219
Thus, the system appearing in Eq. 2.14 can be readily expressed as
i1=2 (2.17a)
= -0z - 20w (2.17b)
21(0) = x0,  22(0) =wo (2.17¢)
or, in vector form,
z=Az, >0, z(0)=1z (2.18a)

with matrix A defined as

>
Il

0 1
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Now, the solution z(7) can be expressed by means of its series expansion, namely,

1 1
z(r) = 2(0) +z(0) + 5z(oy2 o+ EZW O)* + ... (2.19)
On the other hand, the time derivatives of z appearing in Eq.2.19 can be readily
derived by successively differentiating both sides of Eq. 2.18a, namely,

7=Az

i=Az=A%2

2 = Az, etc.

Upon evaluation of the foregoing derivatives at = 0 and substitution of these values
into Eq. 2.19, a series expansion for z(¢) is obtained, namely,

1 1
z(r) = (1+At+ 5A2z2+...+FA"t"+...) zy (2.20)

where 1 denotes the 2 x 2 identity matrix.

The series inside the parentheses multiplying z( is readily identified as the
exponential3 of At, and hence,

z(t) =My, 1>0 (2.21)
which is the expression sought.

The problem of computing the time response of the given system has thus been
reduced to computing the exponential of Ar. This computation can be done in
many ways, 19 of which were discussed by Moler and Van Loan [1], but there are
many more. Conceptually, the simplest way is via the Cayley-Hamilton Theorem,
as discussed in Appendix A. The exponential of At, as computed therein, is given
below. We distinguish here three cases, namely,

1. Underdamped case: { < 1. Here we have

A et T\ /T=C2cos wyt +  sin wyt (sinwyt)/ wy,

N—C2 — @, sin Wyt V1= 82cos wyt — §sinwyt

(2.22a)

3The exponential of a matrix is formally identical to that of a real argument: both have the same
expansion.



2.3 The Zero-input Response of Second-order LTIS 99

Fig. 2.10 Relation among
,, @y and §

” 1= ¢% wn
Etn

where @y, termed the damped natural frequency, is defined as
Wy = W,/ 1 — 2 (2.22b)

and hence, the time response of underdamped systems is given by the two
components of z(), x(r) and x(¢):

e—Cwnt
x(t) = \/?Cz (\/ 1— Czcosa)dtJrCsina)dt) X0

e—{a),,t

+

(sin @yt )vo (2.23a)
g

a)nefcw”t efgwnz
—ﬁ(sin Wyt )xo+ —F— (\/ 1 —{%coswyt — £ sin a)dt) Vo

0= N

(2.23b)
The relation among ®,, w; and § is best illustrated in Fig.2.10, whence it is

apparent that w; < @,.
2. Critically damped case: { = 1. Now we have

Al om0l [1 ot } (2.24a)
—w;t 1 — ot

and hence, the time response of critically damped systems is

x(t) = e " [(1 4 @nt)xo + vot] (2.24b)
x(t) = e [—wltxg + (1 — w,t)vo] (2.24¢)
3. Overdamped case: { > 1. In this case,
A e~ 5! | reosh(rayt) 4 ¢ sinh(ro,t) wLn sinh(royt)

r — o, sinh(rw,r) rcosh(roy,t) — & sinh(rwyt)
(2.25a)



100 2 Time Response of First- and Second-order Dynamical Systems

where r = /{2 — 1. Hence, the time response of overdamped systems is

—Cant
x(r) = ¢ { [rcosh(ra,t) + £ sinh(ra,t)]xo + a)i sinh(ra)nt)vo} (2.25b)
r n
efcwnt e*CUJnt
x(r) = {—a),, sinh(royt)xo + [rcosh(ra,t) — Csinh(ra),,t)]vo}
r r

(2.25¢)

In all three above cases it is apparent that the response is a linear combination
of the two initial conditions xy and v, such as in the undamped case. Contrary to
the undamped case, in the case of damped systems we have one more parameter
that comes into the picture, namely, the damping ratio {, which brings about
another parameter, the damped frequency @, of underdamped systems. Shown in
Figs.2.11a, ¢ and e are plots of time responses of underdamped, critically damped
and overdamped systems, respectively, for various values of damping ratio, with
xo = 1 and vy = 0. Figures 2.11b, d and f show the same responses for initial
conditions xop = 0 and vy = 1. In all cases, x¢ has units of displacement, whether
translational or angular, while vy has units of the corresponding velocity.

2.3.2.1 Identification of Damping from the Time Response

Knowing the time response of an underdamped system allows us to determine its
damping ratio, as we will show presently. Let us take the time response of Fig. 2.11b
for xg = 0 and vy = 1, and measure the displacements x; and x| at two different
instants #; and f;, respectively, separated by a full period T, i.e., ty] =t + T,
where T = 27/ @;. We then have, from expression (2.23a),

Xk eicw”tk sin Wty

Xkt1 eSOl sin @yt

However, by virtue of the relationship between #; and 1,
sin Wyl = sin(a)dtk + 277.7) = sin wyty,

and hence, the foregoing ratio becomes
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Fig. 2.11 Zero-input response of various second-order systems for various initial conditions

Now, if we take the logarithm of both sides of the foregoing equation, we obtain an
interesting relation, namely,

X 27(C(Dn C
In| — | =Cw,T = =2rn
(xk+1) ¢ Wy V1-2

The left-hand side of the latter expression is known as the logarithmic decrement of
the motion and is denoted by &. Note that it is a constant, regardless of the value
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Fig. 2.12 An illustration of the logarithmic decrement

of #, and depends solely on the damping ratio {, for the natural frequency @, is
eliminated because w,;T = 27, and hence,

2ng
J1-22
The ratio xi/xy 1, from which the logarithmic decrement is computed, is illustrated
in Fig.2.12.

Therefore, knowing the logarithmic decrement from a simple measurement on
the time-response plot, we can determine the damping ratio as
o

C:_TEVI§ (2.27)

5= (2.26)

Note that, for small values of the damping ratio, the denominator of Eq. 2.26 reduces
to unity, and hence, the logarithmic decrement and the damping ratio obey a linear
relation, namely,
o

For {1, (= o (2.28)
Finally, note that the above results do not depend on the initial conditions; we
should thus be able to derive them with another set of initial conditions. Moreover,
if the displacement is measured N cycles apart, it is not difficult to show that the
logarithmic decrement can then be expressed as

5_%m<1h> (2.29)

Xk+N

The above derivation is left as an exercise.
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Fig. 2.13 A landing gear: (a) its iconic model (USP: unloaded spring position; SEP: static
equilibrium position); (b) the FBD of the aircraft; and (c) the FBD of the landing gear

Example 2.3.2 (Design of a Landing Gear). If we assume that, upon landing, all
wheels of an aircraft touch the landing strip simultaneously, and that the aircraft
body is rigid, the system consisting of aircraft body and landing gear can be modeled
as a mass-spring-dashpot system with a mass m4 accounting for the mass of the
aircraft body plus the payload, an equivalent stiffness kg and an equivalent damping
coefficient cg, as shown in Fig. 2.13a. For an aircraft weighing 1,000 kN, find the
equivalent stiffness and the equivalent damping coefficient that, upon landing, will
produce oscillations of the body

(a) of 1 Hz and with an amplitude of its second cycle of 5% that of the first cycle.

(b) Moreover, determine the deflection of the landing gear when the oscillations
have settled and the system is in equilibrium.

(c) As well, determine the peak force exerted on the ground upon landing, if the
vertical approach velocity is of 10 m/s (this value is about 2.5 times that of a
rough landing, but we want to design for extreme conditions).

Solution: To begin with, we set up the mathematical model of the system at hand,
with the generalized coordinate x measured from the static equilibrium position,
the value of x when the spring is unstretched being denoted by xy, as shown in
Fig.2.13a. The mathematical model thus becomes

mai+cpx+kpx=0, x(0)=xp, x(0)=vp

Now, from the second design requirement, we can readily determine the logarithmic
decrement & by application of relation (2.26), namely,

6=In (1?00) =2.9957

“For this simple model, the wheels are assumed to be massless, rigid disks.
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With this value we can now compute the damping ratio { from relation (2.27),
which yields { = 0.4304. Furthermore, knowing the damped frequency and the
damping ratio, the natural frequency is readily computed from Eq. 2.22b, namely,

Wy 2r

= = =6.9609 s~
O =2 0.9026 )
and hence, from the data and Eqs. 1.56a or 1.58b,
1000
ke = myop = 581~ 6.96092 kKN/m = 4 939 kN/m

and

1000
cg =28mam, =2 x0.4304 x 931 X 6.9609 = 610.8 kNs/m

thereby determining the design requirements for the overall landing-gear system.’

Further, the deflection of the landing-gear system at its equilibrium state is equal
to that of the mass-spring-dashpot with which it is modeled. This deflection, denoted
Xy, can be readily computed from the relation

kgxy =myg
and hence,
mag 1000
=048 T i =0.2024
Ty 4930 ™ o

Now we proceed to determine the peak force transmitted by the landing aircraft
to the ground. To this end, we note that the force transmitted by the spring-
dashpot array to the mass is equal to that transmitted to the ground, as illustrated
in Figs. 2.13b, c.

Thus, if we let fr(¢) denote the transmitted force, we have

fr(t) = cpx(t) + kp(x+xy) = cgx+ kgx+mag

The maximum force, occurring at a time 7y, as yet to be determined, is found upon
zeroing the derivative of fr(¢) with respect to time. This derivative is calculated
below:

fT (l‘) =CcpX+ kEX(t)

5 Aircraft landing gears, like the suspension of terrestrial vehicles are designed with a natural
frequency of around 1 Hz.
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Upon solving for ¥ from the mathematical model and inserting the result into the
foregoing equation, we have, after simplification,

P kE C%: . CE 1
t f— _— 7_0\)
fT()—”lA[< N i X " ), X

Now, if we recall definitions (1.58b), the zeroing of the foregoing expression then
leads to

(1—48%5—2Lw,x=0

which is satisfied at time ¢ = #);.

Next, we resort to the time response obtained above, i.e., Eqs.2.23a, b, and
substitute the expressions for x(¢) and x(¢) of those relations into the foregoing
equations, which yields, after simplifications,

Dsinwytyy = —+/1 — {EN cos wyty
with D and N defined as

D=(1 —2(2)(0,,)604- £(@3 —4(2)\/0
N =28awxo— (1 —4C2)v0

and hence, 1) is determined as

_ (o= alN
tM—wtan ( 1 CD)

2
and the maximum transmitted force, fyy, is found as
Sm = fr(tm) = cex(ty) + kex(ty) + mag

Upon substitution of the relation between x and X at ¢ = #); found above, into the
foregoing expression, we obtain

fu=m 4—C2+1 o2x(ty) +m
M=mal Ty X (tm A8

which readily simplifies to

2
ma @,
fu= 1_—4%,"2)6@114) +mag

This expression is valid for 1 —4{? # 0. The case 1 —4{? = 0 is left as an exercise.
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All we need now is x(t), which we evaluate below. We first note that

—Canty 3 t
x(ty) = £ [(\/ 1 —C%coswyty + € sin a)dtM) X0+ MVQ]
V1-2 Wy

Next, we substitute the relation between cos @,y and sin wyfy; obtained above,
which yields

g*gwntM
)=

Upon simplification,

[\/1—C2(cos Wty )Xo — (Cxo + Z)—O) cos a)dtM}

n

D — N
x(tyy) = e S X0 (CXOD+ Yo/ @) oS Wty

where cos wytys is derived from the value of tan w,f, obtained above, i.e.,

D

CoSs Wyty = O<ayty <rm

Therefore.

)= e SO xoD — (Exo + vo/ wn)N

x(ow (1_CON? 1 D?

Thus, all we need now to compute x(f)/) is the initial conditions xo and vo. The value
of x¢ is the length of the spring upon touching down; at this instant, the spring is
stretched a small amount due to the weight of the landing gear, which is not known.
However, if we realize that the latter is negligible when compared to the weight
of the aircraft body, we can then safely assume that the spring is unloaded upon
touching down, and hence,

X0 = —xy = —0.2024 m

Further, vq is the vertical component of the aircraft velocity upon touching down,
i.e.,
vo=10m/s

which thus yields x(#y) = 0.2956m, and hence, the peak force is given by

= M7 x{inr) + mag = 1000 x 6.9609*
M g M) TS = 4 % 0.43042)

x (0.2956) 4 1000 = 6,636 kN

Note that the maximum force exerted by the landing gear on the ground is about
seven times the weight of the aircraft, which indicates that dynamical effects are
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k(zy-1) —cz

Fra)

Fig. 2.14 The iconic model of a terrestrial vehicle: (a) upon climbing up a slope; and (b) the
free-body diagram of its suspension

of the utmost importance both for the mechanical engineer designing landing gears
and the fuselage structure, and for the civil engineer designing the landing strip.

Example 2.3.3 (Suspension Analysis). A rather crude iconic model of a terrestrial
vehicle is shown in Fig. 2.14a, upon overcoming a slope of angle ¢, assumed to be
“small,” at a uniform speed w. (a) Determine the force transmitted to the ground just
after the vehicle has overcome the slope and finds itself on level ground, in terms
of the given parameters; (b) for a slope of 2%, { = \/5 /2, and @, = 1 Hz, find the
speed w that will cause the vehicle “to fly”” upon reaching the top of the slope; and
(c) for the given numerical values, find the maximum and the minimum values of
the force transmitted to the ground and the instants at which these extrema occur,
during the first cycle of oscillations.

Solution:

(a) A free-body diagram of the lower part of the suspension is shown in Fig. 2.14b,
from which the force fr(¢) transmitted to the ground can be expressed as
the negative of the reaction force fz(r) on the vehicle. Moreover, such as in
Example 2.3.2, xy denotes the value of x when the spring is unloaded, and
hence,

Therefore,
frR@)=—fr(t) = —(kx+cx)+mg=—m (a),%x—i— 28 wpx — g)

For convenience, we work with fz(#), which is positive upwards, and hence,
this function is non-negative.
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(b)

(©)

2 Time Response of First- and Second-order Dynamical Systems

Now, since we measure x(¢) from the equilibrium configuration, the mathemat-
ical model of the system takes the form

i4+20wi+oix=0, >0, x(0)=0, i(0)=wa

where we have approximated sin & by its argument, by virtue of the small® value
of a. Therefore, the time response of the system takes the form

e—Cwnt
x(r) = (sin @yt )wor
Wy

e—{a),,t )
x(t) = ﬁ (\/ 1—§2coswyt — Csma)dt) wo

Now, the force transmitted to the ground just after the vehicle has overcome the
slope is

fr(0) = —m [07x(0) + 2 0,%(0) — g] = —m(2{ wwor — g)
For the vehicle body “to fly,” fz(0) must vanish, and hence, we must have

g 9.81
20m00 2(\/2/2) x 27 % 0.02

w =55m/s

or 198.7 km/h, which is a rather unlikely speed in North-American roads, and
hence, the design, defined by the values of { and @, is suitable.

In order to determine the maximum—or minimum for that matter—of the force
transmitted to the ground, we must set fR(t) =0,ie.,

fr(t) = —m(@2i+ 2 @,%) =0

By taking into account the mathematical model of the system at hand into the
above equation, we obtain

fr(t) = —m[wpx+28 0, (—28 opi — 0yx) | =0

or
(1-48%) % =28 wux

6Roads are typically designed with slopes below 6%, although exceptionally roads with slopes of
10% and even 20% exist. The validity of the approximation sinx ~ x is limited by /30 or 6°,
while a slope of 6% entails an angle o = 3.4°.
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and, since 1 —4¢2=1-4(1/2)= —1#0,

e 28 wy,x
1482

If we now substitute the expressions for x(¢) and %(¢) obtained above, into the
foregoing expressions, we have

) 28w, sinwyty
v/ 1—=C%cos wyty — € sinwyty =
¢ ato — ¢ 4to -4 a,

where 7y is the instant at which a stationary value of fg(z) occurs. After

simplifications,
VI=(1-482)
(3-482)¢

For the given numerical value of {, V2 /2, we obtain

tan wyty =

tan wytyg = —1

and hence, stationary values, i.e., maxima and minima, of fg(¢) occur at the
values given below:
3 Ir 1z
Wylo = 0 4 Ta oo
Now, in order to determine the instants corresponding to the foregoing angular
values, we need @, which is readily calculated as

etc.

2
Wy = 17C2a)n:§27r:\/§7r

Thus, fr(¢) attains extremum values—local maxima and minima—at a se-
quence of values #; given by

2
ti—£<§+i>, i=1,2,...

or
1 =05303s, t=12374s, t3=19445s,..., etc.

Now, in order to determine whether a stationary value of fz(¢) is a maximum or
a minimum, or even a saddle point, we calculate fz(7) and investigate its sign.
The general expression for the derivative of interest is

fr(t) = —m|[(oF —4¢%w7) i — 2L 07%]
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Upon introducing the mathematical model into the above derivative, we obtain
Tr(t) = may; [44(1—28)%+ (1 —4¢%) wx]

Now, at a stationary value, i.e.,att =t;, fori=1,2, ...,

(1 —48%)x(1;) = 28 onx(ti)

and hence,
4

Tr(t) = ml_w—zé,zx(ti) = —19.739x(1;)

whence,
sgn[fr ()] = —sgnlx(1;)]

Now we evaluate x(¢;):

3 efcwntl 3 \/Eefcwn[l
x(tl):x<—) = sin (T) wo = —— wor >0

4wy Wy 2 Wy

the sign of fz(t;) being therefore negative, which means that fz(¢;) is a
maximum, namely,

fr(t1) = —m [07x(t) + 2L 0u%(11) — g]

and, if we take into account the relation between x and X at stationary values of
fr(t), we obtain

f ( ) m x(l )

e—Sont e~ Cwat1/A/1-C2

x(t) = sin wyt ) wor = ——— (sin gt ) wo
(t1) wd( at1) o (sin gty

x(t) =3.0169 x 104w
Therefore,

2
5 %3.0169 104wg) =m(0.1191w+g)

st == (1
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Now we investigate the sign of x(#,):

x(l‘z) =

efcwnIZ . (77‘[) \/z e*CWnIZ
sin woL = ——— wa <0
Wy 2 Wy

Therefore, fg(;) attains a minimum value given by

fr(tz) = —m[@px(t2) + 28 0pk(t) — g]

Again, upon considering the relation between x and X at a stationary value of
fr(t), we obtain

with x(1) readily calculated as

x(t) = —1.3037 x 10w

and hence,
fr(ty) = max{(—5.1468 x 10~ *w+g), 0}

where a provision has been taken in order to avoid negative values of the
reaction force, which are physically inadmissible.

2.4 The Zero-State Response of LTIS

The response of a system to the sole action of external excitations, i.e., under the
assumption that the system is at rest prior to the application of the excitations, is
termed the zero-state response. This term indicates that the state of the system—
position and velocity in mechanical systems—is equal to zero. In this section,
we derive the zero-state response of the systems under study for an arbitrary
excitation by resorting to the property of superposition of linear systems. To this
end, we decompose the arbitrary input as a continuous train of amplitude-modulated
impulses. Hence, we start by studying the response of the systems at hand to a unit
impulse. It will become apparent that this form of excitation is the simplest one.
The unit impulse, like its derivative and its integral, the doublet and the unit step,
respectively, belong to a class of functions termed discontinuous. These functions
pose interesting challenges to the analyst [2], that need not be discussed in an
introductory book. These functions will be handled with due care in the balance
of the book.
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Fig. 2.15 Unit impulse 6(t)
appliedatt =0

2.4.1 The Unit Impulse

The unit impulse is defined as a function of time that is zero everywhere, except
for an infinitesimally small neighborhood around the origin, in which the function
attains unbounded values. However, its time integral from —eo to 4-co is exactly +1.
Thus, if we denote by 0~ and 0™ the instants just before and just after 0, respectively,
the unit-impulse function, represented as 6(r), is then defined as:

=0 fort<07;
O(t) 4 —oofor0” <t<0T; (2.30)
=0 fort>0"
and
~+oo
S(t)dt =1 (2.31)

—oo

the unity on the right-hand side of the last equation being dimensionless. As a
consequence, the unit-impulse function has units of s~ i.e., of frequency. This
function is also called the delta function or the Dirac function, and is represented as
a vertical arrow at the origin, as in Fig. 2.15, of unit length in the scale adopted.

Note that, if the unit-impulse function is multiplied by a constant A to obtain
A8 (1), it follows from Eq.2.31 that its time integral from —oo to 4o is equal to A.
We then say that Ad(¢) is an impulse function of magnitude A, the “magnitude” be-
ing, in fact, the area under the impulse. Such a non-unit impulse is thus represented
as an arrow of height A in the scale adopted. The height of the arrow, then, denotes
the time integral of the associated impulse function on the whole real axis.

2.4.2 The Unit Doublet

The time derivative of a unit impulse, 3(t), is called the doublet function. It is
formally defined as

: d
8(1)=2-8(1) (2.32)
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Fig. 2.16 Doublet applied at <
=0 8(1)
L
S
o* i
0-
1
R€

Using the definition of the time-derivative, Eq.2.32 can be written as

: . O(t+e)—0d(t—¢ . 1 1
3(t):élg(1) ( )28 ( ):ég% £5(I+8)—53(I—8)

with € being defined as
2e=0"-0"

Therefore, the physical interpretation of a doublet is the limiting case of two
impulses of e amplitude, one applied at t = 0~ and the other at t = 0, the latter
being the negative of the former. The doublet is sketched in Fig. 2.16.

The units of the doublet are, of course, s~2, i.e., frequency-squared. As will
be shown later, the doublet can be used to describe inputs that cause the position
of the mass of a mass-spring-dashpot system to change instantaneously without
undergoing any change in its velocity.

The triplet, the quadruplet, etc. are functions defined likewise. In general, the
(n— 1)st derivative of the unit impulse, denoted by 8*~1)(r), is termed the n-tuplet
function. Of interest to us are mainly the impulse and the doublet functions.

2.4.3 The Unit Step

Further, the unit-step function, or Heaviside function, is defined below:

0, for <0~
H=4 ' RN 2.
u(t) {—i—l, for t>0T (2.33)

This function is sketched in Fig.2.17.
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Fig. 2.17 Unit-step function u(t )
appliedatt =0
7
0-0* t

Note that the unit-step function is undefined in the interval 0~ < ¢ < 0*. This does
not bother us, because the values of this function in that interval are never needed,
except for the basic assumption that this function remains bounded everywhere,
including that interval. The unit-step function is needed to represent abrupt changes
of variables upon which a function jumps instantaneously from one value to another
by a finite amount. This corresponds to physical situations such as a constant, finite
force applied suddenly onto a mass, the sudden closing of a switch in a circuit driven
by a battery, the sudden exposure of a body at a given temperature to a constant,
finite temperature, different from that of the body, and so on.

The relationship between the unit-step and the unit-impulse functions is
obviously

u(t) = /j 5(6)d0 (2.34)

where 0 is a dummy variable of integration. Hence, the unit-step function is
dimensionless. Furthermore,

5(t) = (2.35)

2.4.4 The Unit Ramp

One more function of interest is the unit-ramp function, r(t), defined as

[0, for t<0™
r(t) = {t, for 150", (2.36)

The unit-ramp function is sketched in Fig. 2.18.
Note that r(¢) can be interpreted as the integral of u(r), i.e.,

r(1) = [ u(6)d6 (2.37)
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Fig. 2.18 Unit-ramp ,,.( t)
function applied att =0
7+
1
1
0”0 t

with 0, again, being a dummy variable of integration. Moreover, we have the
relations:

dr(t)

M(I)ZT, 6(t):

dzr(t)
dr?
Obviously, the unit-ramp function has units of time, i.e., second.

We will now derive explicit expressions for the impulse responses of first- and
second-order LTI dynamical systems.

(2.38)

2.4.5 The Impulse Response

In this subsection we consider the response of linear time-invariant dynamical
systems to a unit impulse, the response at hand being termed the impulse response—
of the system at hand, of course. The importance of the impulse response cannot be
overstated. For example, knowing the impulse response of a LTIS we can obtain,
by superposition, the response of the same system to any input, provided that
the initial conditions are zero in all cases. On the other hand, the unit impulse
models quite effectively inputs that have a very short duration but a very large
amplitude and hence, their effect on the behavior of the system under study is not
negligible. Examples of such inputs appear whenever collisions occur. For example,
when hitting a ball with a tennis racket, the ball is acted upon by an infinitely
large force during an infinitesimally small interval of time. As a consequence, the
ball undergoes a finite change in its velocity that implies a finite change in its
momentum. This finite change can be explained as the result of a finite impulse
acting on the ball.

The impulse responses of first- and second-order LTI systems are derived in this
order. After this, we show how, by exploiting the properties of linearity and time-
invariance of the systems at hand, the impulse response of such systems can be used
to determine the response of the same systems to any type of input by means of the
convolution integral. The responses of first- and second-order LTI systems for any
arbitrary input will then be derived.
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2.4.5.1 First-order Systems
In this case, the associated differential equation is
x=—ax+46(t), t>0, x(07)=0 (2.39)

where we have assumed that the system is at rest prior to the application of the
impulse. A simple way of computing the response of the foregoing system is by
calculating its state x(¢) at + = 0" and rewriting Eq.2.39 for + > 0T, when the
impulse function is zero, thereby reducing the response of the system to the zero-
input response, which was already found. In order to find x(0™), Eq. 2.39 is rewritten
in the form:

x+ax=20(t), t>07, x(07)=0

The presence of a delta function on the right-hand side of the previous equation
requires a delta function on the left-hand side. Now, let us look for this function
there. It can be either in x or in X. If it were in x, then X would be proportional
to a doublet, which should be balanced by a doublet on the right-hand side. Since
no such doublet is present there, this possibility is discarded. Then, the impulsive
function must be in the x term, which implies that x is a multiple of the unit-step
function, and hence, at the origin, x undergoes a finite jump. This means that, in the
neighborhood of # = 0, x remains bounded. Now we have enough information on all
terms appearing in Eq. 2.39 to perform their integral from ¢ = 0~ to t = 0T, which
is done below:

ot ot ot
/ idt = —a / xdit [ 8t (2.40)
. .

The integral of the left-hand side is readily identified as x(07); the first integral
appearing on the right-hand side vanishes, for x(¢), not containing any impulsive
component, is finite in the neighborhood of ¢t = 0. Finally, the last integral of that
equation is simply +1 by definition, and hence, one has

x(0M) =1
Now, Eq.2.39 can be rewritten as:
i=—ax, t>0", x(0")=1 (2.41)

with zero-input term and nonzero initial conditions. The response of the system
appearing in Eq.2.41 was already found in Sect.2.2. If we now just replace 0 of
Eq.2.8 with 0T, and recall the initial condition of the system at hand, we readily
derive

0, for <07
x(t) = { c for 130F (2.42a)
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2 4 6 8 10

Fig. 2.19 Impulse response of a first-order system for various values of a

The response given in Eq.2.42a is the impulse response of a first-order system;
we shall denote this response by /;(t), and thus, in compact form,

hi(t)=e “u(t) (2.42b)

which is sketched in Fig.2.19, for various values of parameter a. Notice that, in
the figure, i;(t) = 0, for t < 0~, an important feature of the response at hand that
escapes to methods relying on math-book solutions to ODEs.

Note that the integral of the differential equation (2.39) given in Eq. 2.42a should
verify (1) the differential equation and (2) the initial conditions. Below we show that
it indeed verifies both. In fact, upon differentiation of x(¢) as given by Eq. 2.42b, we
obtain

hi(t) = —ae " u(t) +e " 5(t)

where relation (2.35) has been recalled. Now, since we are considering the response
of the system for # > 0T only, at which 6(z) = 0 and u(r) = 1, the foregoing
expression readily reduces to

hi(t) = —ae " = —ahy(t), t>0"

thereby showing that the solution found verifies indeed the differential equation.
Moreover,
h(07) = ¢ 4(0T) =1
1 1
and hence, h; also verifies the initial conditions, the proposed response, Eq.2.42b,
thus being a valid solution to the initial-value problem (2.41), and hence to the
original problem (2.39).
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Fig. 2.20 Fluid clutch

Example 2.4.1 (Fluid-clutch Tests). Consider the fluid clutch of Example 1.6.10.
The system is reproduced in Fig.2.20 for quick reference. If the left-end disk is
displaced suddenly through an angle ¢, determine the ensuing motion of the right-
end plate, 0(¢). If we let ¢(z) denote the angular displacement of the left-end plate,
then (1) = ¢(1).

Solution: The mathematical model of this system can be readily shown to be
. 1 .
9+;9:(D(I), 6(07):07 a)(t):(P(t), ¢(t):¢0u(t)7 t>0"

where the time constant 7 is defined as T = ¢/k and the input angle ¢ (¢) has been
modeled as a unit-step function. Hence,

® = ¢(1) = ¢o8(1)

and the model now takes on the form
.1
0+ ;6 =¢o6(t), 6(0)=0, r>0

In the next step, we transform the above model into zero-input form by expressing
it as a homogeneous ODE with non-zero initial condition. To this end, we integrate
both sides of the equation between 0~ and 0, while taking into account that 6(¢) is
not impulsive. We realize this by resorting to the arguments introduced above. From
this integration we obtain

6(07)—6(07) =¢o
and, by virtue of the original initial condition, 6(0~) = 0 and hence, 6(0") = ¢y,
the homogeneous ODE thus taking the form

1
6—1—;6:0, 0(07)=¢p, t>0"
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Therefore, the time response sought is

0(t) = goe /", 1>0"

2.4.5.2 Second-order Undamped Systems
In this case, the governing equation is
i+ oix=38(), x(07)=0, %07)=0, r>0" (2.42¢)

As in the case of first-order systems, the impulse on the right-hand side must be
balanced with an impulse on the left-hand side. Moreover, this impulse cannot lie in
the x term. If it did, then x would necessarily contain a doublet and ¥ a riplet, which
should be balanced in the right-hand side. Since neither triplet nor doublet appear in
that side, x is not impulsive, and hence, is bounded at the origin. The only impulsive
term of the LHS” of Eq.2.42c is, then, the first term. Next, we integrate both sides
of the same equation between 0~ and 0, thereby obtaining

0t 0t 0t
/ idt + @} | xdt= [ 8(t)dt (2.42d)
. o o

The first integral of the left-hand side of Eq. 2.42d yields, as in the first-order case,

/ " st = 5(0) — 5(07) = (0") (2.42¢)

the second integral vanishing because its integrand is finite at the origin and the
integration is performed over an infinitesimally small time-interval around the
origin. Finally, the integral of the right-hand side yields 1. Thus, Eq. 2.42d reduces to

#H0T) =1

Moreover, since x(¢) is bounded at the origin, x(¢) does not undergo any finite jump
at the origin, and hence,

x(0T)=x(07)=0
Thus, Eq. 2.42¢ can be rewritten as

i+wix=0, x(0")=0, #(0T)=1, r>0"

7 Abbreviation of left-hand side.
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Fig. 2.21 Impulse response of a second-order undamped system

Therefore, the time response of the system under study can be obtained from the
general expression, Eq.2.13, as

x(t) = 0, for +t<07;
(sin@yt)/®,, for r>0"

The impulse response of the given undamped second-order system is represented
henceforth by g;(7), i.e., in compact form,

(sin @,1)u(t) (2.42f)

which is plotted in Fig.2.21, for , = 1 s~' and @, = 2.5 s~!. Again, notice that
the foregoing time response vanishes for values of t < 0.

2.4.5.3 Second-order Damped Systems
In this case, the governing equation is
i4+28api+wix=38(t), x(07)=0, %(07)=0, t>0" (2.42g)

As in the previous case, the impulse on the right-hand side must be balanced with
an impulse on the left-hand side. Moreover, this impulse can neither lie in the x nor
in the x term. If it lied, say, in the latter, then ¥ would necessarily contain a doublet,
which should be balanced in the right-hand side. Since no doublet appears in that
side, x and, consequently, x do not contain impulsive functions, and are, hence,
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bounded at the origin. Next, we integrate both sides of Eq.2.42g between 0~ and
07", thereby obtaining

ot ot ot ot
/ idt + 2L w, / xdt + @? / xdt = 8(t)dt (2.42h)
0 0— 0 0

The first integral of the left-hand side of Eq. 2.42h is readily evaluated, namely,

/ " idt = x(07) —%(07) =%(0™)

where the given initial conditions of Eq.2.42g were taken into account.

Moreover, the second and the third integrals of the left-hand side of Eq.2.42h
vanish because their integrands are finite at the origin and the integration is
performed over an infinitesimally small time-interval around the origin. Finally, the
integral of the right-hand side yields 1, Eq. 2.42h thus reducing to

#H0M) =1

Furthermore, since x(z) is bounded at the origin, x(z) does not undergo any finite
jump at the origin, and hence,

x(0T) =x(07)=0
Thus, Eq. 2.42g can be rewritten as
i+28wi+wix=0, x(07)=0, x0")=1, r>0"

Therefore, the time response of the system under study can be obtained from the
general expressions derived in Sect. 2.3.2. For underdamped systems, for example,
we have, from Eq.2.23a,

X(t) = 0, for t<07;
(e~ S sinwyt)/wy, for t>0F

By analogy with the previous cases, the response of the underdamped second-
order system to a unit impulse is termed the impulse response of that system, and is
denoted by jy(2), i.e., in compact form,

e—{a),,t

i) = (sin gt )u(t) (2.42i)

Wy
The impulse response derived above is represented graphically in Fig.2.22 for
various values of {, with @), fixed. Needless to say, j;(r) =0, forr <0~.
The impulse responses k;(¢) and [;(¢) of critically damped and overdamped
systems, respectively, are derived likewise, the details of their derivation being left
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Fig. 2.22 Impulse response of a second-order underdamped system for various values of
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Fig. 2.23 Impulse response of a second-order critically damped system

as an exercise to the reader. These responses are displayed in Figs.2.23 and 2.24,
respectively, the latter for various values of {, expressions for these being included
in Egs. 2.91 and 2.92a. It goes without saying that k;(t) =0 and /;(t) =0, fort <0~

Example 2.4.2 (Damping Identification from the Impulse Response). A test pad®
is modeled as shown in Fig.2.25. In this model, the steel pad of mass m is
mounted on relatively soft springs. The light damping of the springs, as yet unknown
but assumed to be linear, is represented in the model by the dashpot. In order
to determine the physical parameters of the pad-suspension system, it has been

8Taken, with some modifications, from [3].
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0.5T T 1.5T 2T 2.5T 3T

Fig. 2.24 Impulse response of a second-order overdamped system

9

N N\ \\

Fig. 2.25 Test pad

proposed to record its impulse response. To this end, a steel ball of mass m, is
dropped onto the center of the pad from a height /, and then caught by an observer
on the first bounce. The ensuing motion of the pad is then recorded, as appearing
in Fig.2.26. Under the assumption that the collision of the ball with the pad is
perfectly elastic, (a) estimate, from the plot of this figure, the natural frequency
and the damping ratio of the system, and (b) calculate the maximum excursion of
the pad in its first oscillation. It is known that the ratio n; /m; is 0.01 and & = 1 m.



124 2 Time Response of First- and Second-order Dynamical Systems

-0.02

“ A nnn
IR A

0.02

Fig. 2.26 Impulse response of the test pad

Solution:
(a) Let
Veel (1) = va(t) —vi (1)

be the relative velocity of the ball with respect to the pad, for every time ¢ > 0.
Moreover, we recall that, for a perfectly elastic shock, we have

Vrel (0+) = —Vrel (07)

The relative velocity just before the impact is equal to the velocity of the ball,
i.e.,

Vrel(oi) = Vz(oi) —0=+/2gh

with the positive direction defined downward. Thus,

Vet (07) = v (01) — v (01) = —/2gh (2.43)

Now, we note that the velocities of the ball and the pad undergo jumps upon
colliding, but both remain finite. If we let j; denote the impulse developed by
the dashpot and j; denote that developed by the spring, then

0+
Ja = / cvi(t)dt =0 because vy is finite (2.44)
o0—

0
Js = kx1(t)dt =0 because x; is finitex (2.45)
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so that the total impulse is zero. Thus, the total change in linear momentum, Ap,
is zero as well, which means

Ap =mvy (0+) +mavy (0+) —mp(07) =0
from which we obtain, upon dividing all terms of the above equation by m,
vi(07) + 0, (07) = o /2gh (2.46)

where a = my/m; = 0.01. Now, solving Eqs.2.43 and 2.46 for v{(0") and
v2(01) gives

2 1—
() = =%\ /2gh,  va(0%) = ——% . /2gh

T 1+« Cl+a

Noting that x1(0") = 0, the time response of Eq.2.23a takes the form

—wpt
e
X1 (l) =

inwyt) v (0
o (sinawyt) v (07)

Moreover,

0.02
vi(07) = m\/z % 9.81 x 1.0=0.08771 m/s

From the plot of Fig. 2.26, we can readily find that the damped frequency w; of
the system is 0.5 Hz. Now, the damping ratio { of the system can be found via
the logarithmic decrement &, which can be estimated from the same plot. Here,
it is apparent that the system is, in fact, lightly damped, and so, the decrement
of the amplitude of the oscillations from one cycle to the next one is very small.
Measuring it from the plot, then, can lead to substantial error. In order to cope
with this uncertainty, we measure the decrement through various cycles. From
the figure, it is apparent that we have information of up to six cycles, and so, if
we measure the first and the sixth negative peaks, we obtain x; = 0.022 m and
xe¢ = 0.005 m, which, when plugged into Eq.2.29, with k =1 and N =5, yield

o 1 X1 - 1 o
0= 5 In <x6) =3 In(4.4) =0.296

For light damping, we have

o
~— =0.04711
4 2r
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Now, the natural frequency @, is simply obtained as

2m/T 212
o= 2 2T ull —3.1451 rad/s
V1-82 /1= V1-0.047112

where, from inspection of the plot of Fig. 2.26, T = 2 s, thereby completing the
identification of the parameters involved.

(b) Now, in order to calculate the maximum excursion of the pad at the first
oscillation, all we need is calculate x;(r) at the instant ), at which x%; first
vanishes. From the above expression for x; (¢), we can readily derive

x(t) = % (\/1 — E2cos wyt — Csina)dt) v (07)

and hence, #; can be found as the instant at which the term inside the parentheses
of the above expression vanishes, i.e., from

V1 —=_C2coswyt) — §sinawyt; =0

whence,
1-2¢2
tan Wyt = ~——5——
¢
Upon substituting the foregoing value of £, 0.04711, into the above expression,
we obtain

tanwyt; =21.1843 = @yt = 87.2974° = 1.5236 rad

and hence, sin w,;#; = 0.9989, which yields

Wyt . 1.5236

= = = 1.5253 rad
O = = 0.9989 ra
Therefore,
o—0.04711x1.5253
x1(f1) = Xmax = —=————— % 0.9989 x 0.08771 = 0.02595

2w x 0.5

with an accuracy that could not have been obtained from the plot, thereby
completing the solution.

2.4.6 The Convolution (Duhamel) Integral

The unit impulse was shown above to be useful in the modeling of impulsive inputs
of extremely short duration, but the usefulness of this concept goes far beyond that.
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Specifically, we can use the impulse response, along with the properties of linearity
and time invariance of LTI systems, to determine the response of these systems to
any input under zero initial conditions. The time response thus obtained is what is
known as the zero-state response of the system under analysis, also known as the
forced response, as pointed out already in the Preamble.

As a matter of fact, if we have the impulse response of a LTIS, then we do not
even have to know the system in detail in order to determine its zero-state response
to any input. To illustrate this statement, we take a black-box approach; we shall
thus see that the zero-state response of the system under study can be obtained as
the convolution, to be defined presently, of the impulse response of the system with
the input.

We shall resort below to a fundamental identity, that we shall prove in detail.
Prior to this, we need the relation

f()d(t) = £(0)6(r) (2.47a)

which follows because the delta function is zero everywhere, except at the origin,
where it attains an infinite value. Note, moreover, that, if the impulse is applied at
t = 7 > 0, rather than at t = 0, then, Eq. 2.47 takes the form

f@)8(t—1) = f(1)(1 = 1) = f26(1 — 1) (2.47b)

where f is a constant, for fixed 7. Thus,

/Olf(r)S(t—T)drz/Otf(tw Ddr=f /5 (-7

the last identity following because f(¢) is independent from the integration variable,
7. Now we evaluate the integral appearing in the rightmost-hand side of the above
equation. To do this, we let 6 = — T and regard ¢ as fixed, which thus leads to
dO = —drt, and hence,

./(:5@ )= —./l‘oa(e)de = ./(:5(9)(19

Furthermore, we recall relation (2.34) and the definition of &(z), Eq.2.30, the last

integral thus yielding
t 1
/ 5(0)d0 z/ 5(0)d0 = u(r)
0 oo

But we are interested in positive values of ¢, for we are studying the response of the
system to an excitation applied at # = 0 and observing its behavior thereafter. Thus,
the unit-step function becomes 1, thereby proving that

/ f(1)é(t—1)d (2.48)
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a b
8(t) - h(t) 8(t—T) - h(t-T)
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L6(t=T) LTIS Lh(t—1) _ fE)(t-T) = Fh(t—T)
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ff(T) 6(t—7)dr ff(T)h(t—T)d’T
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e f(t) fof(T)h(t—T)dT
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Fig. 2.27 (a) The impulse response of a LTIS; (b) the same response to a delayed impulse; (¢) the
response of the system to a modulated, delayed impulse; (d) the response of the system to a
continuous train of modulated, delayed impulses; (e) the zero-state response as the convolution
of the input with the impulse response of the system

which is the identity sought. i.e., f(¢) can be regarded as a continuous train of
impulses applied at instants T, of amplitude fr = f(7), for 0 <1 <t.

Now, in order to obtain the response x(¢) of the system to an arbitrary input f(¢),
we regard the latter as the integral appearing in the right-hand side of Eq.2.48.
Moreover, we denote the impulse response of the same system, which can be
any system, as long as it is linear and time-invariant, by h(z), as indicated with
the block diagram of Fig.2.27a. Now, by time-invariance, the response of the
system to a delayed input 6(r — 7) is a delayed impulse response h(f — 1), as
shown in Fig.2.27b. If, now, the delayed impulse is modulated with an amplitude
[z, the corresponding response is, by homogeneity, frh(t — T), as illustrated in
Fig.2.27¢, with f; defined as in Eq. 2.47b. Furthermore, by additivity, the response
of the system to a continuous train of delayed, modulated impulses, is, in turn,
a continuous train of delayed, modulated impulse responses, both trains being
represented as integrals between T = 0 and T = ¢, because of the continuity of the
train, as illustrated in Fig. 2.27d. Finally, by virtue of the identity shown in Eq. 2.48,
the train of inputs of Fig.2.27d is readily identified as f(¢), thereby obtaining the
input—output relation of Fig. 2.27e, namely,

(1) = /0 " HDh(t - T)dt (2.49)
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The integral appearing in Eq.2.49 is called the convolution, or the Duhammel
integral, of the two functions, f(¢) and (). More generally, given any two functions
¢ () and y(7), their convolution, represented as ¢ (r) * y(¢), is defined as

00w = [ p(ewi—)ae 2.50)

Important properties of the convolution are given below:

1. Commutativity:

o)+ w(t) = w(t)*(r) (2.51a)
2. Distributivity:
0 (1) [g1(1) + 82(1)] = (1) + g1(1) + 9 (1) * g2(t) (2.51b)
3. Linear homogeneity:
0(1) « [ay (1)) = g (1)« w(t) (2:51c)

Note that commutativity implies the identity shown below, whose proof is left to
the reader:

/I(P(T)l[/(tf‘f)d‘cz /t(f)(tff)l[/(l')df (2.52)
0 0

distributivity and homogeneity following from the properties of the Riemann
integral.
From the above equation, we can rewrite Eq. 2.49 alternatively as

x(r) = /Otf(t —1)h(1)dT (2.53)

In summary, we have seen that the response of a linear time-invariant system
to an arbitrary input f(¢) is equal to the convolution of the input with the impulse
response of the system. Thus, the response of a LTIS to any input can be determined
from its impulse response. We can then say that the behavior of a LTI system is
characterized completely by its impulse response.

Given the convolution theorem for a general LTIS, the responses of first- and
second-order systems to an arbitrary input can be readily derived, as shown below.

2.4.6.1 First-order Systems

Inserting the expression for the impulse response /() given in Eq.2.42b into
Eq.2.53, we obtain

(1) = /O (- 1)e e (2.54)
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2.4.6.2 Second-order Undamped Systems

Likewise, if we recall the expression for the impulse response g;(¢) given in
Eq. 2.42f, and substitute it into Eq.2.53, we obtain

(1) = /O - r)i (sinw,7)d7 (2.55)

2.4.6.3 Second-order Damped Systems

We consider first the convolution of underdamped systems. To derive this convolu-
tion, we recall the expression for the pertinent impulse response j;(¢), as given in
Eq. 2.42i, and substitute it into Eq. 2.53, thus obtaining

e*CUJnT

(1) = /0 -1 (sinwg7) dt (2.56)

Wy

the convolution for critically damped systems being derived likewise, i.e.,

x(t) = l/o.tf(t —1)Te” “td1 (2.57)

Finally, the convolution for overdamped systems takes the form

x(t) = '/Otf(t— r)% sinh (\/1 - Cza),,r) dt (2.58)

Note that the foregoing results could have been obtained alternatively by inserting
the appropriate impulse response function in Eq. 2.49.

2.5 Response to Abrupt and Impulsive Inputs

The step function models applications of abrupt inputs, such as the sudden closing
of a circuit or the sudden arrest of a body undergoing a perfectly plastic collision
with a stationary body of infinite mass, e.g., a speeding car hitting a wall.® The
impulse function, on the other hand, models forces of a very short duration that
nevertheless affect the state of the system due to the finite amount of energy
transferred to or from the system in infinitesimal amounts of time. While we have
already studied the response of first- and second-order LTI dynamical systems to

Note that an abrupt change in the velocity implies an impulse in the acceleration.
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unit impulses, the response to step inputs is yet to be studied. In addition, other
situations occurring in real life, such as the sudden relocation of a heavy body,
without a noticeable change in its velocity, such as a table driven by an indexing
mechanism—a Geneva mechanism, for example—have not yet been studied. In this
section, we shall determine the responses of the system of interest to various types
of impulsive and abrupt inputs. These inputs can be used to model certain types of
physical phenomena, as discussed earlier. The responses can be found using three
different approaches:

* By using the convolution theorem

e By direct integration of the differential equation, with the appropriate input
function inserted

* By making use of the properties illustrated in Figs. 2.4 and 2.5

We determine below the responses of first- and second-order systems to unit-
doublet, unit-step, and unit-ramp inputs using either or both of the last two methods.
The use of the convolution will be discussed in Sect. 2.7.

2.5.1 First-order Systems

2.5.1.1 Step Response

If the system under study is acted upon by a unit-step input, then Eq. 2.39 becomes
x=—ax+u(t), t>0", x(07)=0 (2.59)

By linearity, the response of the system under study to the unit step is the integral of

the response of the same system to the unit impulse, since the former is the integral
of the latter. We next denote the response to the unit step by hg(?), i.e.,

ot
hs(t) = / hi(0)d6 (2.60a)
Jo
where 6 is a dummy variable of integration. Thus,

_ |0, 1 <07;
hs(t) = { (e ja 150" (2.60b)

1 _ e*al

=
(%)
—~

-~
N

Il

u(t) (2.60¢)

a

which can be called the step response of the first-order system under study. This
response is plotted in Fig. 2.28 for various values of positive a. Note that systems
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Fig. 2.28 Unit-step response of a first-order system for various positive values of a

with a small time constant are capable of following an input faster than those with
a large time constant. That is, systems with a large time constant are slower than
systems with a small one.

2.5.1.2 Ramp Response
The mathematical model now takes the form
x=—ax+r(t), t>0", x(07)=0 (2.61)

In Exercise 2.30 the reader is asked to derive the ramp response of the system at
hand, denoted by hg(t), as shown below:

hg(r) = é r(t) — l(1 —e “Mu(t) (2.62)

2.5.2 Second-order Undamped Systems

2.5.2.1 Doublet Response
In this case, the governing equation is
i+ wix=258(), x(07)=0, %0 )=0, r>0" (2.63)

The doublet appearing in the right-hand side of Eq.2.63 must be balanced with a
corresponding term in the left-hand side, which cannot appear in the x-term. Indeed,
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if it did, then the ¥ term would comprise a quadruplet, which does not appear in
the right-hand side. Thus, the doublet appears only in the ¥ term, and hence, the
X term comprises a step function and is thus finite in a neighborhood around the
origin. Now, both sides of Eq.2.63 are integrated between r =0~ and ¢ > 0, thus
obtaining

13
it ol / xdt=58(t), x(07)=0, 1>0" (2.64a)
.

where the initial condition on %(¢) is no longer needed, for the highest-order
derivative appearing in the foregoing equation is x. Next, the two sides of Eq.2.64a
are integrated between 0~ and 0, thereby obtaining

0t 0T ot 0"
/ xdt + o? / / xdtdt = / 8(t)dt (2.64b)
JO— JO— JO— JO~

The first integral of the left-hand side of Eq. 2.64b is readily recognized as x(0) —
x(07), the second integral vanishing because x is bounded at the origin, as proven
above, and hence, its integral is bounded in a neighborhood around the origin as
well. Furthermore, the integral of the right-hand side reduces to 1, and hence,
Eq. 2.64b takes the form

x(0T)—x(07) =1

Moreover, if we take into account the initial conditions of Eq. 2.63, then
x(0M) =1

The above discussion shows that a unit doublet input indeed produces an instanta-
neous change in position of unit magnitude. A doublet of magnitude AS(Z) would
produce an instantaneous position change of magnitude A, without affecting its
velocity. Furthermore, since x(z) is a multiple of the unit-step function, x(z) is a
multiple of the unit-impulse function, and hence, X(07) = %(07) = 0, i.e., it attains
infinite values inside the interval 0~ < ¢ < O™, but is zero elsewhere. Then, Eq. 2.63
reduces to the form:

i+ 0x=0, x(0")=1, %0")=0, r>0"

whose time response was already found in Eq. 2.13 for a more general case. Taking
the foregoing equation into account, we can write

0 for +r<07;
t) = ’ - 2.65
x(t) { cosw,t, for t>0T (2.652)
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gp ()

Fig. 2.29 Doublet response of an undamped second-order system

By analogy with Eq.2.60c, the response of Eq.2.65a can be called the doublet
response of the given second-order system, and is denoted by gp(t), i.e., in compact
form,

gp(t) = (cos wyt) u(r) (2.65b)

its plot being included in Fig. 2.29, for two different values of @,.

Alternatively, since the unit doublet is the first derivative of the unit impulse, by
Eq. 2.2 we can obtain the doublet response by differentiating the impulse response,
namely,

d

gp(t) = Egl(t)

ie.,

gp(t) = % ((DL,, (sin @yt) u(t)) = (coswyt) u(t) + a)i,, (sinw,t)8(r)  (2.66)

Recalling the definitions of 0(¢) and u(z), we see that the last term in the rightmost-
hand side is zero for ¢ > 0T and that gp(t) = 0 for < 0~. Thus, gp(¢), as obtained
in Eq. 2.66, reduces to Eq. 2.65b.

A mass-spring system is acted upon by a doublet when its mass is given a sudden
relocation, without affecting its velocity. For example, when a crank turning at a
very high speed performs an indexing operation on a Geneva'® wheel, the latter
undergoes a finite rotation in no time at all. This situation can be modeled as the
system appearing in Eq.2.63, when the elasticity of the shaft attached to the crank
is taken into account.

10See Fig.3.2.
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Fig. 2.30 Unit-step response of a second-order undamped system

2.5.2.2 Step Response
If now the system is acted upon by a unit step, we have
i+ oix=u(r), t>0", x(07)=0, x07)=0 (2.67)

Again, by linearity, we can express the response of the system under study as the
integral of the impulse response of the same system, i.e.,

x(1) = /0 "er(0)d0 = 128D (2.68)

Expression (2.68) can be called the step response of the undamped second-order
system under study. We will represent this response as gs(t), i.e.,

1 —cosw,t
gs(t) = Tu(t) (2.69)

This response is plotted in Fig. 2.30.

2.5.2.3 Ramp Response

We now have

itwix=r(), t>07, x(07)=0, 07)=0 (2.70)
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The reader is invited in Exercise 2.30 to derive the ramp response of the system at
hand, denoted by gg(z), as shown below:

) = L (sinan)ue) 2.71)

1) =
gR( ) 0),% O

2.5.3 Second-order Damped Systems

2.5.3.1 Doublet Response
In this case, the governing equation is
i+ 28w+ oix=358(r), x(07)=0, (07)=0, r>0" (2.72)

The doublet appearing in the right-hand side of Eq.2.72 must be balanced with a
corresponding term in the left-hand side, which can neither appear in the second nor
in the third term of that side. Indeed, if it appeared in the X term, then the ¥ term
would comprise a triplet, which does not appear in the right-hand side. Likewise, if
the doublet appeared in the x term, then the ¥ term would have a quadruplet, which
should be balanced in the right-hand side. Thus, the doublet appears only in the ¥
term, and hence, the X term comprises an impulse and the x term, a step function.
Now, both sides of Eq. 2.72 are integrated betweent =0~ and ¢ > 0, thus obtaining

!
x+2§w,,x+w3/ xdt=268(t), x(07)=0, t>0" (2.73)
JO—

where, again the initial condition on x%(¢) is not needed, for the highest-order
derivative appearing in the foregoing equation is x.
Further, the two sides of Eq. 2.73 are integrated between 0~ and 0", which yields

0+ 0t ot pt 0t
/ idt +2E o, / xdi + @ / / o= [ sndi (274
. JO™ JO— JO— JO—

The first integral of the left-hand side of Eq.2.74 is readily recognized as x(0") —
x(07), the second and the third integrals of the same side vanishing because x and
its integral were found to be bounded at the origin. The integral of the right-hand
side reduces to 1, and hence,

x(0T)—x(07)=1
which, in light of the initial conditions of Eq. 2.72, leads to

x(0T) =1
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Fig. 2.31 Doublet response of an underdamped second-order system for various values of ),

Since x(¢) is a multiple of the unit-step function, x(¢) is a multiple of the unit-
impulse function, and hence, ¥(0") = x%(0~) = 0, i.e., it attains infinite values inside
the interval 0~ < ¢ < 0T, but is zero everywhere else. In summary, Eq. 2.72 reduces
to a homogeneous equation with nonzero initial conditions, namely,

P20+ wix=0, x(07)=1, %0")=0, r>0" (2.75)

whose time response was already found in Eq.2.23a for a more general case, and
hence, for underdamped systems,

0, for t<07;
.x(t) \e/lc_z,z(csﬂl(})dl—f— \/1_Czcosa)dt) for t20+

The response of a damped, second-order system to a unit doublet can be called
the doublet response of this system, and is, henceforth, represented by jp(7), i.e., in
compact form,

e~ St
==

The doublet response of the system under study is plotted in Fig. 2.31, for various
values of { between 0 and 1.

Alternatively, as done with the undamped second-order system, we can also
obtain the doublet response by taking the first derivative of the impulse response,
namely,

(C sinwyt ++/1— §2cos a)dt) (2.76a)

jn(t) = EJI(I) =

d d |e b
Wy

(sin a)dt)u(t)l
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i.e.,
e*gwnt e*CUJnI
Jnlt) = Ve [\/1 —C2coswyt + { sin wdt} ul(t) + | = —(sin a)dt)] 5(1)

However, in light of Eq.2.47a, the second term of the right-hand side of the above
expression vanishes, jp(#) thus reducing to the form given in Eq. 2.76a.

The doublet responses of critically damped and overdamped systems are left as
exercises.

2.5.3.2 Step Response
If the same system is acted upon by a unit-step function, we have
i4+28api+wix=u(t), t>0", x(07)=0, %07 )=0 (2.77)

whose response can be found, again by superposition, as the integral of the response
of the same system to a unit impulse. Thus, for underdamped systems we have

' t ,—Cw,0
x(t):/o jz(e)dG:/O ¢ o (sinw;0)d6 (2.78)

The integral in Eq. 2.78 can be readily evaluated if sin w,0 is expressed as

Jj0 0 _ ,—jwg0

sinw, 0 = e—.’ j=v-—1
2j
thereby obtaining
(1) = — / t [e—(r:wmwm _ e—@wmwd)e} 46
2j0)d 0
and hence

0’ IS 07’
x(t) = [1 — =59 (cos wyt + CU()’;” Sina)dt)} Ja?, t>0%

Again, we call the response displayed above the step response of the second-
order underdamped system, and denote it by js(¢), i.e., in compact form,

Js(t) = (D_y% [1 —e bt <cos gt + \/%—CZ sin wﬂ)] u(t) (2.79)

which is plotted in Fig. 2.32, for fixed @, and various values of {.
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Fig. 2.32 Step response of a second-order underdamped system for various values of §

The step responses of critically damped and overdamped systems are left, again,
as exercises.

2.5.3.3 Ramp Response

If now the system is acted upon by a ramp function, we have

i+ 28w+ wix=r(t), t>0", x(07)=0, %07 )=0 (2.80)
As the reader can verify, the response of a second-order underdamped system to a
ramp, denoted by jr(¢), is given by

2

e—{a),,t
Jr(t) = — {r(t) - i—Cu(t)] + o <2§cos ot + 26 sina)dt> u(r)

n ) \ /1_@2
2.81)

Likewise, the response of a second-order, critically damped system to a ramp,
denoted by kg(7), is given by

1 2
kg(t) = P (1—e ") r(t) - s (1—e Y u(r) (2.82)

Finally, the ramp response of an overdamped second-order system, denoted by
Ig(1), is given by

2

efgwnz
Ir(t) = # (r(t) - 2—u(t)) + s [ZCcosh(pa),,t)—i— 2 sinh(p w,t) | u(t)

n n

(2.83a)
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Fig. 2.33 Testbed for thrusters (a) its iconic model, and (b) its input under a firing thruster

where
p=vVE-1 (2.83b)

An example of input that can be represented as a superposition of inputs studied
here is the pulse, introduced below: A pulse p(t) is a signal, i.e., a function of time,
that is characterized by its short duration. Formally,

0, t<0”
pt)=1 M), 07 <r<T~ (2.84)
0, t>T"

where provisions here have been made to allow for possible discontinuities in the
function I1(z). As well, T is a “small” time-interval with respect to the observation
time.

2.5.4 Superposition

Sometimes, a LTIS is acted upon by an input that is abrupt, impulsive, or a
combination of both, but is none of the above functions. Nevertheless, this input can
be decomposed into a linear combination of doublets, impulses, steps, and ramps.
By homogeneity, additivity, and time-invariance, the response can then be readily
obtained by superposition as the corresponding linear combination of the individual
responses to the inputs studied in this section.

Example 2.5.1 (Response of a Flexible System Under Thruster-firing). The iconic
model of a mechanical system used to test on-off thrusters for space applications
is shown in Fig.2.33a. Such a thruster fires for a given finite time-interval 7,
thus providing a constant force Fy to the mass, during that period, as shown in
Fig.2.33b, the force thus being a pulse with I1(z) = Fj. Find the time response of
the underdamped system to this pulse.
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Solution: The pulse of Fig.2.33b can be represented as the sum of two step
functions of the same amplitude Fy and opposite signs, the positive step being
applied at r = 0, the negative atr =T, i.e.,

ft) =Fou(t) — Fou(t—T)
the mathematical model of the system being
mi+cx+kx = f(t)

As the system is underdamped, its step response is js(¢), as given by Eq.2.79. We
can, therefore, write the time response sought in the form

X(0) = 2 s(1) ~ L s(c ~T)

Since we have already found an expression for js(t), the foregoing expression would
suffice for our purposes. For completeness, we expand this response as

x(r) = mlz))’% { \/%gzsinwdtﬂ u(r)

_ [1 _ e*éwy,(sz) <COS O)d(t — T) + \/%—CZ sin a)d(t — T)>‘| M(t — T)}

This total time response is sketched in Fig. 2.34 as the sum of two step responses.

1—e St (cos Wyt +

2.6 The Total Time Response

The total time response of dynamical systems is the time response under non-zero
input and non-zero initial conditions. By superposition, the total time response of
linear dynamical systems and, in particular, of LTI dynamical systems, is simply
the sum of the zero-input and the zero-state responses. We summarize below these
results for each of the systems under study.

2.6.1 First-order Systems

Here the system of interest is modeled by

x=—ax+f(t), t>07, x(07)=x (2.85)
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Fig. 2.34 Time response of the testbed to a thruster pulse

If we recall the zero-input response of Eq. 2.8 and the zero-state response given
by the convolution of Eq. 2.54, the required time response is

x(t) = e “xo+ /(:f(t —T)e ""dt (2.86)

2.6.2 Second-order Systems

As in previous sections, here we distinguish among the usual cases, as described
below.

2.6.2.1 Undamped Systems

For second-order undamped systems, we have
i+ ix=f(), x(07)=xp, %07 )=wvy, >0 (2.87)

The time response of this system is then the sum of the zero-input response of
Eq.2.13 and the zero-state response given by the corresponding convolution, as
appearing in Eq. 2.55, namely,
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x(t) = (cos wyt)xo + L(sin ot )vo + /Olf(t - ‘c)L (sinw,t)dt (2.88)

n n

2.6.2.2 Damped Systems

A second-order damped system acted upon by a non-zero input and non-zero initial
conditions is represented below:

i +28wni+ wix = f(t), x(07)=xp, *07)=vy, >0 (2.89)
For underdamped systems, the time response is derived as the sum of the zero-

input response of Eq. 2.23a and the zero-state response given by the convolution of
Eq.2.56, namely,

e—Cwnt ) e—Cwnt )
x(t) = \/?Cz (\/1 — §2coswyr + & sin a)dt) X0+ (sin oyt )vo
t —Cout
+ / £t — 1) ——— (sinwgt)dt (2.90)
0 Wy

Correspondingly, the total responses of critically damped and overdamped
systems are shown below:

t
x(t) = e [(1 4 @ut)xo + tvo) +/ flt—1)Te” "dt (2.91)
0
and
e~ Sont 1
x(t) = [[rcosh(ra),,t) + Esinh(ra,t)]xo + o sinh(ra,t)vo
r
t e bt
+ / flt—1) sinh (re,7)dt (2.92a)
0 7y
r=+02-1 (2.92b)

In simulation studies it is useful to have the foregoing total responses for all
three cases of damped systems in a single expression, which can be done with
the aid of the concept of state variable introduced in Sect.2.3.2. The zero-input
response of damped systems in state-variable form is given in Eq.2.21. The zero-
state response in state-variable form can be derived from the convolution, but we
have three different formulas for this, namely, for each of the three associated cases.
A generally applicable convolution expression in terms of state variables is derived
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below. To this end, we first cast the governing equation, Eq. 2.89, in state-variable
form, namely,

z=Az+bf(t), >0, z(0)=z (2.93)

with z and A defined in Eqs. 2.15, 2.16, 2.18a, b, while b as defined as

b= m (2.94)

Thus, the impulse response of the system in state-variable form is defined as the
response of the system under zg = 0 and f(¢) = 0(¢). We can determine, then, the
impulse response of the system at hand in exactly the same manner as we did for
the scalar first-order system in Sect. 2.4.5. That is, we transform Eq. 2.93 with zero
initial condition and acted upon by a unit impulse into a system with zero input
and non-zero initial condition at time 0F. We do this by integration of both sides of
the aforementioned equation, with f(¢) = 8(¢), between t =0~ and = 0™, which
yields
ot ot

z(07) —z(07) = A Az(t)dt + A b6 (t)dt (2.95)
In the foregoing equation, the left-hand side reduces to z(0"), while the first
integral of the right-hand side vanishes because z(#) remains bounded at the origin.
Moreover, the second integral reduces to b by virtue of the definition of the impulse
function, and hence,

z(07)=b
Thus, the system under study takes the form

1=Az, z(0")=b, t>0" (2.96)

whose time response, henceforth represented by z;(), can be readily derived from
Eq.2.21, namely,

z1(1) = Abu(r) (2.97)

which is the impulse response of the system under study. Now, obtaining the zero-
state response for an arbitrary input is straightforward if we convolve the foregoing
impulse response with a given input f(r), thus deriving

t
2(t) = / Ahf( - 1)dt (2.98)
0
and hence, the total response of the system takes the form

(1) = ez + /O Aty f(t—1)dt (2.99a)
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or, by virtue of the commutativity of the convolution,
it
(1) = Mg+ / A f(1)dr (2.99b)
Jo

The two above expressions for the total response of damped systems are valid, in
fact, for arbitrary n-degree-of-freedom (n-dof) systems, in which the state-variable
vector Z becomes 2n-dimensional, while vector b 2n-dimensional, and matrix A of
2n X 2n.

2.7 The Harmonic Response

Besides impulsive and abrupt inputs, dynamical systems can be subjected to
persistent, time-varying inputs that behave in an unpredictable manner. This is
the case in aircraft subjected to gust winds and turbulence or terrestrial vehicles
traveling on imperfect roads. While these systems are subjected to time-varying
inputs that are difficult, if not impossible, to describe in the form of an explicit
function f(z), these inputs can be regarded as the summation of infinitely-many
inputs of a much simpler structure. In fact, as the French mathematician Joseph
Fourier (1768-1830) showed in his famous work Théorie analytique de la chaleur,
published in 1812, any periodic function can be decomposed into an infinite sum
of sines and cosines of multiples of a fundamental frequency. Such an expansion
of a periodic function is known as a Fourier series. By extension, the same
decomposition can be applied to arbitrary functions using a continuous distribution
of frequencies that can be determined using what is known as the Fourier transform.
Thus, given any input, not necessarily periodic, it is always possible to find its
frequency content by a study that is known as spectral analysis. For linear systems,
such a decomposition, whether in a continuum of frequencies or in a discrete,
although infinite set of multiples of a fundamental frequency, is extremely useful
because it allows the analyst, by superposition, to find the response of the system
to that arbitrary input. Indeed, by means of superposition, the said response can
be found as an infinite sum, i.e., a series of responses to harmonic (sinusoidal
and cosinusoidal) inputs. These facts allow us to understand the importance of the
response of dynamical systems to simple harmonic inputs. We will term, henceforth,
such a response the harmonic response of the system at hand, which also goes by
the name of frequency response.

Below we study the response of mechanical first- and second-order systems to
harmonic inputs and then, using a Fourier expansion, we derive the response of
these systems to any periodic function. While the Fourier transform of arbitrary,
possibly random functions allows the study of the response of dynamical systems to
unpredictable or sfochastic inputs, we will skip in this book the Fourier transform
and focus on the Fourier series.
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The philosophy behind the analysis that follows is that we are interested in the
behavior of systems after a very long time has elapsed since an initial time, i.e., since
the system started being perturbed or excited with an input of the nature mentioned
above. Hence, initial conditions become immaterial and can be set arbitrarily. Now,
when we speak of long periods, we must realize that we are speaking of a time span
that is large with respect to the natural time scale of the system under study. In
fact, every single-dof system studied in Chap. 1 has one distinct time scale, namely,
the time constant for first-order systems or the natural period, i.e., the inverse of
the natural frequency, for second-order systems. Moreover, all physical systems
always contain a certain amount of damping, that takes care of any nonzero initial
conditions whose effect on the system response becomes negligible after a certain
finite time. Thus, we begin by deriving the zero-state response of the systems at hand
to harmonic excitations. For example, when we study the vibrations in the fuselage
of aircraft under turbulence occurring at cruising conditions, the initial conditions
become irrelevant. We might as well consider, then, that the system, in this case the
fuselage, started its motion at time —eco.

We will assume a harmonic input, i.e., the forcing term in the governing equations
is assumed to have the form

f(t) =Acos ot + Bsin ot (2.100)

We can study the response of the systems at hand to the input of Eq.2.100 by
superposition, i.e., by finding first the response to an input of the form cos ¢, then
that to one of the form sin @z and then express the total input as a suitable linear
combination of the two foregoing responses. Of course, by linearity, the coefficients
of that linear combination are the corresponding coefficients A and B of Eq. 2.100.
Coefficients A and B are termed the amplitude of the cosine and the sine signals,
respectively.

Below we study the time response of first- and second-order systems and show
that this response can be decomposed into a transient part and a steady-state part.
The transient part decays with time and, after a finite time 7 has elapsed, it becomes
negligible. What remains is a harmonic response that constitutes the steady-state
response. In particular, for a harmonic excitation of the form

f(t) =Acos ot (2.101)
the steady-state response, represented by xcs(#), takes the form
xcs(t) = Mcos(t + ¢) (2.102)

where M and ¢ are the magnitude and phase of the response under study. Thus,
the harmonic response is fully characterized by these two parameters, as shown
in Fig.2.35. It will become apparent that both the magnitude and the phase
are functions of: (a) the amplitude and the frequency of the input and (b) the
parameters—7 for first-order, { and @, for second-order systems. Below we derive
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Fig. 2.35 Harmonic response of a linear, time-invariant dynamical system

expressions for the magnitude and phase of the harmonic response of the systems
of interest and plot what is known as their frequency response plots. These plots are
also known as the Bode plots of the system at hand.

Prior to our study, we recall some useful trigonometric identities, namely,

Cccos ot + Cssin ot = K cos (@t + o) (2.103a)
where
C
K=1/C:+C%  oc=—arctan (C—S> (2.103b)
c
and
Cccos ot + Cysin ot = K sin (of + o) (2.104a)
where
Cc
O = arctan | — (2.104b)
Cs

with K as defined in Eq.2.103b.

Note that if the harmonic functions of the left-hand side of Eqs.2.103a and
2.104a involve themselve a phase angle [3, then the phase angle of the harmonic
functions in the right-hand side changes correspondingly, i.e.,

Cccos(wt+ ) +Cssin(wt + ) = Kcos(wt +a) or Ksin(wr+ag) (2.105a)

where the coefficient K is the same as that of Eq.2.103b, but the phase angles are
now

ob=o0c+p, os=os+p (2.105b)
2.7.1 The Unilateral Harmonic Functions

It will be useful to derive a relationship between the zero-state response of a system
to inputs of the forms (cos @t )u(¢) and (sin @t )u(t). These two functions are zero up
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until + = 07 ; they are identical to the harmonic functions afterwards, and henceforth
termed the unilateral harmonic functions. Note that, if observed at instants #>>0,
the unilateral harmonic functions become the usual harmonic functions.

Let x¢ () be the zero-state response (ZSR) of any linear system to an input of the
form (cos or)u(t); likewise, let x5(r) be the ZSR of the same system to an input of
the form (sin ¢ )u(z); and let x;(7) be the impulse response of the same system. Note
that here we do not distinguish among undamped, underdamped, critically damped,
and overdamped systems; neither do we distinguish between first- and second-order
systems. In the process, we will need the time-derivatives of the unilateral harmonic
functions, which we readily derive:

% [(cost)u(t)] = —o(sint)u(t) + (coswr)d(t)

But, from Eq.2.47a,
(cosr)d(t) = (cos(0))d(r) = 0(¢)

and so,

% [(coswr)u(t)] = —o(sinot)u(t) + &(t) (2.106)

or, solving for (sin w?)u(r),
1 1
(sinot)u(t) = 75[(005 ot)u(t)] + 55(0 (2.107)

Thus, the response of the system to the unilateral sine function can be derived as a
linear combination of the response to the unilateral cosine function and the impulse
response, by merely mimicking the foregoing relation among inputs in terms of
the corresponding relation among responses. This we can do by exploiting the
properties of LTIS, namely,

1d 1
Xs(l) = —EE.XC(I) + BX[(I) (2.108)

Likewise,

% [(sinwr)u(r)] = o(cos wt)u(t) + (sinwt)d(t)

Again, from Eq. 2.47,

(sinwt)o6(t) = (sin(0))6(r) =0

and so,

% [(sin ot )u(t)] = o(cos ot )u(t) (2.109)
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whence,

(cos)u(t) = %% [(sin o)u(t)] 2.110)

Thus, we can find the response of a LTIS to the unilateral sine function in terms
of its response to the unilateral cosine function by simply mimicking the foregoing
expression, in exactly the same way as done previously, i.e.,

1d

1) = ——xs(t 2.111
xc(t) = (1) (2.111)
The presence of the impulse response in Eq.2.108 is to be highlighted. This term
appears in that equation by virtue of the corresponding impulsive term in Eq. 2.106.

2.7.2 First-order Systems

The equation of motion of a first-order system is recalled below:
X+ax=f(t) (2.112)

In the subsequent discussion, we shall assume that the parameter a characterizing
the system is positive. Moreover, the zero-state response of a first-order system
to the (coswr)u(r) input, denoted, as above, by xc(¢), will be derived. Now,
since the unit step function is dimensionless, the input function in Eq.2.112 is
dimensionless, which means that its left-hand side is also dimensionless, and hence,
x(r) is expressed in units of time. This should not bother the reader, for actual
physical excitations always carry physical units that are accounted for by the units
of the amplitudes A and B of Eq.2.100.
The response sought can be expressed in terms of the convolution, namely,

g

xc(t) = /0 cos(r — T)hy(t)dT (2.113a)

where Ay (¢) is the impulse response of the system under study, i.e.,
hi(t) =e “ult) (2.113b)

which is recalled to be dimensionless.

Now, the integral of Eq.2.113a can be obtained in many ways. If a straightfor-
ward approach is used, we would substitute the cosine function of the convolution
by its exponential representation, namely,

Jjot —jot
cos ot = % (2.114)
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with j defined as the imaginary unity, i.e., as j = v/— 1. Alternatively, one can simply
search in a table of integrals or resort to symbolic computations, using scientific
software—e.g., Maple, Mathematica or Macsyma. The result is, in any case, as
indicated below:

1

=i (—ae " +acos ot + wsin ot ) u(t) (2.115)
a

xc(t)
from which we can readily identify the transient and the steady-state components of
the time response. Indeed, since we assumed at the outset that a > 0, the exponential
term in the above expression decays with time, and hence, the transient part of the
response, xcr (1), is readily identified, namely,

—a

- me*mu(t) (2.116)

xcr (1)
while the steady-state component, xcs(t), is given by

1
xcs(t) = ——— (acos ot + wsin wr ) u(r)

a -+ o

Since we are interested in this section in studying the behavior of the systems at

hand after a long time has elapsed, we can assume that the system started being

excited in the distant past. For the time frame of observation in which we are

interested, we can write u(¢z) = 1, and the above equation can then be rewritten
in the form

a (Y .
XCS(I) = <m) CoS Wt + (m) sin @t (2117)

Using Eqgs. 2.103a, b, we may rewrite this expression in the form

xcs(t) = Mcos(wt + @) (2.118a)
where
1 w
M=— = —arct — 2.118b
1/024,602 ¢ arcan(a) ( )

For completeness, we derive now the time response of the same system to an
input of the form (sin @#)u(¢) using Eq. 2.108. First, we calculate

d 1
X = —
a’+ w?

1
Tt

(a*e ™ — awsin ot + ®*cos wr ) u(t)

(—ae™ +acosot + w*sinwr) §(t)  (2.119)
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which, by virtue of Eq. 2.47, simplifies to

d 1

E (XC(Z‘)) = W (azeiat 7aa)Sin wt+ (1)2 COoS wt) I/l(t)
a

Moreover, we recall that
x1(t) =e “ult)

Thus, from Eq.2.108, we have

_ 1 1 2 —at . 2 1 —at
XS(I) = *am (a e —amsmowt + o COSCOI) I/l(t)+6€ I/l(t)
1 L
= ara [—we™ " —asinot + wcos ot | u(t) (2.120)

The transient component of the response xs(z), denoted by xgr(¢), is readily
singled out from Eq. 2.120, namely,

Q)

- meﬂ”u(r) (2.121)

xsr(t)

Likewise, the steady-state component of the same response, denoted by xgs(), is
identified from Eq. 2.120 as

XSS(I) = m (a sin W7 — @ cos O)l) M(t)
a

After a long time ¢ has elapsed, the unit-step function is identical to unity, and
hence, the above expression becomes

1
xss(t) = ) (asin ot — wcos ot ) (2.122)

Correspondingly, the magnitude and the phase of the xgs(¢) response can be
readily identified from the above expression for this signal, thereby obtaining

a . o
XSS(I) = <m) s wt — <m) cos wt (2.123)
Using Eq. 2.104a, we may write this equation as

xss(t) = M sin(or + ¢) (2.124a)
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where
1 0}
M=———u ¢ =—arctan(— 2.124b
0 ) arcan(a) ( )

which are essentially the same as those derived for the cosine input, as they should.

2.7.3 Second-order Systems

We attempt first to find the harmonic response of undamped systems using the
approach introduced for first-order systems.

2.7.3.1 The Response to the Unilateral Cosine Function
For a unilateral cosine input, we have
X+ o2x = (cos r)u(r) (2.125)

In the above equation, the right-hand side is, again, dimensionless, and so is its
left-hand side, which implies that x(7) is represented in units of time-squared.

Further, we recall the impulse response of second-order undamped systems,
namely,

I .
gi(t) = —(sinw,t)u(t)
Wy

which is recalled to bear units of time.

Upon calculation of the convolution of the (cos w?)u(t) input with the foregoing
impulse response, we obtain

x(t) = ﬁ (cos ot — cos Wyt ) u(t) (2.126)

from which we cannot identify a decaying term, as we did for first-order systems,
and our attempt to follow the previous approach stops here.

An alternative approach to finding the harmonic response of undamped second-
order systems is now introduced. We first derive the harmonic response of under-
damped systems, the response associated with undamped systems being obtained as
the limiting case, when { — 0, of the harmonic response thus found.

Let us then consider the second-order damped system excited by a unilateral
cosine function:

%+ 28 0%+ @Fx = (cos ot u(r) (2.127)
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Moreover, the impulse response of the above system for the underdamped case is

—wnt
) e
Ji(t) =

o (sin @yt )u(t) (2.128)

In order to obtain the response of the system of Eq.2.127, we resort to the
convolution of the (cos @t)u(t) input with the foregoing impulse response. This
convolution is calculated in exactly the same manner as done for first-order systems,
thereby obtaining the desired expression x¢(¢) for the given input, namely,

= —u(t) (2.129a)

with N(¢) and D defined as

_g(wz a),%) . 2 2 —Cant
N(t) = | —F——=—"sinwyt + (0" — w;)coswyt | e >™"
(r) o at + ( ) d

— [(0* — @7) cos ot —2{ @, sin ot | (2.129b)

D = 0* —20%07 + 0} +4{%0%0? = (0* — 0?)* + 4820’ w? (2.129¢)

‘We thus have

xc(r) = % { ¢St lw sinwyt — (1 — rjzc) cos a)dt]

B (1—rf)2+48%r; V1-¢2
+ [28rssinwr + (1 — r]26> cos t | }u(t) (2.130a)

with the frequency ratio ry defined as

rp= wﬂ (2.130b)

Since § > 0 and @, > 0, we can see that the transient term is that comprising the
exponential in Eq. 2.130a, namely

e~bont lC(HrZ)
oF [(1=r32+ 24P

xer(t) = sinowyr — (1 — rjzf) cos gt | u(r)

The steady-state component xcgs of the response given in Eq.2.130a can now be
recognized as

1
0 [(1- 132+ 28y

xcs(t) = [28rysinot + (1 — r?») cos | u(t)
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Again, we are interested only in the response after a long time has elapsed since the
system was first excited, and so, the unit-step function can be replaced by unity in
the above expression, thus obtaining

2 1—r%
xcs(t) = 1y sin @t + / cos ot
WF [(1=32 + (2Lry? oF [(1 =32+ 2¢ry 7]
(2.131)
Using Eq. 2.103a we may rewrite this expression in the form
Xcs = M cos(wt + ¢) (2.132a)
where
1/w? 2
M= /@ ¢ = —arctan (L@) (2.132b)
=22+ 2Ly i

Now the total response of an undamped second-order system to a unilateral cosine
input (cos of)u(t) can be derived by setting { = 0 in Eq. 2.130a, thereby obtaining

1 2
xc(t) = 1/7(11”2 (cos @t — cos Myt ) u(t) (2.133)
f

which is identical to the expression derived directly from the convolution theorem
and displayed in Eq. 2.126.

The corresponding harmonic response of undamped systems can now be derived
by setting { = 0 in Eq. 2.131, which yields the associated steady-state response as

1 2
xes(t) = L2 cos ot (2.134)
1-— ry

From the above expression, it is clear that the magnitude of the response is the
absolute value of the coefficient of cos wt. For the phase, we must consider two
cases. First, when ry < 1, the denominator of the said coefficient is positive and,
hence, the coefficient is also positive. Thus, the response to the input (cos ®?)u(t)
is exactly the same signal, except for a difference in magnitude; the response is
therefore in phase with the input, i.e., ¢ = 0. On the other hand, when r; > 1, the
denominator and, hence, the whole coefficient of cos ¢, are negative. Thus, the
response of the system, apart from a difference in amplitude, is opposite in sign to
the input, which corresponds to ¢ = £180°. However, the positive sign does not
make physical sense, since it implies that the response “leads” the input, i.e., the
system responds to the input before it is applied. The negative sign implies a lag
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in phase, which is consistent with the actual behavior of dynamical systems. The
response of the undamped system to the given input is, then,

xcs(t) = Mcos(t + ¢) (2.135a)
where
1/w? 0° ifrp <1,
|1—rj%|7 ¢ {—180O ifrp>1. ( )

The foregoing expressions for the amplitude and phase of the harmonic
response of second-order systems were derived from the steady-state response
of underdamped systems. However, a close look at those derivations reveals that
nothing prevents us from applying them to critically damped and overdamped
systems as well. In fact, M cos(wr + ¢) is a particular solution of the second-order
damped system excited by the input cos( ).

As a matter of fact, the steady-state responses derived above are nothing but
particular solutions of the associated ODEs, as the reader can readily verify. Upon
substituting the foregoing expressions for the harmonic response of second-order
systems into the corresponding mathematical model, it will become apparent that
those expressions verify indeed the model, if with particular initial conditions. In
the realm of the harmonic response, we are interested in the behavior of the system
at arbitrarily large values of ¢, and so, the initial conditions in this case become
irrelevant.

2.7.3.2 Resonance

One special situation occurs when 7y = 1, or ® = @,. From Eq.2.135a, we see
that M attains unbounded values when this occurs. Thus, when a harmonic input
is applied to a second-order undamped system at a frequency exactly equal to
its natural frequency, the magnitude of its response is infinite. This phenomenon
is called resonance and does not occur in first-order systems. Of course, such a
situation could never occur in a real-life system since, first, damping is always
present to some extent in actual systems, and, more importantly, the assumption of
the system being linear would no longer apply, as large amplitudes in the response
would occur, thus making the underlying model no longer valid. Still, the concept
is of extreme practical importance since, in actual systems, a very large and violent
response is produced whenever an exciting force is near the natural frequency of
the system. Thus, great care must go into the design of mechanical systems that
are required to remain as unperturbed as possible in the presence of harmonic
disturbances. What is needed in these cases is, apparently, a design that will ensure
that the system at hand is not subjected to excitations bearing frequencies near its
natural frequency at any time during their normal operating conditions.
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2.7.3.3 The Response to the Unilateral Sine Function

For completeness, and for further reference, we derive below the response of
underdamped systems to a unilateral sine input, (sin @#)u(t); the desired response
is denoted here by xg(¢). We do this by resorting to the same idea introduced earlier
for first-order systems, namely, by recalling Eq.2.108. To this end, we must first
differentiate xc(#) as given by Eqgs.2.129a, b, i.e.,

4 (we(0) = MW + W50,

where N(t) and D are given in Egs.2.129b, d; it will become more convenient to
write the latter in the form

D=y [(1-rf)+4(%r7] (2.136)

The impulsive term in the above expression for the time-derivative of xc(t)
reduces to

but N(0) vanishes, and hence,
% (xe(t)) = @ua) 2.137)

The time derivative N(¢) is readily found to be, with the aid of computer algebra,

(0 + ay)

J1-&

e Con | Lwi(0® + o)
JI O

2

+ [Zszw,, cos t + o0 — ;) sin o |

N(t) = —Lw,e ¢! [ sin wyt + (0% — w,%)cosa)dt]

COs Wyt — a)d(a)2 — a),%) sin a)dt]

or, after rearrangement of terms,

N(t) = eg“’"’{ l(za),,(la)—\/z_—;w,%) — V1= a0 - wj)] sin @yt

~ Ly (0* — 0 + 0 + ©F) cos a)dt}

+Aw, [2{rfcos ot +r4(r; — 1) sin ot
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Upon further rearranging of terms, the above expression reduces to

. 1—r2+28%7%
N(t) = (Dseigw"t (ﬂ?éf Sinwdt*ZCV;'COS(Ddl‘

+ o, [28rcos ot + rp(r; — 1)sin o] (2.138)

We can now substitute Eq.2.137 and the corresponding impulse response, ji (1),
into Eq.2.108. For quick reference, we recall below the impulse response of
underdamped systems:

e—§ Wyt

Ji(t) = o (sin wyt)

where @; = @,/ 1 — {2. After substituting the previous results into Eq.2.108, and
performing some algebraic manipulations, we obtain

xs(t) = — Loy H()ult) (2.139)
’ (1= 22+ (2Cr))? '
where
1—r;—20?
H(t) = eij”lrf ﬁ sin (Ddt — ZCCOS (Ddt
+28rscoswt + (r; — 1) sinor (2.139b)

Now, the transient response xs7(¢) of the system at hand to the unilateral sine
input is readily identified from the above expression, namely,

cor() = — ZW@) gy, 17572
R (R e L IRV 2

sin @yt — 2 cos a)dtl u(r)

(2.140)

while the corresponding steady-state response is

~(1/0})
ETARNEIInE

xss(t) = ( (28 rpcos ot — (1 —r7) sin ot ] u(t)

Again, we are interested, in the steady state, at times ¢ very large, at which u(¢) can
be replaced by unity, the above response then becoming

—(1/y)
1- rj%)z +(28ry)

xss(t) = ( > [28rycos ot — (1 —ry) sin 1] (2.141)
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and hence, xgg(7) has the form
xss(t) = Msin(or + ¢) (2.142a)

where

1/w?

M= )
V(=132 + (28

28ry
}’2

) (2.142b)
L—rs

¢ = —arctan <

The total response of an undamped system to a unilateral sine input can be derived
by setting { = 0 in the expression for xs(r) given by Eq.2.139 to obtain

—
~
ST

xs(t) = 220 (sin @t — rysin @yt ) u(r) (2.143)

H
\

R

N

Likewise, the steady-state response of an undamped system to a sinusoidal input is
now derived by setting { = 0 in the expression derived for xss(¢), thereby obtaining

XSS(I) = Mg Sil‘l((l)l + ¢) (2.144a)
where
1 2 o : .
My = ( /“’"2), o=10 if rp <1; (2.144b)
|1 —ryl —180° if ry > 1

It is instructive to analyze the total response of an undamped system when
excited by a harmonic input with a frequency identical to that of the system, i.e.,
when @ = @, or, equivalently, when r; = 1. For example, if we set @ = ®, in
Eq.2.133 or Eq. 2.143, we obtain an indeterminacy, i.e., 0/0. In order to resolve this
indeterminacy, we apply L’Hospital’s rule to Eq. 2.133, that we rewrite in the form

and we regard this expression as a function of 7 only. By L’Hospital’s rule, then,

B N'(rf)  —(1/0}) ot sin ,ryt
rg—1 D’(rf) 72]"f re=1

which yields
1
F(l) = EtSiH(J)nt
The function 2w, F (¢) is plotted in Fig. 2.36 for @, = 1 Hz = 2mrad/s, which shows

a dramatic case of instability. Note that the amplitude of the above response grows
linearly with time.
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Fig. 2.36 Resonant response 20,F(1)
of an undamped second-order 3
system
2
1 /\
N 2 3 e
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2.7.4 The Response to Constant and Linear Inputs

We consider a load that has been suspending from a crane by means of a cable during
a time long enough as to have allowed all transient components of its time response
to have faded away. If the crane is subjected to the sole weight of the load, we have
an example of a mass-spring system acted upon by a constant input, the weight of
the load. Likewise, a terrestrial vehicle, like that of Example 2.3.3, that has been
climbing up a slope for a time long enough as to have allowed for the decay of the
transient components of its time response, is an instance of a mass-spring-dashpot
system acted upon by a linear input. In this subsection we study the time response
of these systems, which is quite straightforward to obtain.

For the sake of brevity, we skip first-order and undamped second-order systems
here, and focus on second-order underdamped systems. Moreover, in all cases
considered here we assume zero initial conditions, with the purpose of being able to
apply superposition. We thus have

K420+ oix=A, x(0)=0, x(0)=0 (2.145)

where A is a constant, and initial conditions are given at t = 0, without mentioning
explicitly whether at 0" or at 0~ a difference that now becomes irrelevant because
the excitation is smooth, and hence, does not contain any impulsive or abrupt
components. The simplest way of obtaining the time response of the system at hand
is by rewriting the foregoing equation in the form

1
n

It is thus apparent that we can cast the foregoing system in a zero-input form with a
simple change of variable, namely,

1 1
ézx—EA, or x=§+EA (2.146)

n n
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which implies that the initial conditions will have to be given in terms of &(0) and

£(0), ie.,
1

= -4 £(0)=0

E+20mé+wiE=0, £(0)

Now it is a simple matter to derive the time response of the above system, which
turns out to be

A e St
oF \/1- {2

Therefore, upon returning to the original variable x(¢), the foregoing expression
leads to the time response of an underdamped second-order system to a constant
input, namely,

E(t)= (v/1—82cos wyt + §sinwyt)

A e bont .
Xeonst (1) = a)_,% 1— ﬁ(\/l —{2coswyt + £ sinayt) (2.147)

which the reader is invited to compare with the corresponding step response.
Now we derive the time response of the same system to an input that is linear
with time, under zero initial conditions, i.e.,

i+ 28w+ wix =Ar, x(0)=0, %(0)=0 (2.148)

Let us call xj,(7) the time response of the system under study to a linear input,
with zero initial conditions. Since the linear input is the integral of the constant
input, by linearity we have

t
xlin(t):/o xconst(e)de

Upon performing the above integration with the aid of computer algebra, we have

2 _
xiin () = % {a),,t + S0t [ZCcos Wyt + Q-1 sin a)dtl — 2(} (2.149)

n V1-82

whence it is apparent that the initial condition x;,(0) = 0 is satisfied. The time-
derivative of the foregoing expression need not be computed, for it is identical to
Xconst(?), by definition. Since this function verifies the initial condition x¢onst(0) = 0,
we have that the expression for xj,(¢) indeed satisfies the given zero initial
conditions, thereby completing the computation of the time responses of second-
order damped systems to constant and linear inputs.
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2.7.5 The Power Dissipated By a Damped Second-order System

Damping can be determined experimentally if the energy dissipated by a damped
second-order system and the motion undergone by the system are both known. In
particular, when the system is excited by a harmonic force, we know that the system
undergoes harmonic motion as well. Below we derive the relation that allows us
to determine the damping coefficient ¢ when we know the amount of energy E¢
dissipated by a damped second-order system per cycle as well as its amplitude M
and the frequency .
The system at hand is assumed to undergo a motion of the form

x(t) = Mcos(wt + ¢) (2.150)

and hence,
x(t) = —oMsin(or + ) (2.151)

Thus, from Chap. 1, the power I1; dissipated by the dashpot takes the form
(1) = ci?(t) = c *M? sin® (wr + ¢) (2.152)

which can be further expressed as

(1) = %cszZ [1—cos2(wt+¢)) (2.153)

Now, E¢ is obtained simply by integration of the power I, (#) dissipated throughout
a complete cycle, i.e.,

21/ o 1 21
Ec= / I, (t)dr = Eca)M2 / [1 —cos2(wt + ¢)] wdt (2.154)
Jo Jo

the integral thus reducing to 27, and hence,
Ec=rnc oM?

Therefore, if all parameters E¢, @ and M are known, the damping coefficient can
be readily found as
Ec

c=—p (2.155)

2.7.6 The Bode Plots of First- and Second-order Systems

In the preceding section we derived expressions for the magnitude of the response
of first- and second-order systems to a harmonic input. This magnitude has a unit
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associated with it, which is the same as that of the variable x. In engineering practice,
it is often advantageous to work with dimensionless quantities. Thus, we will define
a dimensionless quantity i called the magnification factor. For first-order systems,
M has units of !, and hence, Ma or, equivalently, M /7, is dimensionless and plays
the role of the magnification factor u, i.e.,
/.leMaEg (2.156)
Likewise, for second-order systems, M has units of time squared, and hence, we
can render it dimensionless by multiplying it by a quantity with units of frequency-
squared. The obvious candidate is @2, i.e., the square of the natural frequency of
the system at hand. Thus, for second-order systems, the magnification factor is
defined as

s = Ma? (2.157)

With the preceding definitions, we can readily derive the magnification factors
for first- and second-order systems, using the expressions derived for M previously.
These are listed below, along with the corresponding expression for the phase angle.
As before, for second-order systems, only the undamped and underdamped cases are
considered, the critically damped and overdamped cases being left as exercises.

For first-order systems, we have

1

()
U= —F/——, ¢y = —arctan | — (2.158)
1+(%)2 (d)

while, for second-order undamped systems,

1 0° ifrp <1
= = : ’ 2.159
Mgy ¢su { 180°  if re> 1 ( )

Finally, for second-order underdamped, critically damped and overdamped systems,

1

Usq = zcr
=22+ 2L

, ¢sq = —arctan < f2
1 ry

) (2.160)

Plots of 1 and ¢ versus log @ are known as Bode plots of the system and provide
all the information of the harmonic response of the system under study. However, the
log(-), like the exponential (), of an argument with physical units is meaningless,
which calls for a normalization of ®w in the Bode plots, as explained below.
Figures 2.37 and 2.38 show the Bode plots of first- and second-order systems. Note
that, for first-order systems, we have plotted y and ¢ versus ®/a, the latter being
a dimensionless quantity similar to the frequency ratio of second-order systems.



2.7 The Harmonic Response 163

Fig. 2.37 Magnification 1yl
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Fig. 2.38 Bode plots of second-order system for different values of damping ratio {: (a) magnifi-
cation factor; and (b) phase

Similarly, for second-order systems, y and ¢ are plotted versus the frequency ratio
®/®, = ry, which is also a dimensionless quantity. For both systems, the scales
for 4, ®/a and @/ w, are logarithmic to a base of 10. Moreover, the Bode plots of
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second-order systems are shown for undamped, underdamped and critically damped
systems; for underdamped systems, plots for different values of the damping ratio
are displayed.

Magnification factors are usually given in decibels, abbreviated db. A nondimen-
sional variable x is given in a decibel scale according with the definition

Xgp = 20log;o(x)  db (2.161)

That is, x increases by an order of magnitude every 20 db. Likewise, the interval in
which the frequency ratio increases by one order of magnitude is called a decade,
abbreviated dec; sometimes, the octave is used instead, which is defined as the
interval over which the frequency ratio is doubled, and abbreviated oct. For most
engineering applications, the decade is the most useful unit, for which reason, this
is what we will use here.

Note that, from the Bode plots displayed in Figs.2.37 and 2.38, it is apparent
that for very low values of the frequency ratio, the plot of the magnification ratio
flattens out at a constant value of unity. Likewise, for very high values of the same
ratio, the same plot flattens out at a constant slope. Moreover, while this slope is of
—20 db/dec for first-order systems, it is of —40 db/dec for second-order systems.
Note, for example, the similarity between the magnification Bode plots for first-
order and critically damped second-order systems. The only difference in these plots
is their slope at high frequency ratios. Instruments with Bode plots of the forms of
Figs.2.37 and 2.38 are said to be low-pass filters, as they reject frequencies above
the reference frequency, a or .

In general, n-order systems, which occur in multi-dof systems, have Bode plots
that flatten out at high frequency ratios at values of —20n db/dec.

2.7.7 Applications of the Harmonic Response

From the Bode plots of damped second-order systems, it is apparent that, at
excitation frequencies @ that are very low with respect to the natural frequency w,
of the system, the magnitude of the harmonic response of these systems is virtually
the same as that of the excitation. By the same token, at very high frequencies,
the magnitude of the harmonic response becomes negligibly low. In the subsections
below we show how we can apply these observations to practical design problems.
We may, for example, want to design a pneumatic hammer so that, at the tool-end,
it will transmit a very high force, capable of breaking hard rock while, at the handle
end, it will transmit a gentle force to the operator. Alternatively, we may want to
design instruments to measure accurately displacement, velocity or acceleration.
In these cases, we want to obtain a signal transmission with the highest fidelity, and
so, we should make sure that the natural frequency of our instrument is tuned with
the frequency range of the signal that we want to measure.
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a Fycos(wt) b Fcos(wt)
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Fig. 2.39 A pneumatic hammer under harmonic excitation: (a) Iconic model and (b) its tool FBD

2.7.7.1 Vibration Isolation

Consider the model of a pneumatic rock-breaking hammer depicted in Fig. 2.39a, in
which the force Fycos t is applied by the rock on the cutting tool and the support,
depicted as an inertial frame, is the handle, which is firmly held by the operator.
The latter is now regarded as an inertial frame. We want to determine the relation
between the force transmitted to the handle and the force applied onto the tool,
for design purposes. Moreover, the static force due to gravity in this and the
examples below is irrelevant, as it does not vary harmonically, and hence, does
not appear in our analysis.

First we need to derive an expression for the transmitted force F(¢). From the
free-body diagram of Fig.2.39b, it is apparent that this force is the resultant of the
forces acting at the ends of the spring and the dashpot, respectively. Hence,

F(t) = cics + kxcs

where xcs is the steady-state component of the displacement under a cosine
excitation. Thus, the transmitted force is a linear combination of the steady-state
displacement and velocity of the mass. Now, since the input is a harmonic function,
so is the steady-state displacement, and hence, the velocity. The transmitted force
is, then, harmonic as well, and we can fully determine it by its magnitude Fr and
its phase y. For ease of manipulation, we represent the steady-state displacement
in the form given by Eq.2.102, and hence, the steady-state velocity is obtained by
simple differentiation of the foregoing expression. For quick reference, we include
expressions for these two items below:

sz(l‘) = MCOS(COI#L ¢), XCs(t) =—-Mow sin(a)t+ (P)



166 2 Time Response of First- and Second-order Dynamical Systems

Therefore,
F(t) = —cMosin(ot + ¢) + kM cos(ot + ¢) (2.162)

and recalling that ¢ = 2{ w,m and k = ®?m, we have
F(t) = 28 oymMosin(or + ¢) + o2mM cos(or + ¢)
= a),%mM [—ZCrf sin(ot 4 ¢) + cos(wr + (P)}
Using Egs. 2.103a and 2.103b, we may rewrite F () as
F(t) = Frcos(wt + y) (2.163)
where
Fr = @?Mmy/ 1+ (28rs)? (2.164)
and, as the reader is invited to verify, M is given in this case as
Fy/m

M=
03\ /(1 =132+ (287

(2.165)

We have, therefore,

2
Fr=_fo 1+ (26r) (2.166)

=2+ 2L

Moreover, using Eq.2.105b, we have

y=tan '(28rs) + ¢ =tan" ' (2{ry) —tan”! < 12Crf2> (2.167)
s

The magnification factor ur of the transmitted force is thus defined as the ratio

_fr_ 1+ (28ry)?
Hr = F \/(1 —r})z-i- (2Crs)? (2.168)

Plots of both the magnification factor ur and the phase angle y are shown in
Fig.2.40.

The similarity between the Bode plots of Figs. 2.38 and 2.40 is to be highlighted.
Note that both magnification plots converge to the same asymptotes for very low
frequency ratios, namely, at a constant value of unity. Furthermore, at very high
frequency ratios, the Bode plots of Fig.2.40 flatten out at a constant slope of
—40db/dec, as ur — 0. Moreover, the magnification plots of the same figure, for
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Fig. 2.40 The Bode plots of the force transmitted by a damped second-order system to its base:
(a) magnification factor; and (b) phase

all values of damping coefficient {, cross the up = 1 axis at the same point. A quick
calculation shows that the crossing point is located at 7 = /2, a fact that the reader
is encouraged to verify.

With regard to the design of pneumatic hammers as described above, we can use
the Bode plots of Fig. 2.40. From these plots it is apparent that the force transmitted
to the operator will be negligibly small as long as the operation frequency @ of the
rock-breaking force is substantially above v/2 times the natural frequency of the
tool-pneumatic cylinder of the hammer, when the cylinder is modeled as a spring-
dashpot array in parallel, as shown in Fig.2.39.

An alternative application of the above-derived Bode plots is in the design of
foundations for equipment that is to remain stationary in the presence of parasitical
vibration of the ground. Such vibration is usually present in environments where
various machines are in operation. Equipment that should remain undisturbed by
this vibration include instruments and precision machine tools. To illustrate this
idea, let us assume that the equipment to be isolated from parasitical vibration can
be safely modeled as a rigid body of mass m and the foundation as a spring-dashpot
array in parallel, exactly as the model shown in Fig. 2.39a. Furthermore, we assume
that the ground undergoes a vertical displacement y(z) = Y cos wr. We want to relate
the harmonic response of the system, x(¢), to this input. To this end, we sketch first
the iconic model of the system in Fig. 2.41, and then derive its mathematical model.

The free-body diagram of the mass of Fig.2.41 leads to

mi+ cx+kx = cy+ky
and hence, in normal form,

i+ 28 oi + 0x = 2w,y + 07y
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Fig. 2.41 The iconic model of a mass suspended on a viscoelastic foundation that is subjected to
vibration

Further, by virtue of the harmonic form of the signal y(r), we have
54 28 01+ 02x = —2{ , @Y sin of + Y cos wr

That is, the system is subject to a linear combination of a sine and a cosine signal.
Using Eq.2.103a, we rewrite the right-hand side of the above expression in cosine
form, thereby obtaining

i+ 28 @i + wlx = Acos(wt + o) (2.169)

A=l \/1+(28rf)2Y, o = arctan(28ry)

Using Eq. 2.132a, the steady—state response of the system is given by

where

xcs(t) = Mcos(wt + 0 + ¢) (2.170a)
where
2
M= A/ (2.170b)
V=224 2L
or
2
YRR AVA e C147) (2.170¢)
=2+ 2L
and

1—7r2

¢ =—tan"! ( 267y ) (2.170d)
i
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Hence, the magnification factor Ly of the transmitted motion is given by

M [ @i
Yoy \/<1 AR+ 282 A7

which is identical to the magnification factor found above for the transmitted force
Ur, and so, a Bode plot for this item is not needed.

For design purposes, then, we aim to design a foundation so that it will isolate the
vibration y(¢) by giving the foundation a natural frequency that will be substantially
below all parasitical frequencies. In this way, the parasitical frequency ratios will be
substantially to the right of the value ry = /2 of the Bode plot of Fig. 2.40.

One more application of the Bode plots of Fig.2.40 is in the explanation of a
phenomenon worrying the civil engineers in charge of road maintenance. Transport-
regulating bodies specify the maximum allowable static load (mass) per axle in
terrestrial vehicles, whether these transport people or goods. Thus, buses and trucks
are subjected to the same regulations; transportation companies, with the aim of
maximizing their profit per trip, load their units to the limit. However, as it turns
out, buses produce much less damage to the road than trucks. The explanation can
be found in the difference in the suspension of the two types of vehicles: those of
buses are designed to give the passengers a comfortable ride; those of trucks are
designed to require the least maintenance, and hence, the only damping that the
latter have is the one that comes within the leaf springs that they use. In order to
explain the difference that the damping makes, let us model the load-suspension
system pertaining to one axle with the iconic model of Fig. 2.13a. Furthermore, we
model the irregular road profile as a sinusoidal track, thereby ending up with the
iconic model of Fig. 2.41, where y =Y cos wt, and the Bode plots of Fig. 2.40 apply.
Moreover, we can safely assume that trucks and buses, like any other terrestrial
vehicle, have suspensions that produce vertical vibrations with a natural frequency
of w, = 1 Hz, the only difference in the two types of suspension then being in the
damping. Now, the damping in trucks is very low, say, around 0.1, while that of
buses can be safely assumed to be around 0.5. From Fig. 2.40a, it is apparent that u
for { = 0.1 reaches a peak that is around four times that occurring at { = 0.5. As
a consequence, the truck transmits to the road a dynamic force that is around four
times as big as that transmitted by the bus.

2.7.7.2  Velocity Meter Design

Contrary to the second example of the preceding section, we may want in some
instances, such as when designing an instrument to measure the velocity of a moving
body, to be able to pick up the desired velocity within its frequency range with the
highest fidelity. What we mean by the latter is that we want to be able to subject
a mass m to a harmonic displacement that will follow the velocity signal to be
measured with the highest possible magnitude and the smallest possible phase angle.



170 2 Time Response of First- and Second-order Dynamical Systems

static equilibrium
when x=y=0

1z

i

A Y
NN

Fig. 2.42 An iconic model of the velocity meter

In order to attain this goal, obviously, the two signals, displacement of m and
measured velocity, must have the same frequency. The purpose of this design task
is to determine the physical parameters m, ¢ and k of a velocity meter, modeled
as a mass-spring-dashpot system, so that it will exhibit the harmonic response
described above. Our iconic model in this case is shown in Fig.2.42, where y(t)
is the displacement of the object whose velocity is to be measured, onto which the
base of the instrument is firmly attached; moreover, x is the displacement of the
mass m and the pick-up signal z(7) is defined as z = y — x. The mathematical model
is now readily derived from Fig. 2.42 in the form

mi=—c(x—y)—k(x—y) (2.172)

or
428, (k—y) + 0i(x—y) =0 (2.173)

or, in terms of z, the measured signal,
i+20 Wi+ 0Pz =7 (2.174)
We now assume that the velocity signal y of interest is harmonic, of the form

y =V coswt (2.175)

and hence, the foregoing model takes the form

i+ 20 0+ 02z = —0Vsinot
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Fig. 2.43 The Bode plots of the velocity transmission of a velocity meter

However, since we want our instrument to follow the velocity signal, which is
cosinusoidal, we have to express the foregoing model with a cosinusoidal excitation
as well, which is done by simply adding a phase of 90° to the above sinusoidal
signal, thus obtaining

T
420 nz+ w2z = 0V cos (a)t+§) (2.176)
The steady-state response of the system, then, can be written as
7= VM cos(ot+ ¢y) (2.177)
where M and ¢y take the forms of Egs. 2.142a, b, except that the latter is augmented
by a phase angle of 7/2. Now, the magnification factor that we need is one relating
oV M with the amplitude of the excitation signal V, as a dimensionless quantity. We

thus define the magnification factor of interest, along with the corresponding phase
angle, as shown below:

2 .
fy = “’"“"/VM - i .y = g —arctan (%) (2.178)
VU= 22+ 2L -1

which are plotted in Fig. 2.43.

An inspection of the Bode plots of Fig. 2.43 reveals that the frequency range in
which the magnification factor of this instrument attains its peak value is remarkably
narrow. Such an instrument is said to have a narrow bandwidth, which makes
it useless for our envisioned application. A narrow bandwidth means that the
magnification factor attains values above unity in a correspondingly narrow range
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Fig. 2.44 The Bode plots of the velocity transmission of a velocity meter with a high damping
ratio { =5

of values of ry. A means of enhancing the bandwidth of this instrument is to design
it with a rather high damping ratio, say { = 5, as made apparent by the plot of
Fig. 2.44a. From this plot, it is apparent that the velocity meter under study is useful
for the measurement of velocity signals comprising a frequency ranging from 0.2,
to about 10w,. The corresponding phase angle is shown in Fig.2.44b.

2.7.7.3 Accelerometer Design

Accelerometers are designed to provide a displacement signal that follows as closely
as possible a harmonic acceleration signal with a high amplitude and a low phase
angle. We thus assume that the accelerometer is modeled as the system of Fig.2.41,
the acceleration signal ¥(z) that we want to measure being harmonic, namely,

J(t) = Acos ot
the underlying mathematical model thus taking the form

i+ 20w+ 0l =75

with z defined as
7= y — X

The steady-state response thus becoming

2(t) = Mp cos(wt + ¢4)
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with My given as
A

03/ (1 =2+ (2

the phase being given as in Eq. 2.160, namely, as

2
¢4 = —arctan < Q’;)
1—rf

Now, we define the magnification factor L4 as

My =

u :(l),%MA
AT A

thereby obtaining
1

A =
V=2 + 282

which is identical to the magnification factor of Eq.2.160 and plotted in Fig. 2.38.

2.7.7.4 Seismograph Design

The instrument of Fig.2.42 can be used as a seismogragh if we want to measure

a harmonic displacement y(¢) of the base with the pick-up signal z =y — x. The

mathematical model we have is identical to that derived for the accelerometer, i.e.,
i+ 20w+ iz =75

Upon the assumption that the displacement y(z) is harmonic, we can write

y(t) =Y cos ot

and hence,
y=— ®°Y cos ot

the mathematical model thus becoming
428wz + 07z = — @Y cos ot = ©°Y cos(wr + )
The steady-state response of the system is then of the form

z(t) = My cos(wt + ¢y)
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Fig. 2.45 The Bode plots of a seismograph

with My and ¢y given as

2y 2
My = f ; ¢y = T — arctan 1 C"fz
V=2 4+ (2 o

The magnification factor y is thus defined as

My = M r}
V(I ISt

Plots of the magnification factor and the phase angle are shown in Fig.2.45.

Note that the Bode plots of this instrument reveal that the seismograph is
insensitive to low frequencies but very sensitive to high frequencies. The instrument
is thus said to be a high-pass filter.

In summary, the Bode plots obtained here have a common feature: the difference
between the high-frequency asymptote slope and the low-frequency asymptote slope
is always 420 db/dec. This feature is common to all second-order systems.

2.7.8 Further Applications of Superposition

In the two examples below, we include further applications of superposition, while
resorting to the time responses derived for harmonic inputs. We do this to analyze
the response of a second-order system to a pulse-like input, which is not periodic.
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Fig. 2.46 The iconic model of a terrestrial vehicle upon encountering a bump

Example 2.7.1 (An Undamped Terrestrial Vehicle Hitting a Bump). A highly sim-
plified iconic model of a terrestrial vehicle traveling at a constant speed v, upon
hitting a bump of height B, is shown in Fig. 2.46.

In this model, we neglect the damping in the suspension and consider only its
stiffness. Moreover, we assume that the bump does not affect the horizontal, uniform
motion of the vehicle, the bump being modeled via the function b(x), defined below:

b(x) = {Bsin(an/k), for 0<x<A/2;
0 otherwise

Here, we have x = vt and hence, the period of the sine function, in terms of the
wavelength A, is T = A /v. Determine the motion of the suspension-mass system
after the vehicle has hit the bump.

Solution: In order to ease our task, we start by realizing that b(x) can be
synthesized as

b(x) =B (sinz%) u(x) +B (sinm%k/z)) . (x_ % )

and so, we can obtain the desired response by superposition, i.e., as the sum of
the responses to each of the two foregoing unilateral sinusoidal functions. The
mathematical model of the system at hand, then, takes the form

w> u(t) + <sinw) u (t %)]

. 2
Z+ a),%z = (D,%B [(sm
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where we have replaced b(x) by b(t) for consistency with the model, since the
independent variable of the latter is time. Moreover, we assume that the vehicle
travels undisturbed up until it hits the bump, at which time we start observing the
system and set arbitrarily # = 0. The time response of interest can now be derived
by superimposing the time responses of each of the two sine inputs of the above
model. We start, then, by deriving the response to the first input. To this end, we use
the total response xs(¢) derived in Eq. 2.143 for an undamped second-order system
acted upon by a harmonic input of the form (sin @7 )u(r), with zero initial conditions,
namely,

—_
:8[\)

(sina)tfr'sina)nt) wiZﬂ/ZZ_n r.fﬂfzﬂ) m
/ ’ AT I A V&

=
&
—
~
~—
)

1—

\\

That is, the time it takes the vehicle to traverse the bump is one-half of the period
T associated with the wavelength A and the speed v. The total response z() of the
system at hand is now derived by linearity and time-invariance as

(1) = I*L’? { [sinf — rysin @yt ] u(r)

[l £) - (-5}

or, after some rearrangement of terms,

2(t) = 1 Brj% {(sinwt)u(t) + [sina) (t— %)] u (l— %) }
Bry

1 7@ {(sinw,,t)u(t) + [sina),, (t— g)} u (t - %) }

Note that the first term in the foregoing expression is nothing but the bump
function b(¢) divided by (1 — rj%). Now, as to the second term, this looks like a bump
as well, but it is not. Indeed, this term is a linear combination of two harmonics
of the same kind, i.e., of sines, with one delayed with respect to the other by half
a period of the bump signal. Since the natural frequency w, of the system is, in
general, different from the bump frequency , the two sinusoidal terms of the above
expression do no cancel each other. We thus have, in summary,

1
2
L—rf

B(t) = B{(sina)nt)u(t) + {sinco,, (r gﬂ u <t g) }

2(t) = [b(t) —rsB(1)]

where
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Fig. 2.47 The plot of 3(¢)/B B(1)/B
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The ratio 3(¢)/B is plotted in Fig.2.47 for @, = 1Hz =2nrad/s and T = 2 s, the
total time response z(¢) being plotted in Fig. 2.48 in nondimensional form.

That is, the response of the undamped system to a bump is a linear combination
of the bump and the function f3(¢), the amplitude of this response increasing as the
difference 1 — r% decreases. Note that this difference vanishes when the frequency
of the bump equals that of the spring-mass system, which occurs, in terms of the

given parameters, when
A 2m

Vo ooy,

Most terrestrial vehicles have a natural frequency of about 1 Hz, i.e., of @, =
21 s~!'. If we were going to encounter a sinusoidal bump with a wavelength 2
obeying the foregoing relation, for a given traveling speed v, we would like to have
an idea of the order of magnitude of the parameters involved, for realistic situations.
For example, if the traveling speed is around 72 km/h, then v = 20 m/s, which thus
would yield a value A = 20 m, a rather huge wavelength, and hence, not realistic.
A more realistic value of A is 1 m, which, for the same natural frequency of the
vehicle, gives a velocity v = 1 m/s or 3.6 km/h, a rather unusually small value.
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While a value of ry = 1 is, therefore, unlikely to happen in real-life situations, it

is instructive to find the response of the vehicle under this condition. To this end, we
regard function z(z), as given above, as a function of rg,ie.,

2(rp) = gg:ﬁ; =F(ry)
with N(rs) and D(ry) given by
N(rg) =b(tirg) —rB(t), D(rp)=1-1; (2.179)
By application of L’Hospital’s rule, we have
N'(ry)

F(l) - rflgll D’(rf)

and hence, as the reader is invited to verify,

zZ(t) = —% {tb(t) —b(t) — nB[cos(wyt — 7)]u(t — %)} ,for rp=1lorw,A =2mv
Therefore, the vertical oscillations of the vehicle under study remain bounded, even
under these apparently resonant conditions. The explanation is simple: ry refers to
the ratio @/w,, where @ = 2mr/A for the system of Fig.2.46, with r denoting the
radius of the wheel. However, notice that the input to this system is not harmonic,
but a bump. The foregoing response is plotted in Fig. 2.49 for @, = 1 Hz and ry = 1.

It is pointed out here that, the bump being zero for ¢ > A /v, it disappears from
the time response after the vehicle has traversed it. Hence, the remainder of z(z),
namely, the term containing the function [(z), is the steady-state response of the
system.
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Fig. 2.50 The iconic model of a terrestrial vehicle upon encountering a bump

Example 2.7.2 (A Damped Terrestrial Vehicle Encountering a Bump). Find the time
response of the vehicle introduced in the foregoing example, if we add “shocks” to
its suspension, as shown in Fig. 2.50, under the assumption that the system at hand
becomes underdamped.

Solution: The model now takes the form
7428 nz + 02z = 28 w,b(t) + 02 b(t)

and hence, the response can be synthesized as the sum of the two responses z; ()
and z;,(¢) to the first and the second terms of the right-hand side, respectively. We
start by calculating b(t), namely,

v=">'(x)v

and then find #'(x). From the expression derived in the previous example for b(x),
it is now a simple matter to show that

b (x)= MTB Kcos 2%) u(x) + <Cosw> ! (x_ %)]

2.7.9 Derivation of 7,(t)

To derive z;, () we use the xs(z) response for the second-order underdamped system
derived in Sect. 2.7.3, and invoke linearity and time-invariance, thereby obtaining

T
Zb(l‘) = O),%BXS(Z‘) + O),%BXS (t — E)
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and hence,

B

@) =~y

1-2¢%—r3
r_fefgw”t (Cf sinwyt — 2 cos a)dt>

i@

+28rpcos ot + (r% —1)sin wt] u(t)

2 2
B { Cw(tT)|:12C Iy ( T)
g rpe PO | ———Ssiney (1 -

<l—r%) +4Czr% V 1-¢2 2

—2¢ cos g (;7 %)}Jrzgrfcosw (tf g) +(r;—1)sinw (tf %) }u (tf g)

which can be recast in the form

Y )
_ -1 Brre— SOl 1-2¢ "o 2
(1) = m rre ﬁ sinwyt — 2§ cos wyt | u(r)

T

+Brfe*§“’n(’*i) {1214’\/27@’;]2[ sin @y (t - g) —2& cos wy (t — g)] u (t—g)
+28rsB {(cos ot)u(t)+cos @ (t - g) u (t — g)}

(3-8 {<smwt>u<f>+sinw("5)”("Z)H

2.7.9.1 Derivation of z;(t)

This response is derived likewise, i.e., by means of the response xc(f) of an
underdamped system to a unilateral cosine input, namely,

2(1) = (2L @,) @Bxc(1)u(t) + (2L w,) 0Bxc (t 7 g) . <t B g)

Hence, upon substituting both x¢(#) and x¢(r — T /2) into the foregoing expression,
we obtain

+28rysinowr 4 (1 — rjzc) cos a)t}u(t)

—_ : 2
Zb(t) = W Slna)dt(lrf)COS(Ddt]
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_ 2
ZC;fB {ecwn(fg) [—C(l +rg) sin @y (t Z)
(1—;’%) +4C2r]20 Vi-¢ 2

—(1=7r%)cos <t g” + 28rysinw <t %)
+(1=rj)eosw (f‘ %) }” (t_ g)

sinwyt — (1 — rjzc) cos wdt] u(t)

4 Be~bn(1=%) {_C(ll\/_i;f) sinay (rf g)

—(1-rj)eosy (f‘ gﬂ” (’_ g)
+28rB {(sinwt)u(t) + (Si““’ (’ - %)) ‘ (t - %)}
il o))

The total response z(¢) of the vehicle is, then,

which can be rewritten as

2(t) = zp(t) +2;,(1)

Shown in Fig.2.51 are the individual responses z,(f), z; () and their sum z(z),
for @, = 1Hz=2mrad/s, { =0.707and T =2 s.
Animation of this time response is available in 3 -DampedBumpldof . mw.

2.8 The Periodic Response

In this section, we will assume that the systems under study are subjected to
an arbitrary, though periodic, input; otherwise, conditions are similar to those of
the harmonic response. Thus, we assume that a very long time has elapsed since
the system under analysis was first perturbed. This is the case in many real-life
situations, like aircraft fuselage under vibrations produced by the turbines at cruising
speed or bodies of terrestrial vehicles under vibrations produced by the engine
running at constant r.p.m., and so forth. In these examples, the source of vibration
is either a turbine or an IC engine, both running at uniform angular velocity, thus
producing a periodic, although non-harmonic, input.



182 2 Time Response of First- and Second-order Dynamical Systems

z()/B

0.6 1 z(1)/B
0.4 4

2.5 t
02+

Fig. 2.51 Time response of an underdamped suspension encountering a bump

By means of Fourier analysis, we will decompose any periodic input into
an infinite summation, i.e., a series, of harmonics of multiples of a fundamental
frequency. To do this, we need some background, as described below:

2.8.1 Background on Fourier Analysis

We begin with a few definitions that will prove useful in the ensuing analysis.
A function f(t) is periodic of period T if, for any real value of 7,

f()=f+T) (2.180)

An even function f(t) is a function with the property

ft)=f(-1) (2.181)

while an odd function f(t) obeys

ft)=—f(-1) (2.182)

Now, a function need not be even or odd everywhere, i.e., for any value of ¢, to
be of interest to us. Since we are interested in periodic functions, we will look at
the functions under study only within a period of length 7', and so, we may add
that a certain function is even or odd within the interval [T /2,+T /2] if the above
definitions hold not necessarily everywhere, but within the said interval. Moreover,
we recall below a few facts that will prove to be useful in this discussion. The
pertinent proofs are available in any book on Fourier analysis or partial differential
equations.
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Fact 1: Let a function f(¢) be even in the interval [—7 /2,47 /2] and a function
g(7) be odd in the same interval. The integral of the product of these functions over
the same interval vanishes.

An example of even function is the cosine function, one of odd function
is the sine function. Note that the cosine and the sine functions are even or,
correspondingly, odd, everywhere.

It is now apparent that the sum of an arbitrary number of even functions is even
as well, a similar statement holding for odd functions. Here, we must realize that, if
a function is not even, it need not be odd, while keeping in mind the result below:

Fact 2: Any function f(¢) can always be decomposed into the sum of an even and
an odd component, f(¢) and fo(r), respectively, which are given by

Je@)=SIf@)+f(=0)],  folt) = Sf(t) = f(=1)] (2.183)

N —
NI —

Given any periodic function f(¢) of period T, its Fourier expansion is given
below:

= k& 2k
0= a0+ Sareos (%t) +sin (%I) (2.1842)
where

1

ao = = / f(t)dr (2.184b)
T )s
2 21k

ay = —/ £(t)cos (ﬂ) dt, k=1.2,....et. (2.184c)
T )s T
2 21k

by = _/ (t)sin (Lt) dt, k=1.2,... et. (2.184d)
T.)s T

with .# denoting any interval of length T, such as [-7/2,T /2] or [0, T].

We note that ag is nothing but the mean value of f(¢) in the interval of integration.
Moreover, wy = 27t/T is known as the fundamental frequency of f(t).

The process under which the foregoing coefficients a; and by, are determined, for
a given periodic function f(¢), is known as Fourier analysis or spectral analysis.
Needless to say, the Fourier analysis of a given function can be conducted with
paper and pencil by quadrature of the underlying integrals or by table-lookup only
in special textbook-type of cases. Otherwise, the analyst has to resort to numerical
methods. Note that the table-lookup procedure can be greatly eased and broadened
if symbolic computation software is used. In many instances, integrals that are not
available in tables can be found with the aid of this type of software.

Example 2.8.1 (A Simple Example). Find the Fourier expansion of the function

f(t) = sin® wyt
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Fig. 2.52 A train of impulses

Solution: This is a periodic function of fundamental period T = 27/ay. Its
Fourier expansion is particularly simple because we do not have to go through the
calculation of its Fourier coefficients from integrals. Indeed, our task will be greatly
eased if we recall the identity below:

1
—cos2myt
2cos [}

sin? t:l
W=7

which is already the Fourier expansion of the given function, and hence,

1
apg = =, ay = —

1
2 2
all other coefficients vanishing.

Example 2.8.2 (Fourier Analysis of a Train of Impulses). Obtain the Fourier expan-
sion of the train of impulses given below:

R (-F)

which is plotted in Fig. 2.52.

Solution: From symmetry considerations it is apparent that the mean value of the
function at hand is zero. It is also apparent that this function is even, and hence,

apy=0, by=0, k=1,2,...
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The remaining Fourier coefficients are calculated below:

T
ax = T/ )[cos(kayt)]dt

+T7 /2| = . i
—/ l —-1)'0 (t — z)] cos (@) dt
i,fw 2 T
+77/2 i
:z (-1) / 5(t—£)cos<@)dt
T . -2 2 T

[=—oc0

where the integration extremes have been set so as to take into account the
discontinuities in the impulse functions in the integrand.

It is apparent that the interval of integration comprises only two impulses, those
att = —T/2 and at t = 0, the impulse at r = +7/2 being left out of the interval.
Hence, the expression for a; reduces to

S AR COR
= % [ /J;T/:ZS <t+ g) cos (@) dt+/+TT/:25(t) cos <¥) dt]
In light of the identity appearing in Eq. 2.47, the above integrands are evaluated as
o (t—i—z) cos (@) =0 (t—i—z) cos [@ (—Z)}
2 T 2 T 2
=0 (t—i— %) cos(kmw) =6 (t—i— %) (—1)F

o(t)cos (@) = 6(t)cos [@(0)} =0(t)

Therefore,

e[ Dol Dy [ o] 3t

and hence,

4
AMu-1=7, A% =0
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sq(t)

1 —

Fig. 2.53 A square wave

i.e., the Fourier expansion of the train of impulses contains only cosine terms of
odd-numbered frequencies, all these terms with identical coefficients, namely,

flt)= i(—l)‘ﬁ (t %) = % icos [MT_I)%}

i=0 k=1

Example 2.8.3 (Fourier Analysis of a Square Wave). Determine the Fourier expan-
sion of the square wave sq(¢) displayed in Fig. 2.53.

Solution: 1t is not very difficult to realize that the integral of the train of impulses
yields a train of pulses, a pulse having the shape depicted in Fig. 2.33b. Indeed, every
negative impulse produces a sudden decrease of one unity, while every positive
impulse produces an increase of one unity in the above integral. We can therefore
realize that the integral of f(¢) is a signal that oscillates, about a given mean
value f, between —1/2 and +1/2, the jumps occurring every time an impulse
fires. Therefore, the above integral undergoes oscillations of amplitude equal to
1/2, while the given square wave undergoes oscillations of unit amplitude. As a
consequence, we have

sq(t) = 2/{f(6)d6

where the integral has been left indefinite and the integration takes place in the
domain of the dummy variable 8. Moreover, because of the linearity of the integral
operation,'! the Fourier series of the integral of the train of impulses is the integral
of the Fourier series of the train, i.e.,

sq(t) = ;g/tcos [MG] do+C

The integral operation is both additive and homogeneous, and hence, linear.
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where the integration constant is found from the condition that the mean value of
sq(?) is zero, which is apparent from Fig.2.53. Moreover, upon evaluation of the
integral,

- L . [2(2k—1)m
C
1;12k_151n[ T t]Jr

sq(t) =

Since the mean value of each term of the series is zero, that of the whole series is
zero as well, and hence, C = 0, which thus leads to

[N%;lwﬂ

41
sq(t) == sin
r & 2k—1

Alternatively, we can proceed to evaluate the Fourier coefficients by direct integra-
tion, as we show below. To this end, we observe first that the square wave is an odd
function with zero mean value and hence,

ar=0, k=0,1,2,...

the remaining coefficients being calculated from

T/2
by = E/ sq(¢) sin (@) dr
T -T/2 T

which, after evaluation and simplification, yields

by = % [1 —cos(mk)]

and hence,
by — 4/(mk), for k odd;
kT 0, for k even
Therefore,
| . [27(2k—1)t 45 1 [2m(2k+1)
t) = = —
sa(7) ;%ﬁm[ T } n%%+ﬁm[ T

sin @ —|—1s'n @ +lsin _10m +
7 )3\ )75 T T

which thus confirms the result obtained above.

Example 2.8.4 (Fourier Analysis of a Monotonic Function). Shown in Fig.2.54 is
the profile of a pre-Columbian pyramid, of those found by tourists when visiting
archeological sites in Mexico. This profile is labelled pyr(x) in that figure, in which
the wave length A now plays the role of the period T in the previous examples. In
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pyr(z)
J

N>
N[>
N[>

Fig. 2.54 A Pre-Columbian pyramid

thinking of tourists using wheelchairs, we would like to design the suspension of a
motor-driven wheelchair to help these tourists climb up these pyramids comfortably.
In order to do this, let us find the Fourier expansion of the profile.

Solution: We first note that the given profile can be obtained from the integral of the
square wave of Fig.2.53 when shifted 1 upwards. Thus, all we need to obtain the
Fourier series of the given profile is (a) add 1 to the square-wave Fourier expansion
derived above, (b) integrate each term of the Fourier series thus resulting, and
(c) divide each integral by 2, i.e.,

1 45 1 . [2m(2k—1)¢E
pyr(x)_zl/x{lJrEkEIZk_lsm{ T }}d&]

in which & is a dummy variable of integration. Hence,

LA 27 (2k—1)x
pyr(x) = 5x *Fg 2k—1 { p) }+c

where C is a constant of integration that can be obtained by noting that pyr(0) = 0
in Fig. 2.54. Thus,

But, as the reader can verify, e.g., using computer algebra,

§ 1.z
S (2k—1)2 8
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f(t)

AN
forFi

bty ty

Fig. 2.55 Polygonal approximation of function f(t)

and hence,
A A
=283
Therefore,
_l 1 A& 2n(2k—1)x
pyrl¥) = g + E_Fg 2k71 { p) }
—&—i-lx—i cos 2£c —l—lcos @ +icos _107rx +
8 27 &2 A 9 A 25 A

Notice that the above expansion includes a linear term, which accounts for the
monotonicity of pyr(x).

2.8.2 The Computation of the Fourier Coefficients

Here we study the procedure under which the Fourier coefficients of a periodic
function are computed using a numerical approach. We aim to compute the
coefficients {a;} and {b;}7 of the Fourier expansion of a periodic function f ().
We shall do this by simple numerical quadrature, as explained by Kahaner et al. [4].
Various schemes of numerical quadrature are available, the one that lends itself best
to our purposes is that based on the trapezoidal rule. In this scheme, the interval of
integration is divided into a number N of subintervalst;_; <t <¢,fori=1,...,N,
and a set of N + 1 points of coordinates (1;, f;), with f; = f(;), fori =0,1,...,N
is defined in the f(¢)-vs.-¢ plane. In the next step, every pair of neighboring points
is joined with a straight line, thereby obtaining a polygonal approximation of the
given function, as illustrated in Fig. 2.55.
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The desired integral is then approximated as the area below this polygon. Note
that each side of the polygon, along with its two vertical lines and the segment
joining points #;_ and ¢; in the 7 axis forms a trapezoid, which is the reason why this
scheme is called the trapezoidal rule. Moreover, we shall refer to this trapezoid as
the ith trapezoid, its area A; being given by

1
Ai=S0i(fir + i), Mi=ti—tiy, fi=f(1) (2.185)
Within our scheme, we shall divide the interval of integration uniformly, i.e.,
T .
At,-zﬁ, i=1,....N (2.186)
Now, ay is readily approximated as

@~ o (300 A+ 50 L)+t 52t fe)+ 3 vt )

171
= {E(fOJFfN)WLfIWLfZWL---JFfN2+fN1
But, since f(¢) is periodic, fy = fo, and hence,
1
ag ~ N(fo+f1+fz+...+f1v72+f1v71) (2.187)

i.e., ap becomes the mean value of the set of sampled function values { fi}f)v -1

Moreover,

2T

G~ —=—
K=TN

{% [fO COS(ka)DtO) + fi COS(ka)otl)]
+% [f1 cos(kaxty) + f>cos(kantr)] + ...
+% [fv—2cos(kwpty—2) + fv—1 cos(kwopty—1)]

Jr% [fv—1cos(kapty_1) + fncos(kapty)] }

But, for j=1,...,N,

iT
1 =ty+ jﬁ and cos(kapty) = cos(kmyto)
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and, hence, the foregoing expression becomes

ay ~ % { Jocos (kapty) + f1 cos [ka)o (to—i— ZZ\/)} + f>cos [ka)o (to—i— ZWT)] +...

+ fyv_2cos [ka)o (to-i- %)]"’ﬁvl cos [ka)o (t0+ w)}}

However,

iT iT iT
cos [ka)o (to + Jﬁ)] = cos (kaytp) cos (ka)o%) — sin (kaytp) sin (ka)o%)

the above expression thus becoming
2 T 2T
ay ~ NCOS (kaotp) { fo+ ficos <ka)oﬁ> + f>cos <ka)oﬁ> +...

) o)

—%sin (kaootp) { fisin (ka)()%) + f>sin (ka)OZWT) +...

+/fy-2sin (k%%) + fn—1sin (ka)ow) }

and, in compact form,

2 N T\ 2 g T
ay ~ N[cos(ka)oto)] bejcos (ka)ojﬁ) — N[Sin(ka)oto)] ; fjsin (ka)ojﬁ)
(2.188)
Likewise, for the b coefficients, we have
2 2 N-1 T
by ~ N[sm kaoty)] ; fjcos (ka)ojN> N[cos(ka)oto)] J:Z‘l fjsin (ka)ojﬁ)
(2.189)

From Eqs. 2.188 and 2.189 it is apparent that the Fourier coefficients have been
approximated by a linear combination of two sums of terms, a sum C; and a sum Sy,
which are defined as

CZENEIfcos k Z :Ei fisin ( k r (2.190)
k—Nj:()/ (DDJN ) k—N wo]N .
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In particular, for k = N/2, when N is even,

PR N T 2 Nl T
Cup =y Z Jieos (Soviy) = T sreos (i)

j=0
2 N=l 9 N-1 '
=5 2 ficos(jm) =+ 3 fi(=1) (2.191)
j=0 Jj=0
NV (N TN 2N .
SN2 = ~ j:1f/ sin (TDOJN) =y Zﬁfjsm <a)015>
2 N—1
=5 X fisin(jm) =0 (2.192)
j=1

In summary, the Fourier coefficients can be approximated in the form

ax = [cos(kmyty)|Cy — [sin(kwoto)]Sk (2.193)
by ~ [sin(kaoto)]Cy + [cos(kmpto) ]Sk (2.194)

Interestingly, the foregoing expressions can be cast in a rather revealing vector
form, namely,

[ak] N [COS(kwofo) Sin(kwoto)] |:Ck

be| sin(kaoty) cos(kapty) | [ Sk

] , for k=1,2,...,etc. (2.195)
the 2 x 2 matrix being orthogonal; this matrix rotates vectors in the plane by an angle
kanty. Thus, the magnitudes of the two vectors involved in the foregoing equation
are approximately equal, i.e.,

al+ b}~ Cl+8? (2.196)

Note that ag is not included in the foregoing vector expression; it appears in
Eq.2.187.

Moreover, the two foregoing sums, Cj; and Si, bear a particular significance
in the context of Fourier analysis. They turn out to be the coefficients of the
discrete Fourier transform of the sequence of discrete values .7 = {f;}"'.
Now, the said transform is the discrete counterpart of the Fourier transform of a
continuous function f(z), for —ee < t < 40, and hence, finds extensive applications
in engineering and economics. As a matter of fact, the discrete sequence .¥ defined
above, is known in economics as a time-series. The frequency analysis of time-series
is important in many areas. For example, in management, the frequency analysis of
the variations of market indicators given as time-series provides clues on trends,
which helps in the decision-making process. Included in Kahaner et al. [4] is an
application of time-series frequency analysis to the meteorological phenomenon
known as ‘El Nifio’.
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Because of the frequent occurrence of the C; and S; coefficients in many
applications, software for their efficient computation is available in many scientific
packages, e.g., Matlab, IMSL, Maple, Mathematica, and the like. Kahaner et al.’s
book is nowadays complemented with a companion book [5] that offers down-
loadable software.!? This software package includes tools for the calculation of the
foregoing coefficients in the context of a more general set of routines meant for what
is called the Fast Fourier Transform (FFT). FFT, or FFT analysis, is used extensively
in engineering, science, and economics to determine the frequency contents of either
continuous or discrete functions of time, i.e., signals. Astronomer Carl Sagan, in his
science fiction bestseller Contact, describes a group of information scientists trying
to find a clue on the existence of God with the aid of the number 7. What these sci-
entists do is a frequency analysis of the occurrence of the digits in this number and,
moreover, they try this frequency analysis in various numerical bases. The frequency
map that the scientists obtain, with number 11 as a basis, turns out to be a circle!

Coming back to our problem of calculating the Fourier coefficients of a periodic
signal, the natural question to ask is up to how many coefficients can we compute
from a subdivision of the integration interval of length equal to one period into
N subintervals? As discussed by Kahamer et al., if the interval is divided into N
subintervals, then we can, at most, compute |N/2| coefficients, where | - | stands
for the floor function of (-), defined as the greatest integer contained in the real
interval [0, N/2].

An interesting result, known as Parseval’s Theorem or Parseval’s identity [6] is
now recalled, that finds extensive applications in the realm of Fourier analysis. We
will use it for error estimation in our calculations. This result can be readily derived
by squaring both sides of Eq. 2.184a, thus obtaining

2 k
zakcos (it) zbksm (—t)]
e 2nk < 2nk
+2aozl:akcos <%t> +2aozl“bk sin <%t>

> <2nk >]
zakcos —t
1 T

In the next step, we integrate both sides of the foregoing equation within one whole
period. Without going into the details, it is apparent from the above equation that
there will be an infinite sum of terms of five kinds, namely,

fA(6) =ap+

< . (2mk
;bk sin (Ttﬂ (2.197)

1. akcosz(zgk )

for every k;

. The integral over one whole period of these terms is a,% times 7' /2,

12http ://www.mathworks.com/moler
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2. b2 sin (2”k t). The integral over one whole period of these terms is b2 times 7/2
as well, for every k;

3. ajbycos( 2Tjt) sin (Z”k ), for j, k=1,2,..., including terms for which j = k. The
1ntegral of every term of this kind Van1shes

4. ajay cos(szt) cos (Z”k ), for j,k=1,2,... and j # k. The integral of every term
of this kind vanishes;

5. bjby sin(2% 1) sin (2”k ), for j,k=1,2,... and j # k. The integral of every term

T
of this kind vanishes.

As aresult of the foregoing observations, the right-hand side of Eq.2.197 reduces
to the infinite sums of terms of the first two kinds described above, and hence,

e fz(t)dt:azTJrZiaerZibz (2.198a)
1 0 24 kTS A k
or, if we divide both sides of the above equation by 7',

LT, SRNEE SE IR P
tdt =ag+5 Y ag+5 Db 2.198b
T/,r/zf()dt @+ 5 2ty 2k (2.1950)

1 1

Now, by taking the square root of both sides of the above equation, we obtain

1 o o
[F ()] oms = 3 <2a5+2a§ +Zb§> (2.199a)
1 ]
with [f(#)]ms defined as the root-mean square of f(t), i.e.,

T/2
[f(£)]rms / (2.199b)
T/2

Therefore, the root-mean-square value of the periodic function f(r) equals the
square root of one-half the sum of the squares of its Fourier coefficients, with a%
taken twice. Since root-mean square values are associated with energy—all energy
functions are quadratic either in the generalized coordinates or in the generalized
speeds—what Parseval’s Theorem states is simply one more form of the First Law
of Thermodynamics, i.e., the Principle of Conservation of Energy.

Note that the right-hand side of Eq.2.198b is an infinite sum of squares. As
a consequence, if the infinite sums are truncated after N, harmonics, the Nj-
approximation of the given function thus resulting leads to an underestimation of

[f(6)]ms, i€

ai+ = zak + = 2192 s (2.200a)
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Fig. 2.56 Iconic model of an
air compressor mounted on a
viscoelastic foundation

Let ey, be the error in the N,-approximation of a given periodic function f(z).
The square of this error is defined as

2 2 2 1 & 2 1 & 2
e, = [f(O)]ims — | a5+ EZak - EZbk >0 (2.200b)
1 1

Obviously, as more and more harmonics are included in the Nj,-approximation of a
given periodic function, the error decreases monotonically.
In summary, to calculate the Fourier coefficients, we have

Algorithm (Fourier):

1. If N is even, then the coefficients are calculated for k = 1,...,N/2, with g
being calculated for ag as well; otherwise, the coefficients are calculated for
k=1,..,(N—1)/2.

2. Calculate ap as the mean value of the numbers { f; }Y~!.

3. Calculate the C; and S coefficients, for k = 1,...,|N/2] using expressions
(2.190).

4. Calculate the a; and by coefficients, for k = 1,...,|N/2] using expressions
(2.195).

Example 2.8.5 (Spectral Analysis of the Displacement of an Air Compressor).
Shown in Fig.2.56 is the iconic model of an air compressor mounted on a
viscoelastic foundation that is modeled as a spring of stiffness k¢ in parallel with
a dashpot of coefficient c. The relative displacement s(r) of the piston with respect
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200

100

6 [rad]
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Fig. 2.57 Slider displacement vs. crank angular displacement

to the housing of the compressor is measured as indicated in the same figure and is
given below as a function of the angular displacement of the crank, 0:

5(8) = acosO +by/1— p2sin® O

where p = a/b and the crank turns at a constant angular velocity @y.

For the foregoing displacement, which is plotted in Fig. 2.57 for a = 100 mm and
p = 0.5, compute the Fourier coefficients of the function s(6) numerically and give
an estimate of the error incurred in the calculations. (As one can readily realize, a
longhand Fourier analysis of the foregoing function would be intractable.)

Solution: It is apparent that the signal at hand is even, and hence, its sine coefficients
are all zero. Therefore, we only need worry about the a;, coefficients, fork =0, 1, ...,
N. Let us now calculate these coefficients for 1, 2, and 4 harmonics. For purposes of
illustration, we obtain these coefficients below by longhand calculations for 1 and
2 harmonics, i.e., for N = 2 and 4; for N, =4 or N = 8, we resort to numerical
calcualtions, but do not include the details here.

1. For N, = 1, N = 2, which yields the sampled values fy, f1 and f> = fp, as shown
in Fig. 2.58. We thus have

f(t) = ag+ aj cos mpt

the coefficients ag and a; being calculated below. First, note that

fo=£(0)=300,  fi=f(t;)=100
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ft)

300

100

() (W (2m)

Fig. 2.58 Polygonal approximation of function s(6) with N = 2 intervals

Therefore,

ag = %(fo +f1) =200

p T T
C) = zzfjcos k_aoj> = focos(0) +fi cos W5 | =fo—fi=200
J=0 i e —~

29 T . . T
S| = 5 ijsm <a)oj§> = fosin(0) +f; sin on =0
N A
0

Hence,

a; =Cycos | aptg | — Sysin | awptg | = C1; =200
~~ ~~
0 0

Thus, with one harmonic,

f(t) =200(1 + cos wyt)
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Fig. 2.59 Polygonal approximation of function s(6) with N = 4 intervals

2. For N, =2, N = 4, which yields the sampled values fy, f1, f2, f3 and f4 = fp of
Fig.2.59. Now we have

Sf(t) = ag+ ay cos wyt + ap cos 2wyt

In order to calculate the above coefficients, we start by calculating the function
values at the sampled instants:

1 - p2sin? (g) —200v/1—0.25=173.2051 = f3

————
0 1

fo =300, fi :acos(g)er
_2

where we have made use of symmetry to find f3. Moreover, by inspection,
> =100

and hence,

(300 + 173.2051 4 100+ 173.2051) = 186.6025

FN-

ag =
Furthermore,

3
G = %jzz)fjcos (a)oj§> = {focos(O) + ficos (g) + facos(m)

NI —

+f3cos <377r>} %(fo — f2) =100
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Table 2.1 Fourier coefficients of function s(6) of the air compressor
N,=1 Ny =2 N, =4

ap (mm)  200.00000000000  186.60254037844 186.84270485857

a; (mm)  200.00000000000  100.000000000000  100.000000000000

ap (mm) 26.794919243112 13.397459621556
as (mm) 2.1316282072803x 10~ 14
as (mm) —0.48032896025319
13, . T\ 1 . (T .
S = 3 zfjsm a)ojz =3 Josin(0) + fi sin (5) + fosin(r)
j=0

+fysin (37”)] i) =0
Likewise,

3
G = % Y fjcos <2a)0j§> = % [focos(0)+fi cos(m)+f>cos(2m)+ f3 cos(37)]
Jj=0

1
= 5(300 —173.2051 4+ 100 — 173.2051) = 26.7949
1<, . T I . .
Sy = 3 Y fjsin 260on =3 {fo sin(0) + f sin(7) + f>sin(27)
Jj=0
+fs sin(3n)} -0
Therefore,
ay = Cycos (a)ol‘o) -5 Sin(a)ol‘o) =100
ay = Cycos (26001‘0) — Spsin (Za)oto) =26.7949
and hence,

f(r) = 186.6025 + 100.0000 cos wyt + 26.7949 cos2 myt

Note that the coefficient of the first harmonic turns out to be nothing but the crank
length, which is plausible in light of the expression for () given above, in which
this length is the coefficient of cos 6.

3. The foregoing values, as well as those for N =4 (N = 8), are given with 14
digits, as obtained with the aid of Matlab, in Table 2.1. We thus have, with four
harmonics and four decimals,

5(0) ~ 186.8427 4 100.0000cos 6 + 13.3975cos26 — 0.4803 cos46

where the third harmonic does not appear because a3 turns out to vanish. Again,
notice that the coefficient of the first harmonic is the crank length.
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Fig. 2.60 s(0)-approximation with 1, 2, and 4 Fourier terms

The plots of s(6) approximated with N, = 1, 2 and 4 are shown in Fig. 2.60.
Note, from this figure, that the value of s(6) approximated with one single harmonic
overestimates s(6) by 33% at its peak values; when s(6) is approximated with two
harmonics, an overestimation of 4.5% is obtained. The approximation with four
harmonics, on the other hand, underestimates s(6) by less than 0.01%, but this
difference, obviously, is not visible in that figure.

Let us now try to estimate the error incurred in the foregoing calculations, which
we can do with the aid of Parseval’s identity. To this end, we need the integral of
s2(6) over one whole period, which gives us the rms value of s(6), i.e.,

1 g2« 2
Srms = _/ (a0089+b\/1—p2sin26) doe
21 Jo

Upon expansion of the above integrand, s*(6), we obtain

s2(0) = a*cos’ 0 +2aby/1 — p2sin® @ + b*(1 — p*sin® O)

Itis now apparent that the desired integral cannot be calculated by simple quadrature
because of the presence of the square-root term. However, a close look of Table 2.1
will reveal that the crank length a is the coefficient of the first harmonic of the
Fourier expansion of s(6) with more than one harmonic, and hence, the remaining
harmonics of that expansion are bound to give the Fourier expansion of the second

term of s(6), by/1—p2 sin” @. Therefore, the error incurred in approximating 5(0)
by its Fourier expansion is identical to the error incurred in the approximation of




2.8 The Periodic Response 201

Table 2.2 Fourier . N, = N, — N, — 4
coefficients of function

\/1—p2sin” @ and the

ag/b  1.0000  0.9330 0.9342

ay/b 0.1340 0.06699
estimate of its rms value, X as/b 0.0000
as/b —0.002402

vz 1.0000  0.9378 0.9354

1 — p2sin® @, which will prove to be much easier to compute. Indeed, the rms
value of the foregoing square root is

[ 1-p2 sm@ \/27r/ [1—p2sin®0]d6

Thus,
27':

[ — p2sin 0 2717/ 100529)} de

or
1 p2 p2 2rn

/1 —pzsinze} =4/=—= [(1 ——) 6+—sin(26)}

|: rms 2n 2 4 0
Finally,

R

For the case at hand, p = 0.5, and hence,
{\ /1 — p2sin? e} =1/0.8750 = 0.9354
rms

which is exact to four digits. Table 2.2 includes the values of the Fourier coefficients
of the expansion of the foregoing square root, which are identical to those of [s(0) —

al/b.

An approximation to the Fourier expansion of s(0), frequently invoked, is
obtained by approximating the square root, for “small” values of p, in the form

/ p’ p*
1—p2sin?0 ~1— Tsinze =1- 7[1 —cos(20)]

which thus yields the approximate Fourier expansion

2 2
J1— 02sin20~ 1P P~
1—p?sin“O ~ 1 4+4cos(29)
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whose approximate Fourier coefficients are

2
Go=1— % —0.9375, @ =0, @="F —=0.0625

Therefore, according to Parseval’s identity,

p’ p’ ’ b L, 15
K I>+pcose+Icos(29)}ms—ﬁo+§ﬁl+§52

=0.93752+0.5 x 0.0625% = 0.8809

and hence,

p* P’
[( Z) +pcos€+zcos(26)] =0.9385

Displayed in Table 2.2 are the values of the coefficients of the exact Fourier

expansion of /1 — p2 sin” @, item /T appearing in the same table being defined as

As compared with the exact value obtained above for the rms value of the square
root, 0.9354, the approximation formula gives a fairly acceptable error of about
0.3%. Note that the exact Fourier expansion of the same function, as given by
Table 2.2, gives an error of about 0.2% when the first two harmonics are considered.
Thus, the proposed approximation, which is limited to “small” values of p, gives
acceptable errors even for a relatively large value of p, namely, 0.5.

Finally, note that the exact Fourier expansion of the above square-root function
matches the function itself, up to at least the first four digits, when the expansion
includes the first four harmonics. The moral of the story is, then, that while simple
approximations can give acceptable results, an even higher accuracy can be achieved
at a rather low computational overhead.

2.8.3 The Periodic Response of First- and Second-order LTIS

In this section we shall determine the steady-state response of first- and second-order
systems to periodic inputs. Such a response will be termed the periodic response of
the system at hand. As we have seen, such an input can be represented as an infinite
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series of sine and cosine terms using the Fourier expansion of Egs. 2.184a, b. Now,
Eq.2.184a can be rewritten as

f(t) =ao+Y axcos et + Y by sin axt (2.201)
1 1
where
2k
o = % (2.202)

Focusing on the terms under the summation signs, we see that they involve harmonic
functions of certain frequencies wy. The steady-state response of the system to any
one of these terms alone has the form

Mkc cos(it + @) or M,f sin( gt + @) (2.203)

where MkC, M,f and ¢ can be determined using the results of Sect. 2.7 with A = a,
B = by, and o = wy. Since ag can be regarded as a harmonic function of magnitude
ap and frequency @ = 0, the steady-state response My of the system to the input
ap, can be determined using the results of Sect.2.7 with A = ap and ®w = 0. The
steady-state response of the system to the periodic input f () can then be obtained
via superposition, so that

xp(t) = Mo+ > M cos(wt + ) + > My sin( ot + @) (2.204)
1 1

or
- 2wk - . ([ 2mk
xp(t) = My + ZMkC cos <Tt + ¢k> + ZM,f sin (Tt + (Pk) (2.205)
1 1

In the balance of this section we will determine expressions for M, M,f and ¢y for
various types of systems.

2.8.3.1 First-order LTI Dynamical Systems

If a first-order LTI dynamical system is driven by a periodic function f(¢), then we
can model the system dynamics in the form

= k& 2k
%+ % = dg +;ak cos %t +21:bk sin %t (2.206)

The term M, is determined by setting @ = 0 and multiplying M by aq in Eqs. 2.118a,

b, to obtain a
My==, ¢=0 (2.207)
a
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Now, Mkc and ¢ are obtained by setting @ = 27k/T and multiplying M by ay, in
Eqgs.2.118a, b, so that

27k
ME=—% ¢ = —arctan <l) (2.208)
a*+ (2mk/T)? Ta

M,f is obtained likewise, by setting @ = 27k/T and multiplying M by by in
Eqgs. 2.124a, b, which yields

b
M= — (2.209)

Va?+ (2nk/T)?’

2.8.3.2 Second-order Undamped LTI Dynamical Systems

Below we show the model of an undamped second-order system driven by a periodic
function expressed in Fourier-expansion form, namely,

- 2nk & 2mk
X+ a),%x:ao—FZakcos%t—i-Zbksin%t (2.210)
1 1

We derived the frequency response of these systems in Sect.2.7.3 for har-
monic inputs, the associated magnitude and phase expressions being displayed
in Egs.2.135a, b and 2.144a, b. From these responses, we obtain the frequency
response expressions for the system at hand, i.e.,

ao
My = e $o=0 (2.211a)
ak/(a),%) c 0° if kro < 1;
= 4N = 2.211b
T - % —180° if krp > 1 ¢ )
bi/ (@)
S k n
= —"= 2.211
OTRrEr 22119
where ry is defined as the ratio
2
o= =% (2.212)
o, Tw,

2.8.3.3 Second-order LTI Dynamical Systems

A damped system acted upon by a periodic input leads to the model below:

it 2wk it 2wk
X428 w,x + a),%x:aoJrzl:akcos%tJrzl:bksin%t (2.213)
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The frequency response expressions for the underdamped case were obtained
in Sect.2.7.3. We also pointed out in that subsection that the same amplitude and
phase relations hold for critically damped and overdamped systems. From the two
sets of magnitude and phase expressions, Eqgs.2.132a, b and 2.142a, b, we obtain
the desired frequency-response expressions for the system at hand, as shown below:

ao

My =25 6p=0 (2.214a)
n
ME = ai/ @ (2.214b)
V(1= R22)2 4 (2Lkro)?
¢ = —arctan [%] (2.214c¢)
M = bi/ () (2.2144d)
V(1= R2r3)2 4 (28 ko)
ro = % - ng (2.214e)
n n

Example 2.8.6 (The Periodic Response of an Air Compressor). For the numerical
values given below, find the steady-state dynamic force transmitted to the ground
by the compressor-foundation system of Sect.2.8.2, with the crank turning at a
constant @y.

a=100mm; p=0.5 m=10kg; M =200kg;

W, =26.1799s7"; @y =100rpm; ¢ =0.2

Solution: As the reader can readily verify, the mathematical model of the
compressor-foundation system takes the form:

kg

Lo o=~ o=

M+m
where s(0) is given in Example 2.8.5. Now, we need the Fourier expansion of the
right-hand side of the foregoing equation. To this end, we can proceed in two ways,
namely, (i) by finding §(¢) explicitly from the second derivative of s(0) given above,
and then computing the Fourier coefficients of this function; alternatively, (ii) by
differentiation of the terms of the Fourier expansion of s(6) found in Example 2.8.5.
Since we already have the latter, it is apparent that the second approach should be
more expeditious.

Note that s(6) was found to be accurately approximated with its first four
harmonics, namely,

s(0) =ap+ iakcos(ke)
1
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Fig. 2.61 The four Fourier coefficients A; of the force-transmission analysis
and hence,
4 4
$(0) = —an Y kaysin(k6), §(0) = —wj Y k*aicos(k)
1 1
the governing equation thus taking the form
4
i+ 28 i + wix = Y Agcos(k0)
1

with Aj, defined as
m

M-+m

A=} Kap, k=1,2,3,4

Shown in Fig. 2.61 are the four coefficients A, for the given numerical values.

Now, the force transmitted to the foundation, F(¢), can be expressed as a sum of
harmonics having the form of the expression appearing in Eq.2.163, i.e.,

4
F(r) = Frcos(kayt + )
T

with F; and y; derived from the expressions given in Egs.2.166 and 2.167, with
Fy = Ar(M +m) or Fy = @3mk?ay, for k = 1,2,3,4. Therefore,

F. = AMAm)V1+ (ZCrk)z, v =tan~ ! (2¢r) —tan~! ( 2€rk2)
V(=224 (22

-1
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Fig. 2.62 Steady-state force transmitted to the foundation

where the counter k in the foregoing expansion is not to be confused with the
stiffness of the foundation, ky. Moreover, the counter is not needed, for the value
of w, is given instead. Additionally,

=R 1234

Wy

The steady-state transmitted force, computed with four harmonics, is plotted in
Fig.2.62.

2.9 The Time Response of Systems with Coulomb Friction

Systems with Coulomb friction are more difficult to handle than those with viscous
friction that we studied so far. One reason is that these systems lead to nonlinear
models, as we will show presently.

We consider here a very simple model, namely, a mass coupled to an inertial
frame through a linear spring and Coulomb friction, as depicted in Fig. 2.63. Here,
we model friction as in Chap. 1, namely, we do not distinguish between static and
dynamic friction coefficients and take the friction force as proportional to the normal
force, the proportionality factor U, i.e., the friction coefficient, being constant.

Under the foregoing conditions, it is now a simple matter to derive the governing
equation of interest, namely,

—UN,if ©>0;

e
A {/.LN, if <O0;
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Fig. 2.63 Mass-spring

system subjected to Coulomb N
friction
m
S
which readily leads to
mi+ kx = —pUNsgn(%) (2.215)
or
N
i+ oix = —u—sgn(x) (2.216)
m

Such a model is, then, said to be piecewise linear. We have thus, piecewise,
an undamped second-order system acted upon by a constant force of magnitude
fo = UN/m. Clearly, as the velocity changes sign, so does the friction force, always
opposing the motion. It is then expected that, within a period in which the velocity
does not change sign, the friction force will slow down the mass, which will
eventually come to a standstill. Now, because of the potential energy stored in the
spring upon reaching the standstill position, the mass will resume motion as long
as the force supplied by the spring is large enough to overcome the friction force.
Motion will eventually stop when the spring force is not large enough to overcome
the friction force. Thus, in order to find the desired time response, we can assume,
without loss of generality, that we start observing the system while the mass is
stationary, and so, we can assume the initial conditions x(0) = xo > 0 and x(0) = 0.
We then have

N
)'c'+a),%x:/.1%, x(0)=x0 >0, x(0)=0 (2.217)

The response of the above system is readily derived from previous results. Indeed,
this response has the form given in Eq.2.88, with vo = 0 and f(t) = uN/m =
const, i.e.,

T N1
t) = (cos w,t —|—/ ——(sinw,(t — 7))dt 2.218
(1) = eosont)o+ [ uo - (sinwy(r — 1) @218)
and hence,
_UN _MN
x(t)—mw’%—i-(cosa),,t) (xo ma),%) (2.219)

while the velocity is

(1) = — o (sin 1) <x0 - :a];) (2.220)
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Therefore, the mass will reach a standstill at a time 1 = f; = 7/ ®,. Furthermore,
upon substitution of 7, in the expression for x(z), Eq.2.219, an expression for x| =
x(t1) is readily derived, namely,

UN N UN
X1 = 7 Xo— U 2 =—x0+2 2
mao; ma? ma?
Now we regard ¢t = ¢; as the initial time for the ensuing motion. The governing
equation from which this motion is derived is identical to the former, Eq.2.217,
with the difference that now the non-homogeneous term changes sign, the response

thus becoming

N N
x(t) = 7:11(02 + (cos yt) <x03/.1mw2), t>n
n n

Likewise,

X(t) = — 0y (sin wyt) (xo —3u IZ,z)
m n

Therefore, the mass reaches a standstill at a time #, > #; given by t, = 27/ ®,, at
which x(r) attains the value x, = x(t,), given by

UN
mo?

X2 :x074

The motion for ¢ > 1, is derived likewise. It is apparent by now that the mass will
attain a standstill at 1 = 13 = 37/ @,, at which

UN

o

X3 Ex(t3) =—xp+6

and hence, the mass attains rest at a sequence of positions { x; }f given by

xi:(—l)i<x0—2i#N), i=1,..F

mw?

xr, the final position, being reached when the friction force is greater than the force
provided by the spring while the mass is at rest, the mass thereby stopping for good.
The value F is the lowest integer F for which

k|xF| < [,LN < k|xF,1|
or

N
|xF| < MT < |xp,1|

A plot of the above time response is shown in Fig. 2.64.
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Fig. 2.64 Time response of mass-spring system subjected to Coulomb friction

Note that the time response of the system at hand is piecewise harmonic, with
decreasing amplitude. However, contrary to viscous damping, which produces an
exponential decrement of the motion amplitude, Coulomb damping produces a
linear decrement. Hence, the nature of a damped system can be identified by
inspection, i.e., by looking at its decrement.

Finally, it can be readily proven that the sequence of values {xi}f is governed by
the recursive relation given below:

N
Nip1 = =% 20 xg=x0, i=1,....F (2.221)
ma.

n

with xr observing the constraint derived above.

2.10 Exercises

2.1. We refer to the tugboat-barge system of Example 2.2.1 under the failure
conditions described therein, but with the numerical data given below: 75 = 10 s,
Tr = 8, vg = 5 m/s, the length of the tugging cable being 8 m. Determine the time
elapsed until the occurrence of a collision. Hint: A graphical solution is suggested
here.

2.2. The iconic model of an overhead material-transport system is sketched in
Fig.2.65. The system consists of a massless, rigid wheel driven at a controlled
constant speed w along a bent track, in such a way that the load, of mass m, can
be safely assumed to undergo pure translation. Note that the load is attached to the
wheel by means of an undamped suspension. Find the value of w beyond which the
wheel will jump off the track after reaching the horizontal track section.

2.3. Refer to the aircraft modeled upon landing as shown in Fig.2.13. At touch-
down, the fuselage lies a height iy = 1/(27) m above its static-equilibrium level
(SEL), while the approach velocity has a horizontal component u that can safely



2.10 Exercises 211

,,,,,,,,,,,,,,,,,

k k
2 2

Fig. 2.65 An overhead material-transport system with an undamped suspension

be assumed constant during touchdown and a vertical component vg of 4v/2m /s. If
w, =1 Hzand { =/2/2,

(a) Find the maximum height /; reached by the fuselage from the SEL right after
landing
(b) Find the maximum force transmitted to the ground

2.4. Consider the overhead crane of Example 1.6.5. We want to stabilize the
unstable rod-up equilibrium configuration with analog feedback applied by a
torsional spring of stiffness & at the pin of attachment of the rod with the slider. Find
the minimum value kpi, of k that will make the feedback system stable, under the
assumption that the spring is unloaded in the rod-up equilibrium configuration. Now,
for a value of k = 2kp,;, and constant ii = 0.5g, sketch the time response of the system
under the perturbations (1) §6y = 0.02 rad, §6y = 0; (2) §6p =0, §6y = 0.02 rad/s;
and (3) 86y = 0.01 rad, 6y = 0.06 rad /s. Comment on the relationship among the
three results. Assume that the pin provides a light damping of 10%, i.e., the damping
ratio is 0.1, and g/l = 4 s72.

2.5. We refer to the system of Exercise 1.2. An experiment is conducted to
determine the stiffness of the shaft. The experiment consists of letting the bar fall
freely from its top position, i.e., with the motor exerting a zero torque on the pinion.
As the bar reaches its bottom position, the motor is blocked, thereby fixing the left
end of the shaft to an inertial frame. It is then noted that the link undergoes 80
small-amplitude oscillations, behaving as a rigid body, about its lowest position in
10 s. Moreover, the light damping always present, in the form of air drag, material
hysteresis, and the like, produces a decrement of the amplitude of the oscillations
such that, after 80 oscillations, the amplitude is only 5% of its original value. With
this information, and knowing that the bar is 1 m long and weighs 117.72 N, find
the stiffness of the shaft and the coefficient of damping, under the assumption that
damping is linear.

2.6. The system of Example 2.4.2 is revisited here. Under the assumption that @, =
3.1451 rad/s and § = 0.04711, find the minimum height / from which the mass m;
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Fig. 2.66 A railroad car approaching a bumper

should be dropped in order to produce a strong-enough rebound of the pad that will
exert a pull of the springs on the ground. Assume that the coefficient of restitution of
the ball with the pad is e = 0.5. Find the instant f,;, at which the pull is expected to
occur. Note: Because of the change in conditions, the plot of Fig.2.25 has nothing
to do with this problem.

2.7. Boxes are transported on a horizontal track of rollers. Upon placement of a box
of mass m on the rollers, the box is given a push that moves it at a speed vg. Find
the value of vy that will allow the box to travel a given distance d before its speed
drops below 0.5 v, under the assumption that the lubricant of the rollers produces
linearly viscous damping of a known coefficient ¢(Ns/m).

If a batch of different boxes, ordered by weight, is to be placed on the rollers
at equal time-intervals 7', with equal initial speed vy, how would you order the
placement of the boxes, in order to prevent collisions between boxes, i.e., from
heavier to lighter, alternating them, etc.? Explain your rationale.

2.8. The railroad car shown in Fig.2.66 is released with a speed of 20 km/h a
distance of 50 m from the bumper to the right. The car weighs 100 kN, and its
axles turn on bearings providing a linearly viscous damping that decreases its speed
by 80% just before hitting the bumper. Once the bumper has been hit, assume that
the car engages the bumper without backlash and without energy losses. Then, the
compression of the springs is recorded. It is found that the spring compression
reaches a first peak of 250 mm and a second one of only 35 mm. Find:

(a) The damping coefficient of the car axles

(b) The damping ratio of the car-bumper system
(c) The natural frequency of the same system
(d) The stiffness of the bumper

(e) The damping coefficient of the bumper

2.9. Assume that the railroad car of Fig.2.66 weighs 98.10 kN, and travels at a
velocity v(¢) to the right. Upon hitting the bumper, coupling is assumed to occur
instantly and without backlash. Under these ideal conditions, assume further that
the wheels roll without slipping on the railway, the only sink of energy being the
lubricant in the axles, which can be assumed to produce linearly viscous damping
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7

Fig. 2.67 A helicopter lifting a load: (a) the physical system (silhouette of the Aérospatiale—
Eurocopter—AS 355 Ecureil Helicopter); (b) the iconic model

of coefficient cy = 0.7 kNs/m. The car is released with a velocity vg and, 10 s
afterwards, it is observed to hit the bumper with a velocity of 10 m/s.

(a) Find the value of vg.

(b) The bumper is to be designed so that it will provide linearly viscous damping
with a damping ratio of { = 0.5 and undamped oscillations of 1/(2r)Hz.
Specify the spring stiffness and the dashpot coefficient.

(c) Find the maximum force transmitted to the bumper, when the car approaches it
as described above, i.e., with a velocity of 10 m/s.

(d) Sketch the displacement of the car as a function of time after coupling has taken
place, and determine the maximum deflection experienced by the bumper.

(e) What design changes (i.e., new values of k and ¢) would you recommend in
order to bring the maximum deflection of item (d) down to 10 % of the value
found above, without changing the damping ratio? Under these changes, what
is the maximum force transmitted for the given approach velocity?

2.10. Shown in Fig.2.67a'? is a helicopter lifting a load of mass m at a constant
lifting speed v, [g being the length of the spring when the load is airborne and under
static equilibrium. The lifting mechanism is modeled in Fig. 2.67b as a linear mass-
spring-dashpot system. Moreover, the force f exerted by the cable on the mass can
be expressed in the form £(t) = ke + e

We define the dynamic factor Dy as the dimensionless quantity by which the
weight of the load has to be multiplied, when designing the cable, to account for the
dynamic effects of lifting. We want to determine this factor by finding the maximum
force exerted on the cable once the load is airborne. To this end,

3Reproduced with authorization from http://commons.wikimedia.org/wiki/ File:Helicopter_
silhouette_AS-355.svg
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(a) Show that the condition under which the force in the cable attains a stationary
value (maximum, minimum, or saddle point) is given by

(45— 1D)i+28wx =0
(b) Find an expression for D, if we know that { = 0.5

2.11. For the motor-clutch system described in Example 1.6.10, assume that the
rotor can be safely modeled as a homogeneous cylinder of mass m = 5 kg and
radius » = 100 mm. In designing this system, we want to meet the specification
below: when the rotor is turning at a constant angular velocity o, it is required that,
upon turning the motor off, the rotor angular velocity be reduced to at least 1% of
its original value in 100 ms. What is the minimum value of the dashpot coefficient
that will produce this behavior?

2.12. (To be assigned only if Problem 1.8 was previously assigned.) In designing
the suspension of Problem 1.8, a test is conducted on the suspension such that the
wheel is displaced from its equilibrium state by a small amount yy and is then
released at rest. It is required that the wheel return to within 1% of its equilibrium
configuration after the second oscillation. If the natural frequency of the suspension
is 1 Hz, what is the required value of the damping ratio? Under these conditions,
for yp = 50 mm and yy = 0O, plot the time response of the system for the first three
oscillations.

2.13. A fluid clutch connects a load, e.g., the whole inertia of an automobile, to
an engine, as shown in Fig. 1.23. Assume that the torque transmitted through the
clutch, when it is engaged, is proportional to the difference in speed of the input
and output shafts (proportionality constant ¢). Assume also that the speed w of the
engine shaft is constant and unaffected by the load. If the load is a pure inertia J
and the system is underdamped, find the time response of the load angular velocity
wg = 0, after the clutch is suddenly engaged.'*

2.14. A wheelchair crossing a ditch is modeled as the underdamped mass-spring-
dashpot system shown in Fig. 2.68.

(a) Determine the time response x(z) of its vertical motion, upon traversing the
ditch at a constant speed v, in terms of the physical parameters of the system
and the geometry of the ditch.

(b) Plot x(z) vs. time at a suitable scale, for values of

\/E % 1

— =0.01, —, 10.0

27 Ao, ’

o, =1Hz, (= o

Comment on the results.

14This exercise is drawn from a similar one in [3].
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Fig. 2.68 The iconic model of a wheelchair crossing a ditch
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Fig. 2.69 A terrestrial vehicle climbing a cycloidal ramp

2.15. A terrestrial vehicle is modeled as the underdamped mass-spring-dashpot
system shown in Fig. 2.69. Determine the time response y(¢) of its vertical motion,
upon overcoming a cycloidal slope at a constant speed v, in terms of the physical
parameters of the system and the geometry of the slope. The cycloidal slope is
modeled via the function 1 (x), defined as

0, for x<0
n(x) =< H[x/L—1/(2xn)sin(2rx/L)], for 0<x<L
H, for x>L
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Fig. 2.70 Vehicle with undamped suspension traveling on a wavy road

Furthermore, plot the response of the system under the conditions: ¢ = 0 and
®, = 1 Hz, for three values of v, v = 0.0lw,L, v = w,L/(27), and v = 10w,L,
L = Im. Comment on your results.

2.16. Shown in Fig.2.70 is the iconic model of a vehicle with an undamped sus-
pension—intended to model worn-out “shocks”—traveling on a wavy road whose
profile is modeled as a sinusoidal wave 1 (x) = hsin(2x/A).

(a) In order to prevent the mass from oscillating with an amplitude greater than
5h, a range of the values of the constant velocity v should be avoided; find this
range in terms of the given parameters.

(b) Now, we want to add shock absorbers to the suspension, while knowing that the
weight of the vehicle body is 10 kN and that the damped frequency of the system
should be 1 Hz. Find the stiffness and the dashpot coefficient of the suspension
that will prevent the mass from moving with amplitudes greater than 2.5k under
any constant velocity v.

2.17. An aircraft turbine mounted on a testbed is modeled as shown in Fig.2.71a.
The turbine provides a compressive force f() of the saturation type,'® as plotted
in Fig.2.71b. Derive the time response of the system, x(¢), under zero initial
conditions.

2.18. A Baja vehicle weighing 5,000 N is being designed with a suspension that has
to provide a natural frequency of 1 Hz. Moreover, it is required that, upon letting the
vehicle fall from a certain height hg, the vehicle body bounce back to successive
height peaks 1 and h;, so that i, be 20% of h;. Find the dashpot coefficient and the
spring stiffness of the suspension.

15The saturation function sat(x) was introduced in Eq. 1.37 and plotted in Fig. 1.26b.
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Fig. 2.72 An overhead material-transport system with an underdamped suspension
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2.19. We study here the behavior of the underdamped material-handling system of
Fig.2.72 as the wheel goes down a step of height / along its track at r = 0.

(a) Derive the mathematical model of the system.
(b) Find the time response of the system.
(c) Find the values of x(0") and x(0™).

2.20. Shown in Fig.2.73 is the model of a terrestrial vehicle with an undamped

suspension, traveling at a constant speed vy on a bumpy road that is known to have a
periodic profile. For purposes of our analysis, we model the road profile in the form

nx)=nh ’sin (%x)}
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Fig. 2.73 Terrestrial vehicle traveling on an bumpy road
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Fig. 2.74 Terrestrial vehicle overcoming a 45° ramp

for a bump height 2 and a wavelength A. Upon introducing the coordinate y mea-
suring the vertical position of the mass with respect to its equilibrium configuration,
the governing equation takes the form

J+apy =
Find the steady-state response y(¢) of the system in terms of the parameters of

the system and of the road profile. Hint: 2sinacosb = sin(a+ b) + sin(a — b).

2.21. Anall-terrain terrestrial vehicle with an underdamped suspension is modeled
as in Fig. 2.74. It is meant to overcome a 45° slope as shown in the same figure, while
traveling at a constant speed vg. The variable x measures the vertical displacement
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Fig. 2.75 Magnitude (1) and phase (¢) of the tests conducted on a vehicle suspension

of the vehicle with respect to an inertial frame. This frame is located so that the
origin corresponds to the position of static equilibrium of the vehicle when it is at
rest on the ground before hitting the ramp. The variable y represents the height of
the ramp from the ground. Derive the time response of the vehicle.

2.22. We refer here to the suspension system of Problem 1.8. The linearized model
about the equilibrium configuration y = 0 takes the form

mey+ cey+key = f(1)

where y is a “small-amplitude” displacement from equilibrium, while mg, cg, and
kg are the equivalent mass, equivalent dashpot coefficient, and equivalent stiffness
of the linearized system, and f(z) is an external vertical force. Expressions for mg,
cE, and kg are given as

3 3
mg =19m, cg= ZC’ kg = Zk

The suspension system is tested on a machine that applies a vertical force
f(t) = Fycos ot on the wheel with @ changing in a broad spectrum of frequencies,
thus obtaining the plots shown in Fig. 2.75. For the displacement y(z) determine the
values of ¢ and k, if m =5 kg.

2.23. The tool of a NC lathe is modeled as a linearly elastic, massless spring,
while the positioning mechanism is modeled as a mass-dashpot system, as shown
in Fig.2.76. When the workpiece is turning at a constant angular velocity @y,
the workpiece exerts a displacement y(f) = Acos @yt on the tip of the tool due
to the irregularities in the workpiece profile, where A is assumed to be “small.”
Find the frequency @y for which the force transmitted to the machine-tool frame
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Fig. 2.76 Model of a
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Fig. 2.77 Iconic model of a coordinate-measuring machine

is a maximum. In this model, note that the workpiece cannot, properly speaking,
exert a pull on the tool. However, the spring is assumed to be under compression
all the time, the displacement y(z) becoming positive when the contact point of the
workpiece is to the right of its nominal position; the latter is defined, in turn, as the
one that the contact point would have if the workpiece were perfectly circular.'®

2.24. Shown in Fig.2.77 is a rough iconic model of a coordinate-measuring
machine, as it is probing a nominally flat surface at a constant velocity w, while
approaching a groove that can be safely modeled as a triangular ditch. Note that
the slider is massless and can move freely and without friction on its horizontal
guideway. Also note that the probe is always in contact with the surface. Under
the assumption that the system at hand is underdamped, and for a set of numerical
values that yield the model

FA4 20+ 2x =200[u(t) — 2u(t — T) + u(t — 2T)]

16This exercise is drawn from a similar one in [3].
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Fig. 2.78 Iconic model of a coordinate-measuring machine

find the time response of the system in terms of the corresponding responses to
abrupt and impulsive excitations.

2.25. Shown in Fig.2.78 is the same model of the coordinate-measuring machine
of Exercise 2.24 as it probes a nominally flat surface at a constant velocity w. The
surface shows small irregularities that can be approximated as a harmonic wave of
amplitude A. Note that: (1) the slider is massless; (2) the slider can move freely and
without friction on its horizontal guideway; and (3) the probe is always in contact
with the surface. Under the foregoing assumptions,

(a) show that the mathematical model of the system can be cast in the form
§+ 28 0+ wfx = £(t)

and find an expression for f(z).
(b) Under the assumption that the system at hand is underdamped, and for a set of
numerical values that yield the model

¥4 2%+ 2x =200coswr  [um/s’]

find an expression for @ in terms of the parameters of the problem.
(c) Find the value of the steady-state peak force exerted by the probe on the surface,
assuming m = 1 kg.

2.26. Find an expression for the time response of the underdamped system of
Fig.2.79 traveling at a constant velocity w upon encountering a ramp of angle ¢, in
terms of the response(s) of the same system to abrupt and impulsive excitations.

2.27. Shown in Fig.2.76 is the iconic model of the tool-carrying mechanism of
a lathe, with point P indicating the contact point between tool and workpiece.
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Fig. 2.79 An underdamped system encountering a ramp

The latter subjects the tip of the tool to a harmonic displacement y(r) = A cos wt,
with A = 500 pm, that is due to the irregularities on the machined surface. The
mathematical model of this system takes the form

§+ 28 Wi + wix = w2y (t)

If we know that m = 1 kg, { = 0.5, and w, = 200/ Hz for the model at hand, find
the range of cutting speeds @ that will produce a steady-state force exerted at point
O higher than 48 N, with O denoting the mounting of the tool carrier on the frame
of the machine.

Hint: The use of Bode plots is highly recommended here.

2.28. Shown in Fig.2.76 is the iconic model of the tool-carrying mechanism of a
lathe, with point P indicating the contact point between tool and workpiece. The
presence of an irregularity on the latter subjects the tip of the tool to a triangular
bump, as shown in Fig. 2.80. The mathematical model of this system takes the form

X+ 28 i+ wfx = f(t)

(a) Find an expression for f(¢) in terms of the parameters of the system.

(b) Now, for a given set of numerical values of the natural frequency and the
damping ratio, the foregoing system is acted upon by a function f(z)—not
necessarily the same as that of item (a)—of the form

f@&) =r(at)—2r(at—aT)
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Fig. 2.81 A simplified model of a press mechanism

where r(t) is the unit ramp, and T is a constant. Sketch the foregoing excitation
and find the time response of the system at hand to this excitation.

2.29. A simple model of the mechanism of a press is shown in Fig.2.81. In this
model, the Scotch yoke of the left is driven by a crank that turns at a constant angular
speed ®, while the spring is undeformed when x =0 and y = 0.

(a) Under the current design it has been found that, when @ = \/k/m, the mass
oscillates with an amplitude M = 5I. From this observation, can you estimate
the damping ratio {?

(b) A modification is being proposed, that consists of changing the spring to
one with a new stiffness kpew. Choose kyew, Without modifying ¢, so that the
amplitudes of the oscillations of the mass and the Scotch yoke coincide.

2.30. Derive the ramp response of (1) first-order systems and (2) undamped second-
order systems. What is the steady-state component of these responses? Skip (1) if
first-order systems were not covered by your instructor.

2.31. Derive the ramp response of (1) underdamped, (2) critically damped and (3)
overdamped second-order systems. What is the steady-state component of these
responses? Skip (1) if first-order systems were not covered by your instructor.
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2.32. A wheelchair designed for climbers of pre-Columbian pyramids is to be
analyzed to verify whether it meets its design specifications. To this end, we use
the Fourier expansion of the pyramid profile derived in Example 2.8.4 and base our
analysis on the first two harmonics. The forward velocity of the wheelchair is to be
kept at a constant 3m/s; the length of the pyramid steps is assumed to be /2 =
0.5m; the natural frequency of the chair is 1 Hz; and the damping ratio is 0.7071.

(a) Find the magnitude and the phase of the harmonics of the steady-state response.

(b) What is the error incurred in the approximation of the pyramid profile when
taking only the first two harmonics?

(c) What about the error in the approximation of the steady-state response with
only two harmonics?

2.33. A production machine carries a pneumatic hammer which is to be designed
so that, upon hitting a nail with a force Fycos wt, with Fp = 100N and w = 10Hz,
the machine support experiences a harmonic force with an amplitude of only 10 N.

(a) If the hammer weighs 200 N, and the hammer-suspension system has a natural
frequency of 1 Hz, what damping ratio do you recommend to meet the design
specifications?

(b) If the nail is assumed to provide a periodic force in the form of a square wave
with intermittent values of 0 N and 100 N over equal periods of 0.1 s, find the
steady-state response of the hammer by taking only the first two harmonics of
the Fourier expansion of the periodic force.

(c) What is the error incurred in the approximation of the force with only two
harmonics?

(d) What about the error in the approximation of the force transmitted to the user?

2.34. The air compressor of Example 2.8.6 is revisited here. The velocity s of
the piston with respect to the housing is given below as a function of the angular
displacement 6 of the crank, in dimensionless form:

1+p$] sin @

\/1—p2cos? 6

where o denotes the constant angular velocity of the crank, and p = a/b. Moreover,
the foregoing dimensionless velocity is plotted for p = 0.5 in Fig.2.82a. The
acceleration § appearing in the right-hand side of the mathematical model of that
example can be found from the above expression by straightforward differentiation.
However, as one can readily realize, a Fourier analysis of the foregoing velocity,
not to speak of its time-derivative, would be untractable with longhand calculations.
Here we have a typical example of an algebraically difficult problem that can be
rendered tractable with a reasonable approximation. Indeed, we can approximate
the velocity plot of Fig. 2.82a by a triangular wave, as depicted in Fig. 2.82b.

Express the right-hand side of the corresponding mathematical model as a series
of harmonic functions, under the assumption that the crank turns at a constant rate
@ rad/s, for a piston velocity approximated as in Fig. 2.82b.
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Fig. 2.82 Plot of (a) nondimensional piston velocity and (b) its piecewise linear approximation

2.35. A vehicle with worn-out shock absorbers is represented in Fig. 2.83 as it rolls
through a bumpy road whose bumps follow a circular pattern of radius . The vehicle
travels with an unperturbed constant speed v = 20,7, where ®, = \/k/m. We want
to estimate how much the body of the vehicle will “jump” as it traverses the road.
To this end, we conduct an approximate Fourier analysis of the road profile using a
trapezoidal integration of the profile, which yields the expansion below:

S X - 2nx
N(x) & do+ aj cos (—)Jrazcos —
r r

where dy, for k =0, 1,2 are the approximate Fourier coefficients of the road profile,
computed using the trapezoidal rule. Our computer-algebra calculations yield

+v3 1 1-V3

4 I, alz—ir, ary = )

apg = r
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2.83 An undamped vehicle traversing a bumpy road

For starters, we want to estimate the error of the above approximation of the
road profile. Find an expression for that error.

Under the above approximation, the (steady-state) periodic response of the
vehicle can be approximated as

vt 2mvt
y(t) = Mo+ M, cos (T + ¢1) -+ M;cos (T + ¢z)

Find expressions for My, My, M, ¢1, and ¢5.

Estimate the amount of “jumping” by means of the root-mean square value of
y(1), i.e., find an expression for [y(¢)];ms, Where, in order to avoid algebraic
mistakes and spending precious time with the required algebra, you need not
substitute the expression for {M;}3 and {¢;}? found in item (b). Hint: Express
y() as a truncated Fourier series, i.e., as a sum of (1) a constant term, (2) two
cosine terms, and (3) two sine terms, none of these with a phase angle.

2.36. A fluid clutch, similar to that of Fig. 1.23, is considered here, with a Geneva
wheel—see Fig. 4.13—mounted between the motor M and the driving disk rotating
at an angular velocity @. Moreover, the load is driven by the above-mentioned disk
through a viscous fluid that transmits a moment proportional to the difference in
angular velocities of the two disks, the constant of proportionality being the viscous
friction coefficient c. The system can be modeled as shown below:

. 1 1
WR+—Wg=—-—0
T T

where o = (]5, g = 0, and 7 is the time constant of the system, defined as T = J/c.
Moreover, the profile of the angular displacement ¢ is approximated as indicated in
Fig.2.84.



2.10 Exercises 227

N~y
Ny

Fig. 2.84 Displacement produced by a Geneva wheel

Find an expression for the time response wg(f) after a long-enough time has
elapsed so as to allow for the decay of all transients, i.e., at steady-state.

2.37. A fluid clutch connects a load, e.g., the whole inertia of an automobile, to
an engine, as shown in Fig. 1.23. Assume that the torque transmitted through the
clutch, when engaged, is proportional to the difference in speed of the input and
output shafts (proportionality constant ¢). Assume also that the speed @(¢) of the
input shaft is unaffected by the load. If the load is a pure inertia J, find the steady-
state angular velocity wg = 6 of the load, if the input angular velocity (t) is given
17
by . 2mbt
sin ——

o(t) = 5

c
J

2.38. Shown in Fig.2.85 is a rotor of moment of inertia J that turns at a rate 6, as
it is driven by a shaft via a universal joint. If the input axis of the universal joint is
driven, in turn, at a constant angular velocity @y, the output axis delivers a periodic
angular velocity o, which is transmitted to the left end of an elastic shaft of stiffness
k. That is, if the constant angle between input and output axes is labelled ¢, and the
angular displacement of the input shaft is denoted by v, then,

cos o
2

b=0=

= , @, W=V
1 —sin

asin® y
Moreover, the relation between the output angle ¢ and the input angle y is given by

coty

tanQ = —
0 cos O

7This exercise is drawn from a similar one in [3].
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T N¢

Fig. 2.85 Rotor driven by a universal joint

Using Parseval’s Formula, we can estimate the error in the approximation of the
function o (¢) by comparing the rms value of 6(¢), 6, with the sum of the squares of
the coefficients of the series, and hence, the square of the error in the approximation

takes the form LN N
6‘2 :a6+520%+§2b,%76'2
1 1

where G is calculated as
1 T
G=¢/=[ o2(t)dt
V7L oo

It is highly recommended that you calculate this integral using numerical
quadrature, as implemented in a Matlab routine (quad or quads8), or that you
use another reliable commercial routine with truncation-error control, which is
indicated via a user-prescribed tolerance. Assign your tolerance judiciously: if you
choose a very loose tolerance, your computed integral will contain an inadmissible
high error; if too tight, the procedure may take too long to finish. As well, it is
recommended that you calculate the Fourier coefficients using the computational
scheme given in Sect. 2.8.2.

Produce a table of error e vs. Ny, for N, =1, 2, 3, 4, 5, 10, and 20. Comment on
your tabulated results.

Now, find the steady-state response 6(t) for Nj, harmonics of the Fourier
expansion of o (), using a suitable value of Ny, that you should choose based on
the table that you produced above. Plot time response vs. time in an interval [0,47].
For this part of the problem, use the model

0+20w,0+ 0 = 0w ¢
For the calculation, use the numerical values

a=30°, (=01, ©,=10p, p=03s"!
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2.39. The oscillating follower of a quick-return cam mechanism goes through a
lower dwell in the first 25% of its cycle; then, it performs a working stroke of
60° of amplitude for 50% of its cycle; it goes further through an upper dwell for
10% of its cycle, and returns to its lower dwell in the remaining 15% of its cycle.
One period of the periodic angular displacement of the follower be represented
by ¢ = ¢(y), where v is the angular displacement of the cam, which rotates
at a constant rate {y = @ = const, the motion program ¢(y) being given below.
Moreover, the follower drives an elastic shaft connected to a load of moment of
inertia J mounted on bearings that provide a linearly viscous dissipative torque of
coefficient ¢, the displacement of the load being denoted by 6. The follower motion
program, displayed in Fig. 2.86, is given by

0, for nggf;
1 1 n 237r

Ty .

— = — — —<vy< —;

3 LT 5 2ﬂsm(2u/ n)], for 2_1//_ 7
o(y) = T for 37r< <1 T

3,20 10 1 40m — 20 127_W_ 10

T v . w—20y b1

S ot — = F <<

3[3 gy 2nsm( 3 )}, for 10 <y<2rm

while the mathematical model of the follower-load system takes the form
6+28w,0+ w0 = 020

and the torque experienced by the shaft, 7(¢), is

The numerical values of the variables involved are given as

=01, ®,=10w, o =300rpm
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Fig. 2.87 A terrestrial vehicle traveling on a wavy road

(a) Using Parseval’s Formula, estimate the error in the Fourier approximation of
the function ¢(¢) by comparing the rms value ¢ of ¢(z) with the sum of the
squares of the coefficients of the truncated Fourier series. The difference of the
two quantities produces the square of the error, ¢*>. Now, produce a table of error
evs. Ny, for N, =1, 2, 3,4, 5, 10, and 20. Comment on your tabulated results.

(b) Then, find the steady-state response 6(¢) for Nj, harmonics of the Fourier
expansion of ¢ (), using a suitable value of N, which you should choose based
on the table that you produced above. Plot the steady-state response vs. time in
the interval [0, 47|, where T is the duration of one cycle.

(c) Now plot the steady-state value of the torque experienced by the elastic shaft in
dimensionless form, i.e., plot 7(¢)/(J®?) vs. time, in the time-interval [0, 4T].

2.40. A terrestrial vehicle traveling at a constant velocity v on a wavy road with a
profile that can be approximated fairly well by A|sin(27zx/A)| is shown in Fig. 2.87,
its mathematical model taking the form,

y+20oy+apy =2Lon () +oin(0)
where @, = \/ks/m, { = c¢/(2maw,), and 0 < § < 1, while

n = h|sin(2wx/A)|.

(a) With @y = 27v/A, express the right-hand side of the mathematical model in the
form

oo

28 wun(t) + wpn(t) = Y, Cycos(kwpt + W)
=0

and give expressions for C and ;.
(b) Using only the first two harmonics of the Fourier expansion of the right-hand
side of the mathematical model, find the steady-state response of the system.
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v (const)

Fig. 2.88 The model of an automobile suspension encountering a triangular ditch

2.41. The model of an automobile suspension is depicted in Fig.2.88. Find the
time response of the model as the vehicle approaches a ditch that is modeled by a
triangular pulse. Assume that the traveling speed v of the vehicle is constant, and
that this speed is not affected by the ditch. Use the relations

C*\/E o = kiv
T =N TR
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Chapter 3
Simulation of Single-dof Systems

Solving a problem no longer means writing down
an infinite series or finding a formula like Cramer’s rule,
but constructing an effective algorithm.

Strang, G., 1988, Linear Algebra, Third Edition,
Harcourt Brace Jovanovich College Publishers,
Fort Worth, TX.

3.1 Preamble

Simulation consists in producing the time response of a dynamical system to a
certain input and certain initial conditions with the aid of a model of the system.
In some instances, like in flight simulators, the model is a piece of hardware that is
wired so as to behave like the actual system. Flight simulators have attained such a
degree of development that, nowadays, commercial pilots can obtain certification
without ever having flown a real aircraft, but rather, by accumulating a certain
number of hours at the cockpit of a flight simulator. The simulation we will study
here takes place not on a hardware model, but rather on a piece of software. Thus,
the simulation of interest is based on the mathematical model of the system at hand.
However, as we shall see, the time-response analysis conducted in Chap.2 is not
suitable for numerical simulation, some further work being needed, as explained in
this chapter.

The advantages of simulation are obvious: simulations spare us dealing with the
actual system, which implies that we don’t need expensive investments to conduct
tests, with the inherent risk of damaging the equipment or even the operator using it.
Below we give an introduction to the main items behind simulation, while focusing
on single-degree-of-freedom systems. Simulation of multi-dof systems is studied
in Chap.7

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 233
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_3,
© Springer Science+Business Media, LLC 2011



234 3 Simulation of Single-dof Systems
3.2 The Zero-Order Hold (ZOH)

The time response of first- and second-order mechanical systems obtained in
Chap. 2, although general enough, is not suitable for computer implementation.
Indeed, those expressions involve a reevaluation of both the zero-input and the
zero-state responses at every instant. Obviously, a straightforward evaluation of
these responses is not advisable, and hence, alternatives that are more suitable
for numerical implementation should be explored. Below we derive relations for
the digital simulation of the systems under study, based on the zero-order hold
(ZOH) [1]. The ZOH allows us to convert linear dynamical systems of the type at
hand, termed continuous-time systems, into a discrete form, suitable for numerical
simulation. The discrete model thus obtained is termed, correspondingly, a discrete-
time linear dynamical system. Due to the discrete form of this system, it is also
called digital, as opposed to its original counterpart, which is also termed analog.
The zero-order hold can thus be regarded as an analog-to-digital (A/D) converter.

The zero-order hold is a device that transforms a given input f(¢) into a sampled
signal £(t). This is done by defining f(¢) in the form

f@)=f), for <1<ty (3.1
and hence, 7(1‘) is constant in the interval #, <t < f;41, which is called the
sampling interval. The A/D conversion of the original analog function into its digital

counterpart is illustrated in Fig.3.1. The ZOH box of Fig. 3.1, thus, represents a
device that responds with a constant value f; of the input signal, when a circuit

O

frar

t to il iz f? L] fk l.ka i

Fig. 3.1 A/D conversion by means of the zero-order hold
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is closed instantaneously. The output of the ZOH is kept at f; until the next
sampling instant #;, |, at which time the circuit is closed again, and the output is
kept henceforth at f;, 1, until the next sampling instant.

Now we apply this concept to obtain the digital version of the governing
equations of first- and second-order systems.

3.3 First-Order Systems

The system at hand takes the form
x=—ax+f(), x(0)=x9, >0 (3.2)

The time response of this system was found in Chap. 2 to be

x(1) = e xo + /0 "emal=1) f(1)dr 3.3)

Now, for simulation we cannot evaluate the foregoing response continuously in time,
for simulation is intended to be conducted on a computer; therefore, the simulation
interval 0 <t <ty should be divided into N subintervals defining a set of sampling
instants {7 }. Moreover, we would like to be able to calculate the response at
t =ty based on that at r = ;. To this end, we assume that we have evaluated the
foregoing response up until an instant z =, and let x; = x(# ) be the initial condition
of the system at hand for the new interval. Thus, the response at t = # 1, Xgt1, iS
given by

Tt 1

Xipl = e*a(fkﬂ*fk)xk + e*a(thrl*T)f(T)dT

I

In order to evaluate the above integral, we resort now to the ZOH and replace f(t)
by its staircase approximation f (7). Moreover, we let

Ji = fte)
The expression for x| obtained above reduces now to

Ti4+1
Xpyl = e*a(mrlk)xk + e*a(fkﬂ)fk/ etdt
T

Furthermore, we assume that all subintervals are of equal length, i.e., Aty =4 —
tx = h, for all k, and so, the foregoing expression reduces to

1

;(1 —e M fi

Xep1 =€ M+
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Hence, the response at time 7 is calculated simply as a linear combination of the
response and the forcing term or input at the same instant #;. This response, then,
takes the form

Xir1 = Fxp +Gfy (3.4a)

with the constant coefficients ' and G defined as
—ah _ 1 —ah
F=e™ G=-(1—-e™ (3.4b)
a

The system appearing in Eq.3.4a is a discrete-time system. Notice that this is a
dynamical system itself that evolves at discrete intervals of time, such as a savings
account, that gains interest at finite intervals of, say, one month. In a savings account,
Xy is the monthly balance, F is 1+ r, where r is the monthly interest in decimal form,
G is unity, and f} is the amount deposited or withdrawn during the same period. The
evolution of the savings account is a dynamical system because its state, i.e., its
balance at any time, is not just a function of the amount deposited or withdrawn in
that month, but rather a functional of the total history of deposits and withdrawals.
As well, the savings account is termed causal, for its balance does not depend on
future deposits or withdrawals, but only on past ones. Causality is a charateristic of
dynamical systems.

Note that Eq. 3.4a gives the response at instant ;| based on that at instant #.
Sometimes one may be interested in the response at a particular time and not in the
whole past history. In this case an expression for x,, in terms of the initial condition
xo and the history of the input, { fi }{; is needed. This expression is derived below
by first evaluating x; for successive values of k, namely,

x1 = Fxo+ Gy

X2 = Fx; +Gfy = F(Fxo+Gfy) + Gfi
= FXxo+FGfy+Gfi

x3 = Fxo+Gfy = F(F?xo + FGfo+Gfy) +Gfs
= Fx0+F*Gfy +FGfi +Gf

and so on. Hence, the general expression for x;, is

n—1
Xp=F"x0+ Y F*Gfy1x (3.5)
k=0

IThe zero-state part of the total response of the system, i.e., the second term of the RHS—right-
hand side—of Eq.2.86 and the third term of Eq.2.88, make it apparent that the response of the
system at time ¢ > 0 is determined by the whole past history of the input, f(r — 7), for 0 < 7 <1.
This is what is called a functional.
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which is the discrete-time response of the first-order system, the counterpart of the
continuous-time response of Eq. 3.3. More specifically, the discrete-time counterpart
of the exponential e~ is the nth power F", i.e., e \while the summation above
is the discrete-time counterpart of the continuous-time convolution. Notice that the
sum of the exponent of F in the summation appearing in Eq. 3.5 and the subscript
of the input is exactly n — 1, the instant previous to that at which the response is
calculated. This relation parallels that of the convolution, in which the instant at
which the impulse response and that at which the input appear in the integrand add
up to the current instant .

Example 3.3.1 (Clutch Tests). The clutch of Example 1.6.11 is to be tested by
driving it with a velocity of the motor that varies harmonically with a frequency
® and an amplitude A. Thus, the motor delivers an input angular velocity to the
clutch disk of the form A cos wz. Moreover, the clutch disk is assumed to be turning
at a constant 1,500 rpm when it is engaged by the motor turning with an amplitude
of 300rpm at a frequency of 1 Hz. Furthermore, the time constant of the system
is 2 s. In particular, we want to know the velocity of the rotor at time # = 10s. What
would be a suitable sampling interval 4?

Solution: In our case the system is governed by the continuous-time model
) 1 1
p=—_p+_Acosor, p(0)=po, 120

where p denotes the angular velocity of the rotor, to distinguish it from the frequency
of oscillations of the angular velocity of the motor, ®. The discrete-time response
of the above system takes the form

Piit =Fpir+Gfi, p(0)=po
whose coefficients are calculated as
F=e " G=1(1—e"7)

from which it is apparent that we need a sufficiently small h/ 7 ratio. We can choose,
for example, i/t = 0.01, which thus yields z = 0.025, and hence,

F=0.990, G=0.0199s

while
1
fi= ‘_CA COS W1y,

where A is the given amplitude and ® is the frequency at which the angular
velocity of the motor is varying harmonically, i.e., A = 300 rpm = 31.416s~! and
= 1Hz=2rs"!. Hence,

fi = (31.416/2) cos(2mty) = 15.708 cos(6.283kh) = 15.708 cos(0.126k)
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We thus have
Pr+1 = 0.990p; 4 0.0199 [15.708 cos(0.126k)] = 0.990p; + 0.313 cos(0.126k)

Now, what we need in order to find p at t = 10s is the solution of the difference
equation3.4a, i.e., Eq.3.5. We thus have to determine » first, which is done from
the relation nh = 10s, i.e., n = 500. Upon substitution of the foregoing numerical
values into the time response given in the form of Eq. 3.5, we have

499
pso0 = 0.990°°(507) + ¥, 0.990%(0.313) cos[0.126(499 — k)]
k=0
499
= 0.990°(507) +0.313 Y’ 0.9900% cos[0.126(499 — k)] (3.6)
k=0

where 507 is the initial angular velocity of the rotor in radians per second.? Since
the numerical value of F, 0.9900, is smaller than unity, its integer powers are also
smaller than unity. As a matter of fact, the numerical values of these decrease
monotonically with the exponent, as this increases, to the point that, for large enough
exponents, this numerical value virtually vanishes. In our case,

0.990°% = 0.00674

and hence, the zero-input response at t = 10s has diminished to less than 1% of its
initial value. This part of the response thus belongs to the transient response of the
system. The value of the first term in Eq. 3.6 is

0.990°%(507) = 1.058

The second term, using 16 digits in all calculations, is
499
Z 0.990% c0s[0.126(499 — k)] = 0.0408
k=0

and hence, the required value is

p(10) = psgo = 1.099s ™!

2The above calculations have been conducted with 16 digits, but only three significant digits are
displayed.
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3.4 Second-Order Systems

Here, we will study, as usual, undamped, underdamped, critically-damped and
overdamped systems.

3.4.1 Undamped Systems
The model at hand is the usual

i+ olx=f(t), x(0)=xp, x0)=vy, >0 (3.7)
its time response having been obtained in Chap. 2 as

x(t) = (cos wyt)xg + wi(sin Wt )vy + /Ot a)i [sinw,(r —7)] f(1)dT (3.8)

n

What we need now is an expression for x;.; = x(f;+1) in terms of x; = x(fy.),
X(ty) = vy and fi, = f (). Thus, we regard instant #; as the initial instant and compute
Xy+1 from instant #, i.e.,

1 1 rth
Xpr1 = cos(@ph)x; + o sin(@,h)vy + o / ‘ sin[ey, (tx +h—1)] f(T)dT (3.9)
Sty

where we have assumed that #; | — 7, = h, for all k.
To calculate the foregoing integral, we let u = #; + h — 7, which yields

t+h 0
/ sin@n (1 +h— 7))t = —/ sin o du (3.10)
179 h
and hence,
tx+h 1
/ sin[@n (1 +h— 7)) dt = — (1 — cos yh) 3.11)
178 Wy

thereby showing that the said integral is a constant as long as the sampling takes
place at equal intervals of length /. Thus, x; | takes the form

1 1
X1 = (cos @yh)x, + — (sin w,h)vy + Pl (1 —cosw,h) f (3.12)

n n

However, Eq.3.12 requires the updating of v, at every sampling instant, and
hence, an expression for v,y in terms of variables evaluated at instant #; is needed.



240 3 Simulation of Single-dof Systems

This expression is obtained from the time derivative of x(¢) as given by Eq. 3.8,
namely,

X(1) = v(t) = — @, (sin @ut)xo + (cos @yt ))vo + /Ot [cosw,(t —1)] f(T)dT (3.13)

To obtain the desired expression, we have to evaluate, between #; and f;, the
integral appearing in Eq. 3.13. The foregoing value is termed here L, i.e.,

tth
L= /ZH cos[ay, (tx +h— 1) fidT (3.14)
Sy

which is calculated by resorting to a substitution like that used in Eq.3.10, the
integral thus reducing to

L= i(sinwnh)fk (3.15)

Wy

Then, the final expression for vy takes the form

1
Vir1 = — (@, sin @,h)xy + (cos w,h) vy + — (sin @, h) fy (3.16)

n

Thus, whereas Eq.3.12 allows the updating of the displacement, the velocity is
updated using Eq. 3.16.

Moreover, we can show that the simulation of undamped second-order systems
is formally identical to that of first-order systems, which can be made apparent by
writing Egs. 3.12 and 3.16 in vector form. If we let z; = [xy, vk]T denote the vector
of state variables at t = 1;, then

21 = Fz + gy (3.17a)

with F and g defined now as a 2 x 2 matrix and a two-dimensional vector, namely,

po | cos w,h  (sin w,,h)/w,,} B [ (1 —cosm,h)/ o}

_ (3.17b)
(sinw,h)/w, 1

—w,sinw,h  cosw,h

thereby showing that, indeed, the simulation scheme for undamped second-order
systems is formally identical to that for first-order systems. The obvious difference
is, of course, that the scheme developed above appears in terms of two-dimensional
vectors. Hence, the equivalent expression for z, in terms of z is readily derived as

N-1
v =Fzo+ Y Flgfy 1« (3.18)
k=0

Here, again, notice that the discrete counterpart of the matrix exponential is the F
matrix raised to the nth power and that the summation is the discrete counterpart
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of the continuous-time convolution. Moreover, notice that the calculation of the nth
power of F, for values of n > 2, when powers lower that the nth are not needed,
can be computed with the aid of the Cayley-Hamilton Theorem, introduced in
Appendix A

So far we have not considered the effect of roundoff errors that are unavoidable
when computing with floating-point arithmetic. If we look closely at matrix F as
given by Eq. 3.17b, we will note that its diagonal entries have their absolute values
comprised between zero and unity, while its off-diagonal entries are unbounded,
and can take any real value, depending on the value of w,. For very large values
of ®,, for example, a correspondingly large roundoff error will be incurred when
computing the (2, 1) entry of F. Moreover, this roundoff error will be magnified as
the simulation proceeds, for exponent n takes larger and larger values. As a means
to alleviate the buildup of roundoff error that can lead to catastrophic results, we
rewrite Eqgs. 3.8 and 3.13, if in terms of two new variables, w(r) = %(¢)/®, and
o(t) = f(t)/ w2, thereby obtaining

x(r) = (cos wut)xo + (sina),,t)wo—i-/t [sinw,(t — 7)] w9 (7)dT (3.19a)
0

(1)

Wy

w(t) = —(sin wy,t)xp + (cos Wt )wo + ./(: [cos,(t—1T)]¢(T)dT (3.19b)

The corresponding simulation scheme, i.e., the discrete-time response of the
undamped second-order system, is thus the discrete-time version of Eq. 3.19a and b,
namely,

Cir1 = HG +hoy (3.20a)

where

= [xk} CH= [ cos(w,h) sin(a),,h)] b= [1 — cos(wy,h)

. . ] (3.20b)
Wi —sin(w,h)  cos(w,h) sin(w,h)

Notice that the foregoing simulation scheme needs to be complemented with the
relation giving explicitly v, namely,

X =V = QW (3.20c)

Now, matrix H, and vector h by the way, are better behaved numerically. Note
that, in the foregoing scheme, H is an orthogonal matrix, i.e.,

HH” =1 (3.21)

with 1 denoting the 2 x 2 identity matrix. Moreover, det(H) = 41, which makes H
proper orthogonal.® Proper orthogonal matrices represent rotations. An important

30rthogonal matrices whose determinant is —1 are termed improper; they represent reflections.
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property of orthogonal matrices, whether proper or not, is that the product of any
two orthogonal matrices remains orthogonal. As a consequence, the powers of any
orthogonal matrix are also orthogonal. One more important property of orthogonal
matrices is that, upon multiplying a vector, the vector only changes its direction, but
its magnitude—or, more precisely, its Euclidean norm—remains unchanged.

The simulation scheme of Eq. 3.18 now takes an alternative, numerically robust*
form:

N—1
Cv=H"¢o+ Y H'hoy 1« (3.22)
k=0

As a consequence of the orthogonality of H, the foregoing zero-input response
¢, = H'Cy is conservative, i.e., te total energy of the system at instant #, is
necessarily identical to that at 7o = 0. Indeed, H represents a rotation in the x-w
plane through an angle 8 = @,h, and hence, H? represents a rotation through an
angle 260 and, in general, H" represents a rotation through an angle n6. That is

cosnw,h  sinnw,h

H' =
—sinnw,h  cosnw,h

(3.23)

Given that rotations preserve the vector magnitude,

1€l = IH"Coll = [[Call

i.e.,

2 2_ .2 2 > 2 x<2)
X, +w, = x5+ w; :>xn+w—"2=xo—|—@
n n

Upon clearing denominators, and dividing the both sides by 2, the foregoing
equation leads to

1 1 1 1
thereby showing that the energy of the system at instant ¢, is identical to that at
instant 7.

Example 3.4.1 (Discrete-time Response of an Undamped Suspension). Here we set
up the simulation model for the system analyzed in Example 2.7.1. We assume
that the suspension under study has a natural frequency of 1Hz and that the bump
has a height of 500mm and a wavelength A of 1,000 mm. Moreover, the vehicle is
speeding at vop = 100km/h when it hits the bump, and we assume that the bump
does not affect its uniform horizontal speed. We want to calculate the value of the

4Robustness means here insensitivity to roundoff errors.
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vertical displacement and velocity of the car body at the instant just after the bump
has been overcome, as well as the amount of energy transferred to the suspension by
the bump. Finally, we want to calculate the value of the vertical displacement and
the vertical velocity at r ~ 5 after the vehicle hit the bump.

Solution: The model has the form
i+ 0x° = @?b(t), x(0)=0, %0)=0

with b(#) defined as the ‘bump function’, already introduced in Example 2.7.1. We
now have to determine the length & of The sampling interval. What we need is a
small-enough value of 4 in order to yield a product @,/ small enough so as not to
miss the bump. From the given information, the vehicle traverses the bump in a time
At = 1/ (2wg), i.e., At = 0.018s. We will thus choose & so as to be able to sample
the bump, say, five times, and hence, 7 = Ar/4 = 0.0045s. Now, the product @,/
takes the value @w,h = 0.0283rad = 1.620°. Moreover, the sampling instants #; are
given by

At A
ty = kh =k— = k— = 0.0045ks
4 8v0
Hence, the bump is traversed in five sampling instants #o,?y,...,#s, the sampled

bump, by, now taking the form

bkE

bty) = 500sin(7k/4) mm, for 0<k<4
Y0 for k>4

Now, let x; = x(#), vi = %(tx) and wy = v/ ,, with the state-variable vector (j

defined as
X
G = [ k }
Wy

Moreover, function ¢ of Eq.3.20a turns out to be, in this case, by. The foregoing
definitions permit us to write the discrete-time model in the form of Eq. 3.20a, i.e.,

Cer1 =HCk +hby
with H and h given as in Eq. 3.20b, which require the values below:
cos(w,h) =0.9996, sin(w,h) = 0.0283
Therefore,

[ 0999 0.0283 ~ [0.0004
1 —0.0283 0.9996 | |0.0283

We thus have, for the given numerical values, by = 0, by = 70.72, by = 100, b3 =
70.72, and b4 = 0, all of them in mm.
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The calculation of the response at 75 is now straightforward:

¢1 =H¢y+hby=0

- 1]
oo 1]
¢ = HC3+hbs = ?3054]
¢s = Hy +hby = :fgbf%ﬂ

where all values are given in mm. Therefore,
X5=56.88 mm, is=wm,ws=27 x 1002=6298 mm/s=6.298 m/s=22.67 km/h

the vehicle body thus attaining a vertical velocity compared to the traveling speed, a
result of the undamped suspension. Now, the energy E,, transferred to the suspension
is readily calculated as

E, = %mx% + %kx% = %m (x§ + a),%x%) =19.90m Nm

Further, in order to calculate the state-variable vector at f ~ 5s, we first determine
the sampling instant closest to 5s, namely, k = |5/h| = 1111, with the ‘floor
function’ |- | defined in Sect.2.8.2. Therefore, what we need is (111, which is
readily obtained by regarding r = 4k as the initial time and {5 as the initial value
of ¢, the input to the system thus vanishing. All we need is thus the zero-input
response of the system, i.e.,

Crin = H'%¢s

for the sampled bump—just as its analog counterpart—vanishes for k > 4. The value
of H''% can now be obtained with the aid of the Cayley-Hamilton Theorem, as
explained in Appendix A. However, this is not needed, given the special form of
matrix H. Since this matrix is orthogonal in the case of undamped systems, the
argument of its trigonometric functions represents simply an angle of rotation, say 6.
Therefore, the nth power of H is nothing but a rotation through an angle n0, and
hence,

gi1o6 _ | os(2mx 1106 x 0.0045)  sin(27 x 1106 x 0.0045)
| —sin(27 x 1106 x 0.0045)  cos(27 x 1106 x 0.0045)

(3.24)

~[0.9896  —0.1440
~10.1440 0.9896
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Therefore,

1000

iy = {88.06}

or
X1111 = —88.06 mim, X““ =21 x 1000 = 6283 mm/s

As the reader can verify, the energy of the suspension at #1117 is identical to that at
15, to four digits of accuracy, as it should be, for the system is conservative.

3.4.2 Damped Systems

Our model here is the usual
428w+ 0’x = f(1), x(0)=x0, %(0)=vp (3.25)

We will derive a suitable simulation procedure for this system based on the ZOH
introduced in Sect. 3.2. To this end, we now write the above model in state-variable
form, as done in Chap. 2, thereby obtaining a system of two first-order linear ODE:s,
namely,

i=v (3.26a)
V= —’x—20wi+ f(t) (3.26b)

with the initial conditions x(0) = xy and v(0) = vy. We can now write Eq. 3.26a and
b in state-variable form, namely,

1=Az+bf(t), z(0) =2z (3.27)

where

H (3.28)

_| 0 1 _|o
S RSN L H O

In the above definitions, A is a 2 X 2 matrix, while b and z are two-dimensional
vectors.
The total response of the above system was obtained in Chap. 2 in the form

(1) = eMzo + / t AlIbf(1)dt (3.29)
0
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Similar to the case of undamped systems, Eq. 3.29 is not suitable for simulation,
for it requires computing a matrix exponential and a convolution every sampled
instant ;. Thus, a more suitable model for simulation is required, which is derived
below with the aid of the ZOH.

We begin by sampling the input function f(¢) at equal intervals h = 1| — i,
thereby obtaining its staircase approximation f(t) defined earlier. Now, assuming
that we have computed a value z; = z(#;), we shall derive an expression for z; | =
Z(tx+1). We do this by invoking the time-invariance of the system at hand, while
regarding #; as the initial time and calculate z;, | from the total response, Eq. 3.29,
if with f(¢) instead of f(t). Obviously, the shorter the sampling interval 4, the closer
the former approaches the latter. Thus, we have

T 1

iy = AWy 4 Al = F(1)dT (3.30)

St
where the first exponential readily reduces to a constant, namely,
F = Alkr171k) = AN (3.31)
The integral is evaluated as we describe below: We let 0 = ;.| — T and rewrite

that integral in terms of 8. To this end, we need the extremes of the integration
interval, which are readily determined by noticing that & =/ when T =17, and 6 =0

when 7 = ;. Moreover, d7 = —d 0, and hence,
N I 0 a6
/ ekl bf(T)dT:—/ e*bf,do (3.32)
17% h

where f; = f(#), and so, it is a constant. Since vector b is a constant as well, the
product bf, can be taken out of the integration sign, thereby obtaining

t —
/ T A IyF () dT = g (3.33)
Ik

where g is defined below:

h
_ A6
g_(/o e de)b (3.34)

Thus, all we need in the expressions above is the integral of the exponential of
A, from 6 = 0 to @ = h. If we recall the integral of the scalar ¢%? in the same
interval, we can write the above integral in an explicit form. The said scalar integral
is reproduced below for quick reference:

h ah 1
/ g0 = ¢ (3.35)
0 a
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We can now mimic the above expression to obtain the matrix integral of interest, by
properly replacing the scalar a by matrix A. What we mean by properly replacing a
scalar by a matrix refers, obviously, to the care with which we must handle matrix
algebra, since a division by a matrix is meaningless and the product of matrices
is, in general, not commutative. Obviously, then, the division by the scalar a in the
aforementioned expression is to be replaced by the inverse of A, which requires that
A be invertible. Additionally, the numerator of the same expression becomes the
matrix ¢* — 1, where 1 is defined here as the 2 x 2 identity matrix. The question
that remains, then, is where to write A~!, to the right or to the left of the foregoing
difference. This question can be readily answered if we recall that any square matrix
commutes with its analytic functions.” By the same token, then, any two analytic
functions of the same matrix commute, while A~!, the exponential of A/ and the
identity matrix are all analytic functions of A. Thus, where we place the inverse of
A, whether to the right or to the left of the above difference, becomes immaterial,
and hence,

h
/ Ao =A"1 (A —1) = (A —1)A! (3.36)
JO

Therefore,

g=A"'(AM-1)b=(AM-1)A"TDb (3.37)

Notice that the second expression of Eq. 3.37 is slightly more convenient than the
first one. Indeed, if we let ¢ = A~ !b, then

g=(F—-1) (3.38a)

and c is computed as the solution of a system of two linear equations in two
unknowns, namely,

Ac=b (3.38b)
The simulation scheme of the system at hand takes the form

21 =Fz +gfi (3.39)

with the initial condition zy = z(0). The simulation algorithm, then, can be
summarized as
Algorithm Damped-1dof

1. Calculate the exponential of Ah: F < A"

2. Calculate ¢ from Eq.3.38b
3. g «— (F-1)c
4. Compute z; | as indicated in Eq. 3.39

SFact 4 of Appendix A.
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Note that the constant matrices involved in the foregoing algorithm can be com-
puted by longhand calculations. Indeed, all we do is replace ¢ by & in the exponential
formula we found for Az in Appendix A. For underdamped systems, e.g.,

e~Sonh |\ /1 —{2coswgh + ¢ sinwgh 1 sin wyh
. n
V182 —, sinwzh /1= _C%coswyh— Csinwyh

(3.40)

while, for damped and overdamped systems, Eqs. A.31 and A.32 apply. Moreover,
still for undamped systems,

1
Rcos wyh+ §sinwyh — — wi sin wzh
F-1=C c " 1| G4la)
— W, sin wzh Rcos wyh — §sinwyh — C
with C and R defined as
efga),,h
C=—p R=VI-0 (3.41b)

Furthermore, the calculation of ¢ requires solving a system of two linear equations
in two unknowns. In the case at hand, however, this solution is not necessary, as the
inverse of A can be readily calculated symbolically, i.e.,®

1 [=2 —1
Al = [ Cza’" } (3.42)

0| o 0

and hence, g becomes, for underdamped systems,

1 l—eg“’"”( 9 sina)dh—l—cosa)dh)

g=— vi—e
2 e Sonh

N sin Wzh

thereby completing the required calculations.
The system at hand is now modeled by the discrete-time system given below.

(3.43)

21 =Fz +gfi (3.44)

SEquation 3.42 is valid for all three kinds of damped systems.
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which, in component form becomes, still for underdamped systems,

efgwnh
Xyl = ﬁ [(\/ 1—&2cos(wgh) + Csin(a)dh)) X+ a)i,, sin(@gh) v

/1_¢C2
- (a)i,% sin(wgh) + 1w—zccos(a)dh)> fr

n

1
— 4
g fi (3.45a)

and

—Cwnh

e — e
Va1 \/1_€2[ a),,sm(a)dh)xk—i—(\/l {2 cos wyh Csma)dh)vk

L sinagh) fk} (3.45b)

n

As in the undamped case, the matrix F derived above is not dimensionally
homogeneous and hence, is prone to numerical instability. We solve this problem
as in the undamped case, i.e., by expressing the foregoing simulation scheme in
terms of the new variables wy = v/, and ¢ = fi/ a),%, and hence, F, z; and g are
replaced by H, ¢} and h, respectively, as given below:

H=cC RCOSQ)d}l.+CS1na)dh sin wyh . (3.462)
—sinwgh Rcos wyh — §sinwgh
— o—Conh £ i
¢ = L):k]v he 1—e (R sma)dh+cosa)dh) (3.46b)
k

Csinwgh

with C and R defined in Eq. 3.41b. The simulation scheme that provides the discrete-
time response of the second-order damped system now takes the form

Cir1 = HG +hoy (3.47a)

which, again, has to be complemented with
Vi = Wy (3.47b)
Similar to the discrete-time response of the undamped system, Eq. 3.18, that of

the damped system takes the form

N—-1
ay =FV29+ Y Fafu1 s (3.48)
k=0
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Example 3.4.2 (Discrete-time Response of a Damped Suspension). The discrete-
time response of the suspension analyzed in the previous example, if with ‘shocks’
added to it, is required here. To this end, assume that the natural frequency of the
system is still 1Hz and that the damping ratio is now 0.7071, while the bump has
the same features as above. Again, assume that the vehicle is speeding at 100km/h
and that the bump does not affect its uniform horizontal speed. Calculate: (a) the
vertical displacement and velocity of the vehicle body at the instant just after it has
overcome the bump; (b) the energy transferred by the bump to the suspension; (c) the
energy dissipated by the shocks; and (d) the vertical displacement and velocity of
the vehicle body at a time t = 10h, where & is the sampling interval, that is taken as
in the undamped case.

Solution: First, we note that the model takes the form
i+ 20w+ ofx = f(1)
with f(¢) defined now as
£(t) =28 @ub(1) + 0;b(r)

b(t) denoting the bump function defined in Example 3.4.1, and b(¢) its time
derivative. The ¢ function of Eq. 3.47a thus takes the form

20 .
O = ébk-f—bk

where by denotes, as in Example 3.4.1, b(t;), while i)k denotes, correspondingly,
b(t), and hence,

o = 3928c0s(0.7854k) + 100sin(0.7854k) mm, for 0 <k <4
*~ o, for k>4

That is,
0o =3928, ¢ =2848, ¢, =100, ¢ =-270.8, ¢4=—-392.8

with all foregoing values in mm, all other values of ¢ being zero. Furthermore, we
determine the damped frequency of the system at hand, namely,

Wy =+/1—- 2w, =0.7071(2%) = 4.44295~!

and hence,
wyh =0.0200 rad = 1.1455°
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Moreover,

cosmgh =0.9998, sinwyh =0.0200, e @ = 0.9802

Hence, for H, h and ¢} given as in Eq. 3.50a and b),

[ 09996 0.0277 p— [0-0004
1 =0.0277 09604 |’ |0.0277

What we need now is (s, as in Example 3.4.1, which is calculated below:

¢ = Hep+héy = 115242 mm
6127
G =HG +he, = 1(7)8851; mm
s[4 o
¢ = HCu+hoy = 122;

and hence,
x5 =158l mm, x5=—-27x16.68=—104.8 mm/s

Therefore, the energy E; transmitted to the suspension upon crossing the bump is
given by

1 1 1
E;= meg + Ekx§ =3m (xg + a),fxg) =0.0104m Nm

Obviously, the energy dissipated by the shocks is simply the difference between the
energy transferred to the undamped suspension minus the above figure, i.e.,

AE = E, — E; = 19.89m Nm

That is, the shocks absorbed 99.95% of the energy E, transferred by the bump.
In order to gain more insight into the role of the shocks, let us assume a rather light
vehicle, with a mass of 500kg, which gives a AE of 9,940 Nm, or 2.761 watt h,
which is the amount of energy consumed by a 60-watt light bulb when left lit for
2.761 min.

Now we calculate ¢19. We do this simply as in Example 3.4.1, namely,

Cio=Hz5
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with H’ obtained using the procedure introduced in Appendix A Note that, in this
case, we cannot do the shortcut that we did in Example 3.4.1, for matrix H is no
longer orthogonal. Thus,

H = fol+ fiH

with coefficients fy and f; calculated from the formulas derived in Appendix A,
namely,

B M =A%

fo= A2
-7

Nk

in which A; and A, are the eigenvalues of H:
212 = 0.9800 + j0.0196 = 0.9802¢*/0-0200

The foregoing expressions simplify to

fo= =AM+ ) A2+ 23)
fi = A+ A3+ AT+ LA+ A

and hence, upon substituting numerical values,

fo=-3.761 f =4.607

Therefore,
HS_{ 0.8440 0.1271}
—0.1271  0.6640
whence,
[ 22]
ie.,

xj0=11.22mm, x;0=—27x13.01 mm/s = —82.24 mm/s

The energy of the suspension, then, at the end of 104 = 0.045 s, has reduced to

1 1 1
E, = mego + Ekx%o = 5m (41 + wix1y) = 0.0059 Nm

Note that the shocks have now absorbed only 56.73% of the energy that the
suspension had since it overcame the bump. See 3 -DampedBumpldof . mw.
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Example 3.4.3 (A Mass Acted Upon by a Time-varying Force). The system under
study now consists of a particle of mass m acted upon by a force f(r). We want to
derive a scheme for the simulation of the ensuing motion when the mass starts from
initial conditions x(0) = x¢ and %(0) = vy.

Solution: The model at hand takes the form
mi= f(t), x(0)=x0, x(0)=wvy, >0
We start by writing the governing equations in state-variable form, namely,
xX=v
1
V= Ef (t)

and hence, matrix A and vector b can be readily identified as

=[5 o] e=[in)

Because of the absence of a spring, no natural frequency occurs in the model,
and hence, the simulation scheme of Eq. 3.39 suffices in this case, the discrete-time
model now taking the form

21 =Fz +gfi

where z; is defined as z; = z(t;) and z(¢) = [x(¢), v(¢)]” is the state-variable vector.
Now we need the exponential of A, but this is derived in Appendix A

F— oAl 1 h
0 1

where £ is the sampling interval. Moreover, g is derived as

e (o [y 7))

and hence, the simulation scheme reduces to

2
Xjp1 = X+ hvg+ 2—fk
m

h
Vigl = Vg + Efk (3.49)

Note that the foregoing scheme is nothing but the motion of a particle of mass m
acted upon by a constant force f; in the time interval #; < < 4,1, at the beginning
of which the state of the particle is given by [x;, vx]”, a result to be expected.
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Fig. 3.2 A Geneva wheel Load
driving a rotor

Geneva wheel

Example 3.4.4 (Discrete-time Response of a Geneva Wheel). Shown in Fig.3.2 is
the model of the driving mechanism of a movie camera, consisting of a crank
that turns at a constant angular velocity @y, and drives a Geneva wheel with an
intermittent motion. This motion consists, in turn, of alternating dwell-and-forward
phases of equal duration 7 each, with T defined as the time it takes the crank to go
through one full rotation, that is,

_27r
o

T

with @y measured in rad/s. Moreover, the motion transmitted to the wheel is given by

T

0:(1) 3T

1+ 0,(1)

and displayed in Fig. 3.3, with 6,,(¢) defined as a periodic component of the motion,
that is given by

. for 0<t<T/2;
3T

6p(t) =9 1
3—T(t—T)+arctan[f(t)]a for T/2<t<T

while f(¢) is given, in turn, as

sin wyt

fie)=- 2+ cos myt

Under the assumption that the load J, is originally at rest and 6, is set to
a value 6,(0) = 0, the wheel starts being driven by the crank, which turns at a
constant @y. By simulation, find the periodic and the nonperiodic parts of the steady-
state response of the load, sz(t), and 6,,(z), respectively. For the calculation,
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Fig. 3.3 Angular 7
diplacement of the Geneva
wheel when driven at a
uniform rate @y = 27/T

6(t)
(rad)

use the numerical values
(=01, @,=10ay, wy=03s"

Solution: The model has the form
T

éz—i—ZCw,,éz—i—a),%Gz:w,%(ST

t+ Gp(t))

By linearity, the time response 6, (¢) can be decomposed into a periodic part, 65, (),
and a nonperiodic part, 65, (). Therefore,

62+ 280,60, + 0762, = 02 0,(1) (3.50a)
.. . ) T
62, +28 0,05, + 0,60, = W, ﬁt (3.50b)

We now have to determine the length % of the sampling interval. The periodic
motion has a frequency of @y rad/s. We can choose to sample this period in, say, 10
intervals, and hence, h = T /10 = m/5@y. The sampling instants #;, are thus given by

f = kh = -k = 2.0944ks
Say

Since Eq.3.50a and b are of the usual form, Egs. 3.25, 3.46a, b and 3.47a can be
used directly. Here, ¢, and ¢y, for the periodic and nonperiodic part, respectively,
are given by

f%k, for 0<k<5;
$pr = Op(t) = T/ k
(—1)+arctanfk, for 5<k<10

3\10
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Table 3.1 Sampled values of

k )
the periodic and non-periodic Ok D
inputs of the system 0 0 0
of Fig. 3.2 1 —0.1047 0.1047
2 —0.2094 0.2094
3 —0.3142 0.3142
4 —0.4189 0.4189
5 —0.5236 0.5236
6 0.0396 0.6283
7 0.1982 0.7330
8 0.1813 0.8378
9 0.1016 0.9425
10 0 1.0472
with
sin(mk/5)
fe=F) = —57———7=
2+ cos(mk/5)
and
T
=~k
¢nk 30

For the first period T', ¢, and ¢, are given in Table 3.1.
Furthermore, the damped frequency of the system is

w; =/1—- 2w, =2.9850s~"
and hence,
w,h =6.2832rad, @ h=6.2517 rad

Moreover,
coswyh =0.9995, sinwz;h = —0.0315, e Sl — 5335
Hence,

~[0.5315  —0.0169 [ 0.4685
~10.0169 053497 | -0.0169

Now, using Eq. 3.47a, the periodic part 6, and the nonperiodic part 6>, of the
time response are readily obtained as the first component of ¢, and ¢, respectively,

Cokr1) = HGpr +hyp
Cukr1) = HGu +hoyyi
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Table 3.2 Discrete-time

periodic and non-periodic K 02y Oan &
responses of the system of 0 0 0 0
Fig.3.2 1 0 0 0

2 —0.0491 0.0491 0

3 —0.1242  0.1242 0

4 —0.2133 02133 0

5 —0.3097 0.3097 O

6 —0.4100 04100 O

7 —0.1995 0.5124 0.3129

8 —0.0131  0.6159  0.6028

9 0.0781  0.7200  0.7981

10 0.0892  0.8243  0.9136

Using the zero initial conditions, we have {0 = {0 = [0, 0], and thus,

Cpl = HCp0+h¢p0: |:g:| rad, (1 = H¢,,0+h@y = [8] rad

—0.0491

0.0018

0.0491 rad
—0.0018

Cp2 = HGp1 +hop) = |: :| rad, G =HG, +h¢, = |:

and so on.
Finally, the total time response 6, (¢) is simply

62(t) = 92p(t) + 92n(t)

For the first period 7', we obtain the values displayed in Table 3.2.

The periodic and nonperiodic parts of the time response as well as the total
response are plotted in Fig. 3.4, for the interval [0, T]. We can see that we have
a very rough approximation of the time response of the Geneva wheel. The same
time responses are plotted for an interval [0, 47] in Fig. 3.5 when using a smaller
sampling interval &, say h = T /100.

3.5 Exercises

3.1. Find all equilibrium configurations of the mechanical system given in
Example 1.6.5, where a = zg and mg/(kl) = z x 1077, with z denoting your seven-
digit telephone number. If you don’t have one, then use a friend’s but make sure
that your friend is not taking the same vibrations/dynamics course as you are.
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Fig. 3.4 Discrete-time response of the system of Fig. 3.2 over one period 7, with a sample time
h=T/10: (a) periodic part; (b) non-periodic part; and (c) total response

Now determine which equilibrium configurations are stable, unstable or marginally
stable. Upon choosing a stable configuration, obtain the steady-state response of
the system when this is acted upon by a square-wave force of the shape of that
displayed in Fig.2.53, with an amplitude of (M + m)g/10, for M = m, and acting
on the cart in the horizontal direction. Assume the period T = 1/(2w,), where w,
is the natural frequency of the linearized model.

3.2. Shown in Fig.2.56 is an air compressor mounted on a viscoelastic foundation
that is modeled as a spring of stiffness k in parallel with a dashpot of coefficient c.
Furthermore, the moving parts of the compressor produce negligible inertia forces,
except for the piston of mass m. Additionally, the housing of the compressor, as
well as all other components besides the slider-crank mechanism, are lumped in one
single mass M. Under these conditions, the mathematical model of the compressor-
foundation system takes the form

(M4 m)i+ ci+kx = —m§
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Fig. 3.5 Discrete-time response of the system of Fig. 3.2 over four periods 7', with a sample time
h=T/100: (a) periodic part; (b) non-periodic part; and (c) total response

where s(¢) is the relative displacement of the piston with respect to the housing of
the compressor, measured as indicated in the figure. The foregoing model is now
cast in normal form, namely,

. . 2 m

X+2C(an+ (D”X: 71‘4—4—}’}15‘
The displacement s of the piston with respect to the housing is given below as a
function of the angular displacement of the crank, 0:

5(8) = acosO +by/1— p2sin® O

in which @ denotes the constant angular velocity of the crank and p = a/b =z x
10~7, with z defined as in Exercise 3.1 above.

Compute the coefficients of the first twenty harmonic components of the
foregoing periodic function. Now, using Parseval’s Formula, estimate the error in
the approximation of the function x(¢) by comparing the rms value ¥ of x(z) with
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the sums of the squares of the coefficients of the series, and hence, the error in the
approximation takes the form

1

N N
e=\|7 <a8+4%a%+4;bi> — X

where X is calculated as

It is highly recommended that you calculate this integral with Romberg’s method,
which is implemented in a Matlab function, or that you use any other reliable
commercial routine.

Usually, books take only up to the second harmonic of the foregoing expansion,
claiming that this is sufficient for ‘small’ values of p. What relative error (indicated
as a percentage) would be incurred in your approximation if you took only up to the
second harmonic? What relative error would be incurred in the force transmitted to
the foundation when the crank turns at a constant m, in terms of , if you took only
up to the second harmonic?

3.3. We revisit Example 3.4.4 here. With the data of this example compute the
coefficients of the first N, harmonic components of the periodic function 6,(t), by
dividing the period in 2N}, intervals of equal length.

Now, using Parseval’s Formula, estimate the error in the approximation of the
function 6, (¢) by comparing the rms value 8 of 6,(¢) with the sums of the squares
of the coefficients of the series. The error in the approximation can be expressed as

1% 12 -
e= a(z)—i—iza,%—i-EZb,%—ez
1 1

where 0 is calculated as
- 1 (T
6= —/ 02(t)dt
V7L a0

It is highly recommended that you calculate this integral using numerical quadra-
ture, as implemented in a Matlab function (quad or quads), or that you use another
reliable commercial routine, with truncation-error control, which is indicated via a
user-prescribed tolerance. Assign your tolerance judiciously: if you choose a very
loose tolerance, your computed integral will contain an inadmissibly high error;
if too tight, the procedure may take too long for a negligible gain. As well, it is
recommended that you calculate the Fourier coefficients using the computational
scheme given in Sect.2.8.2.

Produce a table of error e vs. Ny, for N, = 1, 2, 3,4, 5, 10, and 20. Comment on
your tabulated results.
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Now, find the periodic part 6,,(r) of the steady-state response 6,(t) for N,
harmonics of the Fourier expansion of 6, (f), using a suitable value of Nj, that
you should choose based on the table that you produced above. Plot this periodic
response vs. time in an interval [0,27]. For this part of the exercise, use the model

éZP + ZCwnGZP + O‘)r%QZP = w,f@,,(t)

Here, you should use the Fourier series of 6,,(¢) with N, harmonics, as found above.
For the calculation, use the numerical values

(=01, @,=10w), wy=03s""

Let the non-periodic part of the steady-state response be 05, (). Find an expression
for this response.

3.4. The oscillating follower of a quick-return cam mechanism goes through a
lower dwell in the first 25% of its cycle, then performs a working phase of 60°
of amplitude for 50% of its cycle, goes then through an upper dwell for 10% of
its cycle, and returns to its lower dwell in the remaining 15% of its cycle. Let the
angular displacement of the follower be represented by ¢ = ¢ (), where y is the
angular displacement of the cam, which rotates at a constant rate |y = @ = const, the
motion program ¢ () being given below. Moreover, the follower drives an elastic
shaft connected to a load of moment of inertia J mounted on bearings that provide
a linearly viscous dissipative torque of coefficient c, the displacement of the load
being denoted by 6. We thus have the follower motion program given by

0, for 0<¢ <m/2;

ho(x), for m/2<¢ <3m/2;
o(w) =

h, for 3m/2<¢ <177/10;

ho(l—x), for 177/10< ¢ <2m;
with £ as the maximum value for ¢ (y) and o(x) defined as
o(x) = —20x7 +70x° — 84x° +35x*, 0<x<1
while the mathematical model of the follower-load system takes the form
6+20w,0+ 0?0 = w07

and the torque experienced by the shaft, 7(r), is
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The numerical values of the variables involved are given as
{=0.1, ®,=10w, o =300rpm

(a) Using Parseval’s Formula, estimate the error in the approximation of the
function ¢ (1) by comparing the rms value ¢ of ¢ (¢) with the sums of the squares
of the coefficients of the series. The difference of the two quantities is the error,
e. Now, produce a table of error e vs. Ny, for N, =1, 2, 3, 4, 5, 10, and 20.
Comment on your tabulated results.

(b) Then, find the steady-state response 6(¢) for N, harmonics of the Fourier
expansion of @(¢), using a suitable value of N, that you should choose based
on the table that you produced above. Plot time response vs. time in the interval
[0,4T], where T is the duration of one cycle.

(c) Now plot the steady-state value of the torque experienced by the elastic shaft in
dimensionless form, i.e., plot 7(¢)/(J®?) vs. time, in the time-interval [0, 47

Reference
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Chapter 4
Modeling of Multi-dof Mechanical Systems

How dare we, creatures of length, height, and width,

speak of four-dimensional space?

Is it possible by using all our three-dimensional intelligence
to imagine a superspace of four dimensions?

And how would a four-dimensional cube or sphere look like?

Gamow, G., 1961, One, Two, Three ... Infinity,
Dover Publications, Inc., New York.

4.1 Introduction

The modeling of multi-dof systems calls for various concepts that were not required
when studying single-dof systems. For example, the concept of degree of freedom,
to begin with, plays a major role here. Furthermore, the concept of vector of
generalized coordinates, and the corresponding vector of generalized speeds arise
only in multi-dof systems. Associated with these vectors, we have the vector
of generalized force, while the concepts of generalized mass matrix, generalized
damping matrix and generalized stiffness matrix enter in this context as natural
extensions of their scalar counterparts encountered in single-dof systems. We shall
introduce these concepts via the vector form of the Lagrange governing equations.
One more concept that pertains to multi-dof systems is that of rigid modes, namely,
non-trivial motions under which the potential energy of the whole system does not
undergo any change.

The modeling techniques that we will introduce in this chapter allow us to model
a variety of structures and machines. As a matter of fact, these mechanical systems
are made of beams, plates, shells and other elements that can be accurately modeled
as continua. We will be mostly concerned with /inear mechanical systems composed
of a finite set of mechanical elements. If the system at hand is representable by a set
of n independent generalized coordinates, we say that the system has n degrees
of freedom. Chapter 8 gives an overview of the simplest instances of continuous
systems: bars under tension/compression or torsion; strings, and beams.

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 263
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_4,
© Springer Science+Business Media, LLC 2011
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4.2 The Derivation of the Governing Equations

A mechanical system is available to us through the configuration it attains at a given
instant. A configuration consists, in turn, of the relative layout of the components of
the system and of the absolute layout of the overall system with respect to an inertial
frame. Such as in the case of single-dof systems, both the relative layout of the
system components and that of the whole system with respect to an inertial frame are
described by signed distances between landmark points in each component, whether
rigid body, particle, massless spring or massless dashpot, and signed angles between
landmark lines in the same components. Again, such as in the case of single-dof
systems, these distances and angles constitute the generalized coordinates of the
system.

Now, if we assume that the dof of a system is known, say n, it is always
possible to find n independent generalized coordinates that fully describe the system
configuration. However, an arbitrary set of n generalized coordinates may not
necessarily be independent. In the examples that we will study here, the independent
generalized coordinates will be either apparent or given as part of the problem
statement.

We recall, moreover, that the time derivatives of the generalized coordinates are
the generalized speeds of the system at hand. Furthermore, if the system has n dof,
then it has a set of n independent generalized coordinates { ¢g; }'/ and n independent
generalized speeds { ¢; }//, that are conveniently stored in the n-dimensional arrays
q and q, respectively, defined as

q1 q1
q2 ] 7p)

q=| . |, 9= | . 4.D
qn qn

Additionally, the whole set of both independent generalized coordinates and
independent generalized speeds constitutes the set of 2n state variables of the
system. If we denote by x the state-variable vector, we then have

X = {9] (4.2)
q

Once a set of independent generalized coordinates and speeds has been decided
on, the generalized forces are determined uniquely. Indeed, let the sum of all powers
developed by driving devices supplying controlled forces be denoted by IT and that
of all dissipation functions associated with dashpots and other sinks of energy be
denoted by A. Then, the generalized force ¢y; associated with the ith generalized
coordinate g; is derived as

oIl
= = 4.3
oy 20 )
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Likewise, the generalized force ¢;; stemming from dissipation and associated with
the ith generalized coordinate g; is derived as

A
bii =5 (4.4)

The associated n-dimensional vectors of generalized driving force contributed by
force-controlled drivers, ¢, and generalized dissipative force, ¢4, are defined as

o7 da1
o L I (4.5)
o bin
We have, therefore, in vector form,
IT1/dq, —dA/dq
- 3_1(;[ _ 8H/:8q'2 | . 3_2 _ 8A2/8q'2 we
oT1/¢, —dA/dgy

Henceforth, the derivative, whether partial or total, of a scalar quantity with respect
to a vector is understood as the vector of the corresponding derivatives with respect
to each of the components of the vector. Likewise, we will come across derivatives
of vectors with respect to vectors. These are matrices, as discussed in more detail in
Sect.4.5.

While the Lagrangian formalism can be applied to mechanical systems of
particles and both rigid and flexible bodies, and to other physical systems as well, we
will focus henceforth on mechanical systems composed of rigid bodies undergoing
planar motion. Furthermore, we recall the notation introduced in Chap. 1, namely,
we will denote the mass of the ith body as m;, its moment of inertia about an axis
perpendicular to the plane of motion, with respect to the center of mass, being
denoted by I;. We denote, moreover, the position and the velocity vectors of the
center of mass of the ith rigid body by ¢; and ¢;, respectively, its angular velocity
being denoted by the scalar ;. The kinetic energy 7; of the ith body can then be
written in the form

T, = %miHéiﬂz + %Iiw,? 4.7)
Thus, if the system under analysis is formed of r rigid bodies, its kinetic energy
becomes

| A 1
T = Ezm,»|\c,»||2+ 521@} (4.8)
1 1
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As we will show with examples, both the square of the magnitude of the velocity
vector of the center of mass of each body and the square of its scalar angular velocity
can always be written as quadratic expressions of the independent generalized
speeds.

When the system is driven by controlled motions independent of the generalized
speeds, the foregoing quantities become quadratic expressions not only of the
generalized speeds, but also of the controlled rates, which are defined as the time
derivatives of the controlled variables. Moreover, the coefficients associated with
the above quadratic expressions are in many instances functions of the independent
generalized coordinates.

By conducting a kinematic analysis similar to that introduced in Chap. 1, it is
always possible to express the kinetic energy of the overall system as a quadratic
function of the generalized speeds. This transformation of the kinetic energy from a
quadratic form of the magnitudes of the centers of mass and the angular velocities
into a quadratic form in the generalized speeds is best understood with the examples
ahead. We shall then derive an expression for the kinetic energy of the system in the
form

1 & n
Tzisz@+zm%+M%ﬂ (4.9)
i,j=1 i=1
or, in compact form,
Lor )
T =24"Ma+p'a+ To(q.1) (4.10)

where the mass matrix M plays the role of the scalar generalized mass of single-dof
systems, its entries being the coefficients m;; appearing in Eq.4.9; these entries
are, in general, functions of the generalized coordinates, but not of the generalized
speeds. If we now group all p; coefficients of Eq.4.9 into the n-dimensional array
p, we end up with the definitions below:

myp mp2 ... Mp P1
mp mz2 ... My, P2

M=M(q)=| . .. |» p=pl@=]. (4.11)
My, My, ... My, Pn

where it is noteworthy that M is symmetric. Note that each product p;g; has units
of energy, while ¢; has units of generalized speed. It is then apparent that the
coefficients p; of Eq.4.9 have units of generalized momentum, which could be
either momentum or angular momentum.

In setting up the Lagrange equations of the system under study, we need an
expression for its potential energy, which, as in the single-dof case, can be either
elastic or gravitational. The former appears because of the presence of springs, the
latter because of the gravity field. The potential energy due to the gravity field is, in
general, a nonlinear function of the generalized coordinates, but does not depend on
the generalized speeds. Thus, we will assume that, in general, the potential energy
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V, due to gravity is a nonlinear function of the generalized coordinates. Likewise,
the elastic potential energy V, is a nonlinear function of the generalized coordinates,
and hence, the total potential energy V, the sum of the two, is also a function solely
of the generalized coordinates, i.e.,

V=V(q) =Ve(a)+Ve(q) (4.12)

Now we turn to the formulation of the governing equations using a Lagrangian
approach. Here, we will need the Lagrangian L of the system, which is defined
exactly as in the case of single-dof systems, namely, as

L=T-V (4.13)

the Lagrange equations taking the form

d (JL oL
7 <§1) Toq Q1+ @ (4.14)

It will become apparent, with the aid of the examples, that the foregoing
equations take a general form resembling that of the single-dof case, except that
now the generalized mass becomes the n X n mass matrix and all other quantities
become n-dimensional vectors, namely,

Mg +h(q,q) = ¢p+ dm+ b+ Pu (4.15)

where the vectors of generalized force that arise from a potential and from motion-
controlled sources, ¢, and ¢,,, respectively, are contributed by the Lagrangian.
The above mathematical model is thus a system of n nonlinear ordinary differential
equations of the second order. The integration of these equations, with prescribed
initial values q(0) = qo and q(0) = ro, and given generalized active forces ¢ (t)
and ¢¢(t), lies beyond the scope of the book. As pertaining to linear, constant-
coefficient systems, the integration of the underlying ODEs for two-dof systems
in symbolic form will be discussed in Chap. 5, for n-dof systems numerically in
Chap. 7.

If we recall Eq.1.39b, h(g,q) for the single-dof case is quadratic in ¢ and
nonlinear in g. Likewise, the n-dimensional term h(q,q) of Eq.4.15 is quadratic in
the generalized speeds ¢ and nonlinear in the generalized coordinates q. This term
thus plays the role of the generalized Coriolis and centrifugal forces of the single-dof
case. For this reason, this term is also called the vector of generalized Coriolis and
centrifugal forces. Moreover, terms ¢ and ¢, of the right-hand side of Eq.4.15
stem from the left-hand side of Eq.4.14, the former appearing in the Lagrangian
because it represents generalized forces due to gravity, the latter from controlled-
motion actuators, the remaining two terms of the right-hand side of that equation
having been already explained. The whole right-hand side of that equation is called
the vector of generalized forces and is represented by ¢. Note that ¢ = ¢(q,q,1).
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From Eq.4.15 it is apparent that matrix M plays a key role in the dynamics
of mechanical systems. Moreover, this matrix has properties that impact on the
behavior of these systems. First and foremost, given the form of the kinetic energy
of Eq.4.9, it is apparent that M is symmetric and hence, all its eigenvalues are
real. Furthermore, since the kinetic energy cannot be negative, it turns out that
M is positive-semidefinite, and hence, its eigenvalues are not only real, but also
non-negative and, in fact, in many instances, they are all positive, M then being
positive-definite. Moreover, the term h(q,q) does not have any particular structure,
except that h is, in general, a nonlinear function of q and a quadratic function of q.

Just like in Chap. 1, we now have the seven-step procedure outlined below to set
up the governing equations of n-dof mechanical systems:

1. Introduce a set of generalized coordinates ¢i,...,q, and their time rates
of change ¢i,...,q,, defining the state of the system. Group them in the
n-dimensional vectors q and q, i.e.,

q=Iq1,--. ,q,,]T . vector of generalized coordinates

a=1[41,....4a)" :  vector of generalized speeds
and, by means of a kinematic analysis, express the squares of the magnitudes
of the c.o.m. velocities and the squares of the angular velocities as quadratic
expressions in the generalized speeds.

2. Evaluate T =T (q,q), the kinetic energy of the whole system, as the sum of the
individual kinetic energy expressions.

3. Evaluate V =V (q), the potential energy of the whole system, as the sum of the
individual expressions, for every potential-energy-storing element.

4. Evaluate L =T —V, the Lagrangian of the whole system: L = L(q,q).

5. Evaluate IT = T1(q,q), the power supplied to the system from force/torque-
controlled sources (IT > 0), then its partial derivative dT1/dq, to obtain Oy

oy =JI1/dq (4.16)

6. Evaluate A = A(q,q), the sum of the dissipation functions of all dissipative
elements of the system (A > 0), as well as its partial derivative dA/dq, to obtain

Oa:
ba =JdA/dq 4.17)

7. Write the governing equations using the foregoing partial derivatives:

d (JdL JdL
S B e
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Fig. 4.1 A two-link robotic arm

Example 4.2.1 (A Two-Link Robotic Arm with Viscous Damping). A two-link
robotic arm suspended from the ceiling is shown in the iconic model of Fig.4.1.
In this model we have assumed that the two links are rigid bodies pinned at O; and
0,, the moment of inertia of body 1 with respect to O; being denoted by J;, that
of body 2 with respect to its center of mass being denoted by J,, while the masses
of these bodies are labelled m; amd m,, respectively. Moreover, we assume that the
joints are lubricated with a fluid that provides linearly viscous damping, while the
motors at the joints provide torques 7; and 7,. As indicated in the figure, the effect of
gravity is considered and the first link is assumed to be inertially symmetric. What
we mean by this is that its center of mass C; is aligned with the two joint centers.
Derive the Lagrange equations of motion of this system.

Solution: The seven steps leading to the mathematical model of Eq.4.18 are now
implemented.

1. Kinematics. We start by introducing the generalized coordinates of the system.
Apparently, the system has two dof, and hence, two generalized coordinates are
needed to describe it in an arbitrary configuration. We thus define the generalized
coordinates as angles 6, for k = 1,2, as shown in Fig.4.1, that measure the
orientation of the two links with respect to the vertical. In setting up the kinetic
energy, we shall resort to Eq. 4.8, where four kinematic variables are needed,
namely, ¢;, ¢, ®; and @,. As a matter of fact, the variables as such are not
needed, but rather ||¢]|%, ||¢2||*, ®? and ®3. From the definitions of 6; and 6,
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it is apparent that
o =0, =6,
Moreover,
) 242

lle1[|” = pi6;
the computation of ||¢;||> being less straightforward. In order to ease the
calculation of this magnitude, we sketch in Fig. 4.1b an even more abstract iconic
model of the system, while indicating the velocity of O, and the relative velocity
of C, with respect to O,. These velocities are included in that figure as 6, and
v, respectively, accompanied by their signed magnitudes inside parentheses—

these quantities are not magnitudes, properly speaking, for they can take negative
values. We thus have

¢ =0+vV

arelation that is illustrated in Fig. 4.1c. Now, from this figure and the cosine law,
it is apparent that

[[62]1> = a*67 + p365 +2ap16; 6 cos(6, — ;)

2. Kinetic energy. We first recall that J; denotes the moment of inertia of body 1
with respect to O, while J; that of body 2 with respect to its c.0.m., whence,

1 . 1 . 1 . . .
T1 = 511612, Tz = 512622—1— Emz[a2612+p22622+2ap261 62008(62 — 91)]

Therefore, the kinetic energy of the overall system is

. . 1 . . .
T = (]1 612 +12622) + Emz [a2612 +p22622 +2ap,0,6, COS(@Z — 61)}

N —

3. Potential energy. This is readily obtained as
V = —mjgpicos ) —mpg(acos 6 + prcos6,)

where m; and my are the masses of the first and second links, respectively.
4. Lagrangian. The Lagrangian becomes

1 . . 1 . . .
L= 3 (]1 612+12622) + EMQ [a2612+p22622+2ap261 0 cos(6, — 61)]
+mygp;cos O +myg(acos ) + prcos )

The partial derivatives of the Lagrangian needed to set up the Lagrange equations
of the system are now computed as
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JaL

e (Jl—l—mza )01 +mpap,6;cos(6, — 0))
1

d (L iy )
7 (ﬁ) = (A +m2a2)91 +moap26;cos(6, — 6)
1

—mzapzéz(éz — 61) Sin(ez — 61)

= I’HQapzél 92 Sin(ez — 61) —m1gpP1 sin 61 —mpga sin 61

L)
JL
39 = (S +m2p2)62 +m2ap261 COS(@Z — 61)
b
a (oL = (Jo +map3) 6y + maap; 6 cos(6, — 6;)
i 892_2 202)02 2ap2 b p) 1
—maap;0; (6, — 6;)sin(6, — 0,)
JL s .
ﬁ = —mzapzel 62 s1n(62 — 61) — mpg P2 SIn 62
b

5. Power supplied. The total power supplied from force-controlled sources is the
sum of the powers delivered by the two motors, i.e.,

1= T161 + Tz(éz - 61)
its partial derivatives being

oIl 81'[
Or1 —a—él—flffz, Op = 26

6. Dissipation function. This item is the sum of the dissipation functions associated
with the individual joints, i.e.,

1 . 1 . .
A= 561912 + 562(92 -6’

which is quadratic in the relative angular velocity of the second link with
respect to the former, not in the absolute angular velocity of this link, its partial
derivatives being

oA

=cy(6,— 0
26, =c2(6,—6))

Oq1 = =(c1+2)0 — 200, o=

26, 6
7. Governing equations. After simplifications, the Lagrange equations reduce to
(J1 +maa®) By +myaps[cos(6> — 61)]6, — mrap> 63 sin(6> — 6;)

7g(m1p1 +m2a) sin@; + 1 — 7 — (Cl +62)91 +C292
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maap;[cos(62 — 61)]61 + (2 +map3 )6, + mpap, 67 sin(6, — 6;)

= —mpgp;sin 6+1m— Cz(éz — 91)

It is now a simple matter to identify the mass matrix via the coefficients of §; and
6,, which yields

M— Ji+ I’l’lza2 moapPy COS(62 - 91)
N mpap; COS(62 — 91) D+ mzpzz

a 2 x 2 matrix that is apparently symmetric, as it should. Moreover, M is positive-
definite, as shown below: Indeed, to show that M is positive-definite, all we need
is show that its two eigenvalues are positive. Furthermore, to prove that the two
eigenvalues of a 2 X 2 matrix are positive, or negative, for that matter, we do not
need to actually compute its two eigenvalues, if we recall from Appendix A that the
trace of the matrix is the sum of its eigenvalues,' while its determinant is the product
of these. Hence, the two eigenvalues of a 2 X 2 matrix are positive if and only if both
the trace and the determinant of the matrix are positive. Now we have

tr(M) = J; +J2 +map(a® +p3) >0
Moreover,
det(M) = (J; +mapa®)(Jo +map3) —m3a*p3 cos® (6, — 6;)
=N+ mz(llpzz —l—Jzaz) + m%azpzz sin2(62 —0)>0

thereby showing that the mass matrix of this system is positive-definite.
Further, the h(q,q) vector and the vectors of generalized force are readily
identified, namely,

. [~maap,03sin(6, — 6))
h(q,q) = [ maapy8isin(6s — 01)
%:_me+m@mm}@:rlh}

mygpP> sin 6, T

by = |:(Cl +¢2)6; +6292]

—ca(62— 61)

!n the case at hand, the trace of M has a physical meaning, as the diagonal entries of M bear the
same units, those of moment of inertia. Depending on the choice of the generalized coordinates,
these entries may bear distinct units, in which case the trace is meaningless. In such cases, the
eigenvalues must be computed to prove positive-definiteness.
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a b

u(t)

Fig. 4.2 A two-link gantry robot

The system being apparently driven under controlled forces supplied by actuators,
it contains a corresponding term ¢ 7. As well, since no apparent controlled motions
are present, the corresponding term ¢,, does not appear above. Finally, note that
the vector of generalized gravity force, ¢, does not involve the generalized speeds.
This is the case in general, for this force stems from a potential energy that does not
depend on the velocities of the system elements.

Example 4.2.2 (A Two-dof Gantry Robot). Now we analyze a similar system, but
with an added complexity. The system at hand is the gantry robot of Fig.4.2. It
consists of two identical links that can be modeled as slender rods of lengths /
and mass m, with the base joint O; now mounted on a trolley that can slide under
controlled motion along a horizontal track. The motion of the trolley is thus given
as a function u(z). If the two joints are lubricated with a fluid that produces linearly
viscous torques and the same joints are acted upon by motors producing driving
torques T, for k = 1,2, find the mathematical model of the system under the action
of gravity.

Solution: We proceed as in the foregoing example, i.e., in seven steps.

1. Kinematics. The system at hand involves one more independent motion when
compared to the system of Example 4.2.1, namely, the motion of the base.
However, the latter is prescribed and does not count toward the dof of the system,
which is still two, and hence, fully described by 6; and 6, that are, again,
regarded as the generalized coordinates of the system. Nevertheless, because
of the base motion, the procedure used in Example 4.2.1 to find the square of
the magnitude of the velocity of the center of mass C, is no longer practical.
Another approach to derive this expression is now introduced, that finds frequent
applications in robotics. Let r; and r; denote the vectors directed from O; to O,
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and from the latter to P, as shown in Fig. 4.2b. Furthermore, let 0y, for k = 1,2,
denote the velocity of point Oy, with p denoting the velocity of point P. The
ensuing derivations will become more handleable if we now recall matrix E
introduced in Sect. 1.6, namely,
0 -1
E=
i)

Matrix E, it is recalled, rotates vectors in the plane through 90° counterclockwise,
without changing their magnitude. E is in fact an orthogonal matrix and,
moreover,

E’=-1
where 1 denotes the 2 x 2 identity matrix. We then have the relations below?
0 = ui
0 =01+ 91El‘1 =ui+ 91El‘1
p=0>+ 92El‘2 =ui+ 91El‘1 + 92EI‘2
Furthermore, from the modeling assumptions,
R
¢l =ul+ EelEl‘l

and hence,

1, T 1. .1 :
[é1]> = (ui—i—EGlErl) (ui+§61Er1) :u2+i-(Erl)uﬂl—i—ZHErleGf

But Er; is simply r; with its first and second components interchanged, the first
one having, additionally, its sign reversed. From Fig.4.2a, b,

_ I'sin 64 - Fr — [cos 6
"7 Zicos 6 ' 1ising,

and hence, i- (Er) is just the first component of Ery, i.e.,
i-(Ery)=1Icos6;

Moreover, since E preserves the magnitude of vectors, |Ev|| = ||v||, for any
vector v, and hence,

[Er|| = 1]l =1

2Notice the recursive nature of these relations: the second is based on the first, as the third on the
second. Recursion is at the core of computational algorithms in multibody system dynamics.
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Therefore,
R 1,.
||C1 H2 = uz + I(COS 61)”91 + 212912
Likewise,
. 1.
¢ =ui+ 0Er| + E 6,Er,
whence,

R 1 R . R
|&2]|? = u? + ||Exy 267 + Z|\Er2||2622 +2i- (Br)i6; +i- (Er))i6,
+(Ery) - (Er2)6; 6,

where

[sin 6, [cos 6,
= E =
2 |:lCOSGQ:| TR [lsineg}

Now we can readily write
i-(Ery)=Icos0,, |Er| =1

Moreover,
(Er}) - (Ery) = (Er;)" (Ery) =] EEr,

and if we recall further that E is an orthogonal matrix, then E'E =1, where 1
denotes the 2 x 2 identity matrix. Hence,

(Erp)- (Ery) =r{r =110 = *cos(6, — 6)

Therefore,

||62H2:I;l2+l2 912+1922+919200S(92*91) +lﬂ(29100591+9200S92)

2. Kinetic energy. The kinetic energy of each of the two links is labeled 7} and 75,
respectively, that of the trolley 73. The corresponding expressions are

1 1 1 1 1
T = —m|&||*+ 5 —=ml0f, T = -m||&|* + = —ml*67, Ts=-Mi’
1= Smlléd] +212 i Ti=5mllell +212m Y, Ty =S Mi

the kinetic energy of the overall system thus being

1 1 1
T = E <m|c1|2+ Emlzel +m||C2||2 —m1292> +§MM2
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Upon introduction of the expressions for ||¢;]| and ||¢;]| derived in item 1 of this
example into the above expression for 7', we obtain

1 (4,. 1,. . . .
T = M [312612—1— 512622—1—12[005(62 —01)]60162 + 11(36, cos 6; + 6,c086,)

1
+2u2} + EMpﬂ

3. Potential energy. The derivation of the potential energy is more straightforward:
3 1
V= fzmgl cos 6 — Emgl cos 6,

where we have used as a reference level that of O;.
4. Lagrangian. This is simply the difference of the two foregoing items, i.e.,

1 4 ,. 1,. . . .
L=om {512912 + 512922 + 12[cos(6, — 6,)]6; 6, + 1ii(36) cos 6 + 6, cos 6;)

3 1
+2u2] + Emgl cos0; + Emgl cos 6,

its partial derivatives being listed below:

5_(; — %m { 21291 + I?[cos(6, — 61)] 6, + 3liicos 91}

d (oL 1 (8, y . N
o (8—91) Em{gzzel +1*[cos(6, — 61)] 6, — I*[sin(6> — 61)] (6, — 61) 6,

+3liicos 0 — 3116 sin 6, }

L _ lm{lz [sin(6, — 61)] 6,6, — 31116, sin 6; — 3glsin 6, }

00, 2

oL 1 2 5. .

— = —m{ 216, + 12 6, — 6,)] 6, + lLiicos O

36, 2m{3 h + 17 [cos(6, — 01)] 0 + liicos 2}
d (L 1 [2,. L
E <8_62) = 2m{3l 6, +1 [008(62—61)] 0, —1 [s1n(62—61)] (62—61) 0,

+lﬁcos€21uégsin92}
oL

1 . .
o Em{_l2 [sin(6, — 61)] 616, — 1116, sin 6, — glsin 6, }
2
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5. Power supplied. The power supplied to the system is readily derived, as in the
previous example, namely,

1= T161 + Tz(éz - 61)
its partial derivatives yielding the generalized forces of ¢ and ¢y,:

q) —a_H—T_T ¢ —a_H—T
fl_aél_ 1 25 fz_aéz_ 2

6. Dissipation function. Now we have

1 . 1 . .
A= Eclef + §C2(92 — 91)2

its partial derivatives yielding the dissipative forces of ¢;; and ¢ »:

A . . . .
_ o8 61— 20y, By =~ —r(6r— 6
Pat 26, (c14+¢2)01 — 262, a2 26, c2(6—61)

7. Lagrange equations. The Lagrange equations of the system at hand become

4 . 1 . 1 . 3
§m1291 + Eml2 [cos(62—61)] 6, — Eml2 [sin(6, — 6))] 67 = Emgl sin 0;
30 . .
— Emlucos 0+11—T—(c1+¢2)01 + 260,
1 5, S R I 5. o1 .
Eml [cos(6, — 6))] 0) + gml 6, + Eml [sin(6, — 6,)] 6 = Emgl sin 6,
| .
— EmluCOS 6+ 17— Cz(@z — 61)
where, interestingly, the terms in # vanished.

The mass matrix, the h(q, q) vector and the generalized force vectors are readily
identified as

B 4/3 (1/2)cos(6, — 6y)
M = m [(1/2)005(62 —0) 1/32 1

_ 02
h(a.) = LmP[sin(6, — 6, [ 9?2]
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1 3sin O T —T
L 1 g B

sin 62 T

®m

%mlu’cosel [ﬂ - |:(C1+C2)01+C262:|

—c2(62— 01)

Note, again, that the vector of generalized gravity forces does not involve the
generalized speeds, and that the matrix of generalized mass is positive-definite.

4.3 Equilibrium States

In this section we will study the equilibrium states of n-dof mechanical systems.
Moreover, for the sake of simplicity, we will assume that the system is described
by a set of n independent generalized coordinates. The system at hand can thus
be assumed to be governed by Eq.4.15. This system is in an equilibrium state if
q = 0 and ¢ = 0, which implies that, at equilibrium, q attains a constant value qg,
determined from the equilibrium equations. These are then derived from Eq.4.15,
by simply setting q = 0 and § = 0 in this equation, thereby obtaining an equation
formally identical to Eq. 1.46, namely,

¢(qe,0) =0 (4.19)

because h(q, q), being quadratic homogeneous in ¢, vanishes at equilibrium.

The equilibrium equation is thus obtained upon solving the system of n alge-
braic® equations (4.19) in the n unknown components of vector qz. Note that this
system of equations is, in general, nonlinear, and hence, may or may not admit a
real solution. Moreover, if it admits a real solution, this is, in general, not unique.
The solution of systems of nonlinear algebraic equations can be quite challenging,
but the examples with which we will be concerned lend themselves to rather
straightforward, if ad-hoc solutions, as will be illustrated with the examples below.

Example 4.3.1 (Equilibrium Configurations of the Two-Link Robot). Obtain the
equilibrium configurations of Example 4.2.1, when the motors are turned off and
assumed to apply no braking torques.

Solution: Upon setting 6, = 0, 6, = 0 and 7, = 0, for k = 1,2, in the Lagrange
equations of Example 4.2.1, we obtain the equilibrium equations in the form

g(mip1 +mpa)sin®; =0

mpgP2 sin 62 =0

3 As opposed to differential.
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Fig. 4.3 The four equilibrium configurations of a two-link robot

whence it is apparent that, at an equilibrium state, we have
sinf; =0, sinB, =0

Thus, the system is at equilibrium whenever the joints are at rest and the center of
mass C; is aligned with the two joint centers, all these points lying on a vertical. It is
apparent, moreover, that four such equilibrium configurations are possible. Indeed,
let us call joint O, the elbow, a common terminology in robotics. There are two
equilibrium configurations of the elbow-down type and two of the elbow-up. Each of
these configurations corresponds to the arm either fully extended or fully retracted,
as displayed in Fig. 4.3.

Example 4.3.2 (Equilibrium Configurations of the Gantry Robot). Determine the
equilibrium configurations of the system shown in Fig. 4.2 under ii = a = const,
when the motors are turned off and exert no braking torque.

Solution: We start by setting 6; =0, §; =0 and 7, = 0, for k = 1,2, in the governing
equations derived in Example 4.2.2 above. The equilibrium equations now take the
form

%mgl sinf; = f%mla cos 6

1 1
Emgl sin@, = —Emlacos 6,



280 4 Modeling of Multi-dof Mechanical Systems

Fig. 4.4 Equilibrium configurations of the two-dof gantry robot

whence

a
tanf; =tan 6, = ——
8

Y = arctan (—‘—1)
8

Here, we recall that, tan(x) = tan(x + 7); as a consequence, there are four possible
solutions to the equilibrium equations, and thus, four equilibrium states, given
by (61,62) = (v,7). (v,y+r), (y+m,7y), (y+xm, v+ m), which are shown in
Fig.4.4a—d, respectively, the relation among a, g and y appearing in Fig. 4.4e. Here,
note that the negative sign in the argument of the arctan(-) function indicates that
an acceleration a to the left, i.e., negative according to the positive direction of u(z)
assumed in Fig. 4.2, produces an angle y ccw from the vertical.

Let us define y as

Example 4.3.3 (A Time-Varying Equilibrium State). Shown in Fig. 4.5 is the over-
head crane of Example 1.6.5, but now with the motor that drives the cart providing
not a controlled motion, but rather a controlled force F(t); likewise, the motion of
the rod is now controlled by a motor providing a torque 7(¢). Find the Lagrange
equations of the system under the above conditions, and then determine the
equilibrium states of this system under the assumption that damping is negligible
and that F =0 and 7 =0.

Solution: The translation of the cart becomes now a generalized coordinate, that
we label x. We thus have a two-dof system with vector of generalized coordinates
defined as q = [x, 8]7, its kinetic energy taking a form similar to that derived in
Example 1.6.5, namely,
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F(t)—\o
g
Fig. 4.5 A two-dof overhead crane
1 EIL O .
T =—-(M+m)x"+ —ml~0~ — —ml(cos 0)x0
2 6 2
while the potential energy is the same as in that example, i.e., V = —(1/2)mgl cos 6,

and hence,

1

1 o, 1 o1
+6ml 0 2ml(cos6)x6+2mglcose

The partial derivatives needed to set up the Lagrange equations of the system are

now
oL _
aq [
d (oL _
dt\odq)
oL _
dq
Moreover,

[(M +m)x— iml6 cos 6
imi*0 — Imiicos 6

[(M +m)x— 1mi(6cos® — 62sin0)
i %mlzé - %ml)'c'cos 0+ %ml}éé sin @

0
| mix0sin © — mglsin 6]

M=Fi+10, A=0
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the Lagrange equations of the system thus being

1. .
(M +m)it— S mi(6 cos 6 — 6%sin) = F(r)

1 .1 1
§m129 - Emlﬁc’cos 0+ Emgl sin@ = 1(t)

Upon setting X, 0, %, , F(t) and 7(¢) equal to zero in the above equations, the first
becomes identically satisfied, while the second yields

sin@ =0

and hence, equilibrium is possible for any constant value Xg = vg, as long as
sin @ = 0, which yields the two equilibrium configurations 6z = 0 or 7, correspond-
ing to rod-down and rod-up, exactly as in Example 1.6.5.

Note that, such as in the case of single-dof systems, the above time-varying
equilibrium configuration occurs concurrently with dL/dx = 0, and the governing
equation associated with x is conservative and autonomous. Thus, we have here a
similar condition for the occurrence of time-varying equilibrium states to that de-
rived in the single-dof case, i.e., a time-varying equilibrium state of an autonomous
system is possible if (1) the governing equation associated with the generalized
coordinate qy is free of dissipative terms, and (2) dL/dq; = 0.

In this example we have two generalized coordinates that are of different
dimensions, one having units of length, the other being dimensionless. This special
feature brings about interesting consequences. In fact, the mass matrix of this system
takes the form

M — fVI +m — %11111 c;)s 0
—5mlcos 6 Fml
Apparently this matrix is symmetric, but we would be interested in verifying
whether it is positive-definite as well. In order to do this, we recall our well-known
rule of verifying positive definiteness of 2 x 2 matrices based upon the signs of the
trace and the determinant of the matrix under study, which give two necessary and
sufficient conditions for our purpose. So, let us find the trace of this matrix:

1
tr(M) =M +m+ gml2

which is physically meaningless because we cannot compute the sum in the right-
hand side. Note that the third term has units of moment of inertia, while the first two
have units of mass.

So as to verify the positive-definiteness of M, the reader is invited to compute
its eigenvalues and verify that both, although bearing different units, are positive.
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Alternatively, let us make a change of variables, by redefining the vector of
generalized coordinates in dimensionally homogeneous form, namely, as

)l

Now we rewrite the governing equations in terms of the new set of generalized
coordinates, thereby obtaining

(M +m)I& — %ml(é cos® — 67sinf) = F(r)

1 .. 1 . 1
gmle — Eml& COS9+§mgsin6 = #

where we have divided the two sides of the second equation by /. Now the mass
matrix becomes

(M+m)l f%ml cos 6

M pr—
f%mlcose %ml

which is now dimensionally homogeneous, its trace being

1
tr(M) = (M +m)l + Eml =M+ %ml

and has units of Kg - m. We might as well have multiplied the two sides of the first of
the last two equations by [/, while leaving the second unchanged. The mass matrix
thus resulting would have had units of moment of inertia. In any case, the mass
matrix can be proven to be positive-definite.

4.4 Linearization of the Governing Equations
About Equilibrium States

We now derive the governing equations upon ‘small’ perturbations of the equilib-
rium states. To this end, we introduce perturbations 8q, 8¢ and 6, which lead to

q=qcz+96q, q=6q4, =04 (4.20)

Upon conducting an analysis similar to that of Sect.1.10, we end up with the
n-dof counterpart of Eq. 1.53a, namely,

M8+ Cr8q+Kedq = 89(t)

which is a system of n second-order ODEs in 6q, with the three n x n matrices Mg,
Cg and Kg defined as the n x n matrix counterparts of the scalar coefficients mg,
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cg and kg, respectively, of Eq. 1.53a, with the definitions below that parallel those
of Eq. 1.53b, namely,

Mg =M(qe), Cp=-5- , Kp=-
(9£.0)

99 9 4.21)
aq (

qz.0)

For brevity, when the foregoing linearization process is self-understood, we shall
delete the subscript E and the symbol § from the above equation, which thus takes
a simplified form, namely,

Mij + Cq+Kq = ¢(1) 4.22)

The above system of equations is the vector counterpart of the scalar Eq. 1.57. Just
as in the scalar case, we can now determine the nature of the equilibrium states
based on the matrix coefficients of Eq.4.22. For quick reference, we recall here that
a system is said to be autonomous when all its motors are turned off and no external
perturbations act upon it. As well, we recall that the scalar linearized equation of
an autonomous system is asymptotically stable if and only if all its coefficients
are positive; it is marginally stable when all its coefficients are positive, except for
that of the velocity term, which vanishes. Without entering in the details of the
proof, which we can skip at an introductory level, we can state similar conditions
for the stability of Eq.4.22, but here care must be taken in that the coefficients of
this equation are now matrices and a matrix cannot be called, properly speaking,
positive or negative. However, if all the eigenvalues of a matrix are positive, then
the matrix is termed positive-definite; if none is negative, then the matrix is termed
positive-semidefinite. Similar definitions apply to negative-definite and negative-
semidefinite matrices. Note, however, that, if a matrix is neither positive-definite nor
semidefinite, it is not necessarily negative-definite or semidefinite. Matrices with
positive and negative eigenvalues are termed sign-indefinite.

The stability conditions for Eq. 4.22, with its right-hand side equated to zero, are
thus summarized as:

1. Equation 4.22 is asymptotically stable if all its coefficients are positive-definite,
except for K, which can be positive-semidefinite

2. Equation 4.22 is marginally stable if coefficient C is positive-semidefinite, but
all others are positive-definite

Note that the above conditions are sufficient, but not necessary. In fact, under
condition 1, C should be positive-definite, and hence, symmetric, for C is supposed
to have real eigenvalues. However, when gyroscopic forces are present, like in
systems mounted on platforms turning under controlled motion, then C is the sum
of a symmetric part and a skew-symmetric part. Moreover, if the symmetric part is
positive-definite, then the system is asymptotically stable, for the gyroscopic forces
do not contribute to destabilizing the system. Gyroscopic forces lie beyond the scope
of this book.
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When all matrix coefficients of Eq.4.22 are at least positive-semidefinite, they
are directly associated with our basic mechanical elements introduced in Chap. 1.
In fact, it is apparent that the mass matrix M is associated with mass, which is
the reason why it is called the mass matrix. Likewise, when C and K are at least
positive-semidefinite, they are called the damping matrix and the stiffness matrix.
Moreover, because M is associated with mass in any instance, it is always at least
positive-semidefinite. In fact, if every generalized coordinate is associated with a
non-negligible inertia, then M is positive-definite. This matrix becomes semidefinite
only when some generalized coordinates do not represent the displacement, whether
angular or translational, of a rotor or, correspondingly, of a mass. In this book we
will discuss only systems with a positive-definite mass matrix.

Example 4.4.1 (Linearized Model of a Two-link Robot). Out of the four possible
equilibrium configurations of the system of Example 4.3.1, analyze that at which
6 =0, for k = 1,2, with regard to stability.

Solution: In order to proceed with the linearization of the mathematical model of
the system at hand, let us perturb the generalized variables—coordinates, speeds and
accelerations—at the equilibrium configuration. For compactness, we shall group
the generalized coordinates 6y, for k = 1,2, into vector 6, the generalized speeds
being grouped into vector @, while the generalized accelerations are grouped into
vector @, and the generalized torques are grouped into vector 7. The perturbed
variables are now

0=560, 6=86, =560, T=056T

In the linearization process we shall need the trigonometric functions of the
perturbed variables. These are readily computed below for quick reference:

cos(66;) ~ 1, sin(86;) = 66
COS(562 —561) ~1+060,60,~1, sin(562 —561) ~ 60, — 60

where we have considered that 60,60, ~ 0 because it is a second-order term.
Upon substituting the foregoing values into the governing equations, the linearized
equations are derived as

(.]1 + m202)5é1 + MQap25é2 + (Cl + C2)591 — 62592 +g(m1p1 + mza)591

= 51’1 — 51’2

mzdp25él + (Jz —l—mszz)Séz +Cz(562 — 561) +m2gp2362 =06n
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From the above linearized model it is now a simple matter to identify the mass,
damping and stiffness matrices, as well as the generalized force. These are

2 _
M — {11 +mpa maap; 2] . Cc= [61 +c Cz]
mpapr D+ maP; —C ()]

mip1 +mpa 0 o7 — 0T
K= =
& [ 0 mzpz} ’ [ om

Note that here gravity plays the role of springs, the stiffness matrix thus being
proportional to g. Moreover, all three matrices above are positive-definite, and
hence, in the absence of external torques T, for k = 1,2, the system is asymptotically
stable. Since real-life joints always carry a certain amount of damping, robotic
manipulators of this kind are asymptotically stable under small-amplitude motions,
a rather comforting result for robotics engineers. The positive-definiteness of the
three above matrices may not be apparent at first glance, but it is there. Indeed, all
it takes to prove positive-definiteness is to calculate the trace and the determinant of
these matrices, which are both positive, for each matrix.

Example 4.4.2 (Linearized Model of a Gantry Robot). For the system of Fig. 4.2,
derive the linearized equations of at the equilibrium configuration of Fig.4.4a.
Moreover, in the absence of perturbations, i.e., for i = 0, is this configuration
stable? unstable? marginally stable?

Solution: First, we rewrite the governing equations in a simpler form, by multiply-
ing their two sides by 2 and dividing them by m/?, which thus leads to

8 .. " . 3
201+ [cos(6, — )] 6, —[sin(6, — 61)) 63 + Tg sin 6

2c1+¢) 5 2, 2 3.
Tel — ﬁez = —(Tl — Tz) — 71/[00591

+ mi?

.. 2. R
[cos(6, —61)] 6 + 38, + [sin(6 — 61)] 67 + § sin 6

2 . .
+ﬂ(92* 1) =

2 1
B — —iicos 6,

— T
mi2
Next, we substitute the generalized variables of the above equations by their
perturbed values at the equilibrium states found in Example 4.3.2. Of these states,
we choose to linearize about the elbow-down configuration. Thus, we have now, for
k=1,2,

6p <+ Y+ 006y, ék — 69k7 ék — 59k
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Moreover, we set ii = a + 0ii, where a is a prescribed constant value of i at
equilibrium, and hence, the linearized equations take the form

2591 +cos(66, — 591)592 —sin(66; — 591)(592)2+ %Sin(’)/Jr 566y

+ O

2(C1 +C2)
mi?

26‘2
ml?

86— 2256, = 32 cos(y+ 86))

cos(06, — 591)591 + %592+sin(592 — 591)(591)2+ % sin(y+66,)

2co + i

W(séz—aél):—“

+

cos(y+66,)

We note that
cos(06, —060;) ~ 1, sin(660, —66;) ~ 66, — 66,
Moreover, at the elbow-down configuration

8 —da

Varg T Vave

cosy =

Hence,

sin(y+ 06;) = sinycos 6y + cosysin 6y = siny+ (cosy)d O
. —a+g36k

IV

cos(y+ 06;) = cosycos §6) —sinysin 66 = cosy— (sinyd)6; = g +ad6

Vatg

After retaining only constant and linear terms, and taking into account the equilib-
rium equations, the linearized model becomes

8 ... .2 . 2 . 3 3
5391 +392+L62)561 - %392-1— 7\/ a2+g2561 = —l—g&li
m

mi? [ + g2

L2 2 . 2 . \/a? 2
591+§592+ C2592*%591+af+(g592:*¢5ﬁ

W l /02+g2

Hence, the linearized equations can be cast in the form of Eq.4.22, with the two-
dimensional vectors of generalized coordinates, generalized speeds, generalized
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accelerations and generalized forces q, ¢, { and ¢, respectively, defined below,
along with the mass, damping and stiffness matrices:

ol R

06, 56, 56, -B
o 8/3 1 2 |t —o 134 0
M_[l 2/3]’ C_mlz{q ¢ |’ K= 0 A

where

/02 1+ o2
A ac+g B— g

o 1/ + g2
Now it is apparent that the stiffness matrix is composed of both g and the
prescribed constant acceleration a.
Finally, a quick calculation of the trace and the determinant of each of M, C and
K shows that these three matrices are positive-definite. Therefore, in the absence of
perturbations, the equilibrium configuration of Fig. 4.4a is asymptotically stable.

4.5 Lagrange Equations of Linear Mechanical Systems

When we know beforehand that a mechanical system is linear, its Lagrange
equations can be derived with much less effort than in the general case. In particular,
we will be concerned only with constant-coefficient linear mechanical systems of
the form of Eq.4.22, in which all matrix coefficients are constant. Henceforth, these
systems will be referred to simply as linear, for the sake of brevity, the constancy
of their matrix coefficients being implicit. An important property of systems of this
class is that their kinetic energy is both independent of the generalized coordinates
and quadratic in the generalized speeds, while their potential energy is quadratic in
the generalized coordinates and, as usual, independent of the generalized speeds.

A few preliminary definitions are now introduced. A quadratic form Q of n

variables x1, xp, ..., X, takes the general form
n n n n
0= Z ai,'xiz +2 2 2 a;jxixj + 2 bixi + Qo (4.23a)
i=1 i=1 j=i+1 i=1

which can be rewritten alternatively in terms of the two n-dimensional vectors x and
b, and a symmetric matrix A, all of which are defined as

x| by ayy ap - ap
x by app axp - Ay
, b=| .|, A= . . ) . (4.23b)

Xn by, dlp d2n -+ dpp
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and hence,
0=x"Ax+b'x+Qy (4.23¢)

What is interesting in this context is that the potential and kinetic energies of linear
mechanical systems are quadratic in the generalized coordinates and the generalized
speeds, respectively. Moreover, the power supplied to the system by external actions
is linear in the generalized speeds, and the power dissipation is independent of the
generalized coordinates and quadratic in the generalized speeds.

Now we turn to the energy functions of the system at hand. Although these can
take a more general form, we will assume rather simple forms, namely,

1

T = EqTMq+qu+ T (4.24a)
1 T

v =34"Kq (4.24b)

I =1f}q (4.24¢)
L 7.

A=34q"Cq (4.244)

where the n X n constant matrices M, C and K are the mass, damping and stiffness
matrices of the system, as defined in Eq.4.11 of Sect. 4.2. As well, {7 is the vector
of generalized forces, as provided by actuators, while p is, as in the scalar case, a
vector with units of generalized momentum. This vector thus contains inputs from
controlled motions, and can be a function of q, a function of time, or even a constant.
For the systems under study, only the case in which p is independent of q and ¢ will
be considered. Finally, 7j is, in general, a function of q and time, but not of q. Again,
for the systems of interest here, only the case in which 7Tj is independent of q and q
will be considered. From Eq.4.24a, b, d, it is apparent that the mass, damping and
stiffness matrices can be calculated as the Hessian matrices of the kinetic energy, the
dissipation function and the potential energy, respectively, the first two with respect
to the generalized speeds, the third one with respect to the generalized coordinates.
Here, we recall that a Hessian matrix is a matrix of second derivatives. In our case,
since the order of differentiation is immaterial, the above Hessian matrices are all
symmetric. We thus have

’T/9¢g3  9°T)d¢19¢> ... 9°T/d¢194n
92T | 9°T/d¢2041  9°T/d¢s ... 9°T/dG204n

M= 2T _ (4.25a)

9°T)9G,dq1 9°T)04udqy ... 3°T /g3
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’A)9GF  9*A)d¢19dqy ... 9*A)DG19¢n

2 92A/9¢>04 *A/9¢% ... 0%A/0¢rddG,
ng_qéz /9G204 :/612 | /:qzq (4.25b)
’°A)04,0q1 9*A)DGndGy ...  I*A)IG3
0V /agt 9’V /)dqidqy ... 9*°V/dq1dqy
2 2%V /9q»0 02V /dqg> ... 0*V/dq,dq,
K:%E /:qz q1 / 95 . /:cn q 4250
2V /3gudq IV /ddnddn ... IV /I

While we have assumed at the outset that matrix M is positive-definite, C and K
can be either positive-semidefinite or positive-definite.

Henceforth, a mechanical system will be characterized as linear if its energy
functions take the forms given in Eq.4.24a—d, with p and 7 independent of q and
q. Moreover, deriving expressions for the above energy functions is straightforward,
for this can be done separately, for each element at a time. The total amounts are
then calculated by simple addition.

Given the simple forms of the energy functions of linear mechanical systems,
their associated Lagrange equations take an equally simple form, namely,

Mg+ Cq+Kq=—p+f; (4.26)

where the independence of p and 7y from q and ¢ has been taken into account.
In the above equation we can recognize the generalized force supplied by motion-
controlled sources, f,,,, as

f, = —p (4.27)

Example 4.5.1 (A Simple Model for the Whirling of Shafts). When a massive rotor,
like in power-generation equipment, is mounted on a shaft, a slight offset of its
c.o.m. can induce inertia forces that are large enough to produce a motion of the
c.o.m. around the axis of the shaft—in the undeformed configuration of the shaft.
This occurs because of the flexibility of the shaft and the bearings on which it is
mounted. The same phenomenon can occur in moderately massive rotors when
these spin at high-enough rates, as in grinding wheels. This phenomenon, known
as whirling of shafts, is illustrated in Fig.4.6a. A simple model of this situation
considers that the rotor is a homogeneous rigid cylinder whose center of mass is
offset with respect to the axis of the shaft. Moreover, the inertia forces and the
flexibility of the mounting (shaft and bearings) produce vibration of the c.0.m. in the
X-Y plane. The rotor, furthermore, is assumed to rotate only about an axis parallel
to the neutral axis of the shaft, and hence, no gyroscopic effects are considered.
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Fig. 4.6 (a) Rotor-shaft system under whirling (b—c) plant and (c—d) side views of rotor-shaft
system

In reality, especially when high natural frequencies of the mounting are excited,
the rotor shows precession and nutation, but we will not be concerned with these
complex motions in this simple model. Thus, we can model the whole system as
illustrated in Fig. 4.6b—d. In these figures, we assume that all the flexibility of shaft
and bearings is lumped in the springs on which the shaft is mounted. Moreover, the
shaft is now modeled as a rigid body that is rigidly coupled to the rotor. Derive the
mathematical model of this system.
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Solution: The system under study apparently has two dof, and so, two generalized
coordinates suffice to describe its motion. Let the generalized coordinates be the
Cartesian coordinates x and y of point C of the shaft axis contained in the mid plane
of the rotor. These coordinates, additionally, are measured from the equilibrium
configuration of the system; as a consequence, then, gravity forces will not appear
in the model to be derived below. We can thus define the vectors of generalized
coordinates and generalized speeds as

[ ol

Furthermore, the rotor is assumed to turn at a constant angular velocity ®, and
hence, the Cartesian coordinates u and v of the center of mass G of the rotor-shaft
ensemble become

Uu=x-+ecoswt, v=y-+esinwt

where w, being a constant, is assumed to stem from a controlled motion, and hence,
is not a generalized speed. Now, let the mass of the rotor-shaft ensemble be denoted
by m and its moment of inertia about G be denoted by J, the kinetic energy of the
system thus taking the form

T == [m(*+v*) +J o]

1

2

with i and v given by
U=x—ewsinwt, v=y-+ewcoswt

and so, the kinetic energy, expressed as a quadratic form of the generalized speeds,

becomes

1 1
T = Sm [xz 457 + 2we(ycos wr — isin of) + a)zez] + EJ&)2

from which it is a simple matter to identify all three terms of Eq.4.24a, and hence,
M and p. Indeed,

1.

1 1
EqTMq = Em()c2 +y%), p'q=mwe(—isinot+ycoswr), Tp= E(J+mez)a)2

Therefore,
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with E defined already in Sect. 1.6 and ¢ and g defined as the position vectors
of points C and G of Fig.4.6d, respectively. Therefore, p is the momentum of a
particle of mass m placed at point G and moving with a velocity e in a direction
perpendicular to line CG.

On the other hand, the potential energy is simply

1 1
V = —kix® + =kay?
X +2 2y

while the power supplied to the system by controlled forces is zero and the
dissipation function takes the form

1 1
A= Eclxz + ECZ)}Z

Now it is a simple matter to determine the damping and stiffness matrices. This is
done by application of the Hessian formulas, thereby obtaining

(&} 0 k 1 0
C= , K=
[ 0 C2:| |: 0 k2:|
Moreover, the generalized force arises solely from a motion-controlled source, i.e.,
f =f,,, the latter being given by Eq.4.27. Note that, from the above expressions,
p is a function solely of time, independent of the generalized coordinates and the
generalized sapped, while T is a constant. Hence,
t
fof — —p—male |CO5?
" p=mare Lin wt

That is, the generalized force of the system stems from a controlled motion, that of
the rotor about its axis. It has become apparent that the two equations are decoupled,
for all three matrices obtained above are diagonal. Hence, the system leads, in fact,
to two independent single-dof systems. Upon dividing each of these by m, the said
systems become

X+28 0%+ a)lzx = w’ecos ot

J+ 25wy + 07y = 0’esin of

where @y, and §;, for k = 1,2, are the natural frequencies and the damping ratios of
the x and y equations, as defined in Eq. 1.56a, namely,

[ ki Ck
o, =1/ — = k=1,2
'k m7 Ck 2ma)k, )
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Fig. 4.7 A five-dof model of an aircraft wing

Example 4.5.2 (A Model for the Torsional Vibrations of Aircraft Wings). A simple
model for the torsional-vibration analysis of aircraft wings is shown in Fig.4.7,
which consists of a flexible shaft of piecewise constant stiffness and five rotors. Note
that the layout is symmetric about the mid-plane of the aircraft, and the shaft consists
of four sections with different stiffnesses. The central rotor accounts for the aircraft
body, while the other two rotors for the engines on each side. The generalized
coordinates of the system are the angular displacements 6, for k = 1,...,5. Derive
the mass and the stiffness matrices of this model.

Solution: We calculate the required matrices as the Hessians of the kinetic energy
and the potential energy, and hence, we need expressions for these items. These

expressions, with all angles measured from an inertial frame, are readily derived
below:

T — % [12(6F + 62) +J1(63 + 67) + Jo63]
V= % [ka[(62 — 61)> + (65 — 64)°] + k1 [(03 — 65)* + (65— 63)°]]

Hence, the mass matrix is readily shown to be diagonal, namely,

(e
S O O

M = diag(Ja, J1, Jo, J1, o) =

o o o o S
cocoSNSo
S
oo oo
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while the stiffness matrix takes the form

ko —ko 0 0 0

—ky kot+k —k 0 0

K=|0 —k 2k —ki 0
0 0 -k kht+k —k

0 0 0 —ky ko

It is apparent that matrix M is positive-definite, its eigenvalues being its diagonal
entries, which are all positive. However, matrix K not being diagonal, its sign-
definition via its eigenvalues is less apparent. Nevertheless, K is tridiagonal and
exhibits the symmetries corresponding to the symmetry of the iconic model. This
feature makes it possible to obtain its eigenvalues in closed form by means of
computer algebra, namely,

3 1 3 1 1 1
M =0 A=-ki+k+= M= —ki+k —= M= —ki+k+ =
1 ) 275 1+ 2+2r1, 375 1tk 21’1, 4= 5 1+ 2+2l’2,

1 1
As = Skitka =5

with r| and r, given by

n= 9k —Bhiky +4R3 = \/SKE Ak — k)2 = \[I 44K

and A;, fori = 1,...,5 can be proven to be all positive. As K contains one
zero eigenvalue and four positive eigenvalues, the matrix is positive-definite. The
physical significance of this result is that, when all rotors turn by the same amount,
the shaft stores no potential energy, which is apparent because, in this case, the wing
and the aircraft body rotate as a rigid body. The existence of a semidefinite stiffness
matrix thus leads to a motion that is called a rigid mode. These systems occur in
other instances, less obvious than this example. More on these systems is discussed
in Sect. 4.6.

Example 4.5.3 (A Model for the Vertical Vibration of Mass-transit Cars). Derive
the mathematical model of the car shown in Fig. 1.1, which is mounted on two
bogies, each carrying two wheel axles, the cars running on pneumatic tires. This
design is seen in operation in subway systems of cities like Paris, Montreal, Mexico
City and Sao Paolo. Because of the type of tires, each of the wheels of an axle must
be allowed to rotate independently; otherwise, the tires would wear too often. Now,
there are two types of cars, namely, tractors, with powered wheels, and trailers,
with idle wheels. The axles of bogies of tractors are thus provided with a differential
gear train to allow for power transmission to each of the two sections of the axle at
different speeds. Furthermore, each axle is driven by a DC motor, that is integrated
to the differential gear train, thereby forming a motor-differential bridge.
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Fig. 4.8 Mechanical model of the suspension system

Solution: The mechanical model of the array described above is shown in Fig. 4.8,
which is essentially that of Fig. 1.1, if with more detail. This model consists of an
H-shaped structural element, which is for this reason termed the H in the subway
jargon. Moreover, the suspension itself consists of two parts, the primary and
the secondary suspension. The primary suspension is composed, in turn, of eight
identical springs of stiffness k; and four more of stiffness kp, where k; accounts for
the coupling of the H to the axle and k, for the support of the motor-differential
bridge. The car body is coupled to the H via a secondary suspension, composed of
two identical springs of stiffness k3. Furthermore, the spring stiffness of the rubber
wheels is k4. The model includes dashpots of damping coefficient ¢y and c;, to
account for either the natural damping of the primary and secondary suspensions or
for that of shock absorbers. Referring to Fig. 4.8, we have the definitions below:

¢ mj: mass of the chassis
* my/2: mass of each motor-differential bridge
e mj3: half the mass of the car body

The iconic model corresponding to the mechanical model of Fig.4.8 appears
in Fig.4.9. In order to derive the mathematical model of the system appearing in
Fig. 4.9, we define now the three-dimensional vector of generalized coordinates x as

X= [Xl,xz, X3]T

where all three components are measured from their equilibrium configurations,
thereby doing away with gravity terms, as per the discussion of Example 1.10.4.
The mathematical model corresponding to Fig. 4.9 takes the form

Mx+Cx+Kx=0
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Fig. 4.9 Iconic model of
suspension system ms
2k, § L+J 2c, s
my
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In the mathematical model displayed above, M, C and K are the 3 x 3 mass,
damping and stiffness matrices, respectively, where the mass and the stiffness of the
elements involved are supposed to be constant. Moreover, the matrices appearing in
the above model can be obtained as the Hessian matrices of: the kinetic energy with
respect to the vector X of generalized velocities; the dissipation function with respect
to the same; and of the potential energy with respect to the vector x of generalized
coordinates, respectively, i.e.,

7

’T ’A *v
o ©

M == ==
ox?’ ox?

where T and V are the kinetic and the potential energies, respectively, while A is the
dissipation function of the system. These are readily derived from Fig. 4.9, namely,

= —mx —~hnoX —~—m3Xx
) 142 221 233
1

A

= 5(401)(562 —x1)*+ %(262)()63 —in)?

and
1 2 1 2
V= E(Skl + 4ky + dka)x] + E(Skl + 4ky + 2k3)x5

1
+§2k3x% - (8k1 + 4/(2))(1)(2 - 2/(3)(2)(3
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where we have disregarded gravity, which is plausible if we measure each x; from
the equilibrium position. Hence,

ny 0 0 4C1 746‘1 0 k11 k12 0
M=|0m 0|, C=|—-4ci4c;+2c; —2c2 |, K= |kisky ko
0 0 ms3 0 —2C2 2C2 0 k23 k33

where

ki1 = 8ky +4ky+4ky, k1o =—8ky —4ky, kpp = 8ky +4ky + 2k3,
ks = —kz3 = —2k3 (4.28)

The manufacturer provides the numerical values given below:

ki =4.9%x10% k =3.43x10% k3 =8.37x10°, k4y=1.783x10°
my=1971x10%, my=3.256x10°, m3=1.578 x 10*

where stiffness units are N/m and mass units are kg. In the latter, m3 is half the
mass of the car body under full load, i.e., when the cars are fully occupied by
passengers. Dashpots are included in the model for completeness, although the
suspension bears no shock absorbers. A study was conducted for the Mexico City
Sistema de Transporte Colectivo with the purpose of deciding on the addition of
shock absorbers to attenuate the vertical vibration that exhibited the cars of the time
in the longest distances between stations [1]. According to this study, feasible values
found are
¢ =19.61kNs/m, c¢;=123.6kNs/m

Moreover, for an angular velocity @ rad/s of the wheels, under no slipping, the
velocity v of the train is given by

v=05dw

where d = 0.960m is the diameter of the wheels, thereby completing the modeling
of the undamped system.

Note that M and K are positive-definite, but C is positive-semidefinite. Indeed,
under motions with x; = xp = x3, the system dissipates no energy, which explains
the semidefiniteness of C.

4.6 Systems with Rigid Modes

Generally speaking, systems with rigid modes are those exhibiting non-trivial
motions where no changes in the potential energy are experienced by the system.
For example, in conservative systems, i.e., undamped systems, rigid modes occur
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Fig. 4.10 A two-dof semidefinite system

whenever their stiffness matrix is positive-semidefinite, just as in Example 4.5.2
above. For this reason, these systems are also termed semidefinite. Note that
semidefinite matrices always have at least one vanishing eigenvalue. Associated
with this eigenvalue, semidefinite matrices have an eigenvector that is mapped
into the zero vector when multiplied by the semidefinite matrix. Furthermore, a
damped system can also be semidefinite if both its damping and stiffness matrices
are semidefinite and they both share the same eigenvectors associated with their
zero eigenvalues.

A damped semidefinite system is shown in Fig.4.10, consisting of two masses
coupled by a spring-dashpot parallel array, that can move otherwise freely on a flat
surface.

As the reader can readily verify, the damping and stiffness matrices of this
system are

C=cA, K=IA, A_{ll _11}

Now, these two matrices are semidefinite, as both are proportional to matrix A,
whose eigenvalues are A; = 0 and A, = 2, its corresponding eigenvectors being

2] -2

“=5 1

the eigenvalues of C being cA;, those of K being kA ;, for j = 1,2. The mechanical
significance of the eigenvalues of these matrices is better understood if we write the
governing equations of the system in the absence of external forces:

mix)+c(k — %) +k(x;—x) =0

Moy — c(X] —x2) —k(x; —x2) =0
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Now, upon summation and subtraction of the two sides of the above equations, we
obtain a new set of equations, namely,

mixX; +mpxy, =0
myxX) —mpiy 4 2¢(%) — x2) + 2k(x; —x2) =0

Furthermore, upon integration of the first of the above equations twice with respect
to time, one obtains

myxy +mpy =Cy,  myxy+mpxy =cit + G

where C; and G, are integration constants whose values depend on the given initial
conditions. Now, from the above equations we can solve for, say x», in terms of x;
and for X, in terms of X, namely,

Cy —mx; Cit+Cy —myx;
= —-—— _x2: —

3

my my

X2

Furthermore, we substitute the two above expressions in the second of the new set
of governing equations derived above, which, after simplifications, leads to

my+my | cC1 4+ kCy k
. — +

my +myp
1+k X1 —Cit
mimy minmy myp my

X1 +c

and can be rewritten in normal form, namely, as
K1+ 28eqeqt + 0% x1 = A+ Bt
with the equivalent natural frequency and the equivalent damping ratio defined as

k c

Weq = 4| —, Ceq =5
Meq 2Meq eq

and the equivalent mass meq and constants A and B defined, in turn, as

mimy cC1 + kCy k
Meq = pr—— A=—— B=—C
1 +my my my

We have thus decoupled the motion of the center of mass from the motion about
the center of mass. The former leads to a stationary c.o.m., the latter to the motion
of mass meq, coupled to an inertial frame via a spring-dashpot parallel array with
damping coefficient ¢ and spring stiffness k.

The zero eigenvalue of the mass and damping matrices, thus, corresponds to
the rigid mode, i.e., a harmonic motion with zero frequency, while the second
eigenvalue leads to the motion of the equivalent mass-spring-dashpot system.
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Fig. 4.11 A landing gear
modeled as a double
pendulum

While the rigid mode of the foregoing example was straightforward to identify,
other instances exist where the rigid mode is more elusive. We illustrate this idea
with an example below.

Example 4.6.1 (A Landing Gear). Introduced in Example 4.2.1 is a system that can
model a landing gear, as shown in Fig.4.11. We assume that the wheel is statically
balanced and hence, its center of mass coincides with its centroid O,. Derive the
governing equations of this system in the absence of driving torques, and show that
this system admits a rigid mode. For simplicity, neglect viscous friction.

Solution: To simplify matters, we focus on the linearized model. For quick
reference, we rewrite below the stiffness matrix derived in Example 4.4.1, with
p2 = 0, namely,

mip; +ma 0
K:g[ 1P10 2 0}

Since K is already in diagonal form, we need not calculate its eigenvalues; these are
its diagonal entries, which include the factor g. Hence, K has one eigenvalue equal
to zero, which indicates that it is positive-semidefinite, the system thus admitting a
rigid mode. Moreover, the mass matrix simplifies to
M — [J 1+ I’HQaz 0:|
0 J
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and hence, the two linearized equations reduce to

(11 +m2a2)5él +g(m1p1 —|—m2a)561 =0
66, =0

Therefore, the two generalized coordinates §6; and 66, are decoupled, i.e., the
motion of the wheel does not affect that of the carrier, and vice versa.

4.7 Exercises

4.1. Shown in Fig.4.12 is the iconic two-dof model of a terrestrial vehicle, in
which we have neglected the damping of the suspension. The vehicle is travelling
at a constant speed w, when it encounters a bump of height B, represented by the
function b(x) defined as

b(x) = Bsin(2mx/A), for 0<x<A/2;
Lo otherwise

Derive the mathematical model of the system.

4.2. Shown in Fig.4.13 is the model of the indexing mechanism of a production
machine, consisting of a crank that turns at constant angular velocity @y, and

xz(t)*

n

ML
VWV
=

FAVAVAVAN
VVVV

v

2 (t)]

: N

|
e

Fig. 4.12 The two-dof iconic model of a terrestrial vehicle encountering a bump
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Geneva wheel

Fig. 4.13 Indexing mechanism of a production machine

drives a Geneva wheel with an intermittent motion. This motion consists, in turn,
of alternating dwell-and-forward phases of equal duration 7' /2 each, with T defined
as the time it takes the crank to go through one full rotation, that is,

2r
T=—
()
and @y measured in rad/s. Moreover, the motion transmitted to the wheel is
approximated by
o
3T

where v, (1) is a periodic function of period 7', that we need not specify here. Derive
the mathematical model of the system.

w(r) 1+ yp(t)

4.3. A long drill for deep-boring is modeled as a mechanical system with » identical
rotors of moments of inertia J connected by n — 1 identical elastic shafts of torsional
stiffness k and subject to linearly viscous friction of coefficient ¢, as indicated in
Fig.4.14. Derive expressions for the mass matrix M, the stiffness matrix K, and
the damping matrix C, when using 6y, 6,, ..., 6,1, 6, as generalized coordinates.
These angles are measured from an inertial frame.

4.4. The frame of mass m; of Fig.4.15 rides on frictionless rollers, while the
uniform rod is pivoted to the frame via a pin that provides linearly viscous damping.
Derive the mathematical model of the system under the assumption that [, is large
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Fig. 4.14 The iconic model of a long drill

No
friction

N

4 ANNIN

Fig. 4.15 A mechanical system mounted on an air cushion

_>
= cos axt

enough with respect to the distance between the two vertical walls of the frame
so as to allow us to assume that the point of attachment of the springs to the rod
moves on an essentially straight path. Furthermore, under this assumption, find a
relation among the system parameters so that the equilibrium state under which the
frame travels at uniform speed and the bar remains vertical is stable. Linearize the
model about this equilibrium state and obtain expressions for its mass, stiffness, and
damping matrices.*

4.5. A gear transmission is modeled as indicated in Fig.4.16. In this model, two
identical disks of moment of inertia J are coupled via smaller disks of moment of
inertia o/, where or < 1. Moreover, the two smaller disks are coupled to each other
via an elastic shaft of torsional stiffness k. Under the assumption that the smaller
disks roll without slipping with respect to the larger ones, we have the relations

93 = *rel, 94 = *I‘@z

4Taken, with some modifications, from Cannon [2].
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Fig. 4.16 Gear transmission

in which r denotes the transmission ratio. Find the mass and stiffness matrices
of the system, using 6; and 6, as independent generalized coordinates, which are
measured from an inertial frame.

4.6. Assume that the slider of the overhead crane of Fig. 1.19 has a mass 2m, and
that it is acted upon by a force f(¢). Derive the governing equations of the system,
and find its equilibrium configurations for f(z) = 0. Then, linearize these equations
about a marginally stable state, and determine the mass and stiffness matrices of the
system. Are these matrices positive-definite or semidefinite?

4.7. Obtain the mathematical model of the system of Fig. 4.1, Example 4.2.1, with
a different set of generalized coordinates, g = 0y, g = 6, — 0.

4.8. We revisit Example 4.2.2, but now we assume that the trolley is acted upon by
a horizontal force F(t), and hence, u is now a third generalized coordinate. Obtain
the mathematical model of the system thus resulting.

4.9. Derive the linearized model for the system of Fig.4.1, Example 4.2.1, using
the generalized coordinates defined in Exercise 4.7.

4.10. Derive the linearized model of the three-dof system introduced in Exer-
cise 4.8.

References

1. Angeles J, Espinosa I (1981) Suspension-system synthesis for mass transport vehicles with
prescribed dynamic behavior, ASME Paper 81-DET-44. Proc. 1981 ASME Design Engineering
Technical Conference, Hartford, 20-23 Sept 1981

2. Cannon RH (1967) Dynamics of physical systems, McGraw-Hill Book Co., New York



Chapter 5
Vibration Analysis of Two-dof Systems

And here the two brothers [Tweedledum* and Twedledee]

gave each other a hug, and then they held out the two hands that
were free,

to shake hands with her [Alice].

Carroll, L., 1872, Through the Looking Glass and What Alice
Found There.

Taken from the 1982 edition of

The Complete Illustrated Works of Lewis Carroll,

Chancellor Press, London.

5.1 Introduction

The vibration analysis of two-dof systems bears many common features with that
of n-dof systems, yet it also bears simplifying features that make it amenable
to longhand calculations. Moreover, as we show here, two-dof systems can be
analyzed completely with graphical methods. We show that the Mohr circle, a
rather fundamental tool in engineering analysis, finds extensive applications in
understanding the behavior of the kind of systems at hand. Once the analysis of
two-dof systems has been fully understood, that of n-dof systems comes virtually as
a byproduct.

A fundamental difference between single-dof systems and multi-dof systems
is their zero-input response. In fact, while the zero-input response of the former
is always harmonic, that of the latter is seldom so. This difference will be made
apparent in this chapter, which focuses on undamped, linear mechanical systems.
An outline of damped systems is given at the end of the chapter.

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 307
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_5,
© Springer Science+Business Media, LLC 2011



308 5 Vibration Analysis of Two-dof Systems

5.2 The Natural Frequencies and the Natural Modes
of Two-dof Undamped Systems

A two-dof undamped linear mechanical system is shown in Fig. 5.1. It is composed
of two masses m; and m», coupled by three springs of stiffness ki, k> and k3, which
are assumed to be unloaded when x; = xp = 0. The generalized coordinates of this
system are x| and x,, which are grouped in vector x. The governing equation of this
system can be readily derived using the method outlined in Chap. 3. The governing
equation thus resulting is given below:

Mi+Kx=0, x(0)=xo, %(0)=vy, >0 (5.1)

where 0 denotes the two-dimensional zero vector, whereas the mass matrix M and
the stiffness matrix K are given as

M= |™ O g btk -k (5.2)
0 myp 7](2 k2+k3

In the next step of our analysis we will reduce the model given in Eq.5.1 to
one with a leading coefficient equal to the identity matrix. In our example, the
stiffness matrix is positive-definite, but this need not be always so, for positive-
semidefinite stiffness matrices can be equally handled. However, we will assume
that the mass matrix is positive-definite. Semidefinite mass matrices imply the
presence of particles or rigid bodies of zero mass or zero moment of inertia about a
certain axis, which will be left out in our study. The above-mentioned reduction is
described below: first, since M is positive-definite by assumption, it can always be
factored in the form

M=N'N (5.3)

The above factoring is not unique. Two of the most common ways of factoring a
positive-definite matrix are the Cholesky factoring [1] and the square-root factoring.

/C1 /Cz ka
my S me

- B

Fig. 5.1 A two-dof system
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The former consists of defining N as upper-triangular with non-negative diagonal
entries, in which case the factoring becomes unigue. The latter consists of defining
N as positive-definite, which is possible because M is positive-definite as well. In
this case N can be assumed symmetric and, since the eigenvalues of M are positive,
their square roots are real, N thus becoming a square root of M. Note, however, that
this square root is not unique. Indeed, if we imagine, without loss of generality, that
M is in diagonal form—this is plausible because M is symmetric, and hence, has
real eigenvalues and mutually orthogonal eigenvectors— then its square root is also
diagonal and its diagonal entries are the square roots of the corresponding diagonal
entries of M. Moreover, since each diagonal entry of N can be either positive or
negative, we conclude that M, being n x n, admits 2" different square roots. Of
these, only one is positive-definite, and only one is negative-definite, the remaining
roots being sign-indefinite. Thus, matrix N of the factoring of Eq.5.3 is unique if
we define it as the positive-definite square root of M. Numerically, the Cholesky
factoring is more economical than the square-root factoring. However, the latter is
adopted here because (1) in the case of two-dof systems, it lends itself to a Mohr-
circle treatment, and (2) in simulation, the square-root factoring is done off-line and
hence, the overhead difference in the two types of factoring—which is higher for
the square-root factoring—becomes immaterial. Thus, we define N as the positive-
definite square root of M, and represent it as

N=vM (5.4)

If we now substitute M = N? into Eq. 5.1 and multiply both sides of that equation
by N~!, which exists by virtue of the positive-definiteness' of N, we derive

N&+N'Kx=0 (5.5)
Now, let us introduce a change of variable:
y=Nx = §=Nx (5.6)

Further, substitution of Eq. 5.6 into Eq. 5.5 yields a new form of the governing
equation, with a leading coefficient equal to 1, the 2 x 2 identity matrix, namely,

y+Py=0, y(0)=yo=Nxo, y(0)=wo=Nvyp, >0 (5.7

where

P=N'KN! (5.8)

1A positive-definite matrix is necessarily non-singular and hence, invertible.
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Because the coefficient of the second-derivative term of Eq.5.7 is the identity
matrix, that equation will be henceforth termed the normal form of the governing
equations.

Furthermore, since K is at least positive-semidefinite and N and, consequently,
N~!, are symmetric and positive-definite, matrix P is positive-semidefinite at least.
Hence, a positive-definite (or, at least, semidefinite) matrix, say €2, exists whose
square is P. We have thus defined

P=0?>=N"'KN! (5.9a)

Moreover, the positive-semidefinite (or definite) square root of P, namely,

Q=+vVN-IKN™! (5.9b)

is termed the frequency matrix. Therefore, the normal form of the governing
equations can be rewritten as

y+Qy=0, y0)=yo, §(0)=so, >0 (5.10)

Note that the scalar equation governing the free-vibration motion of a single-dof
second-order, undamped system, Eq. 2.10 with { = 0, has the form

J+0?y=0, y(0)=yy, ¥0)=s9, >0 (5.11)

where @, is the natural frequency of the system, defined as +/k/m. The striking
similarity between Eqs.5.10 and 5.11 is to be highlighted.

Moreover, since €2 is at least positive-semidefinite, besides being necessarily
symmetric, its eigenvalues are non-negative and its eigenvectors are mutually
orthogonal.

Let {®;}? be the two—non-negative—eigenvalues of €2. These are the natural
frequencies of the system under study. Moreover, let {ei}% denote the unit eigenvec-
tors of €2, which are necessarily mutually orthogonal, i.e.,

lei]l = llez| =1, eles=0 (5.12)
That is, the sets {;}7 and {e;}? verify the relations
Qe; = wie;, i=1,2 (5.13)
Now, by virtue of Fact 1 of Appendix A, @; and e; also verify

Qe =we, i=12 (5.14)
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and hence, if we express €22 in terms of K and N, as given by Eq. 5.9a, we have
N 'KN"le; = w’e;
or
KN 'e; = w’Ne; (5.15)
Vector N~'e; appearing in Eq.5.15 is called the ith modal vector of the given
system, the reasons behind this name becoming apparent in the ensuing discussion.
Let the ith modal vector be represented by f;, i.e.,

f;=Nle;, i=172 (5.16a)

and hence,

e =Nf;, i=1,2 (5.16b)

Upon substitution of Eq.5.16a into the left-hand side of Eq.5.15, and of
Eq. 5.16b into the right-hand side of the same equation, we have

Kf; = o?Nf; (5.17a)
i.e.,
©?Mf; = Kf; (5.17b)
or
(M —-K)f;i=0, i=172 (5.17¢)

Note that the eigenvectors of €2 are, by definition, of unit magnitude. However,
the modal vectors are not, in general, of unit magnitude. These vectors, nevertheless,
obey an interesting relationship, as made apparent below. Let us compute the
product

pi=tMf;=e/ (N")"TMN e, =e/N"'MN"le;, i=1,2
Now, since M = N2, it is apparent that
N'MN =1

with 1 defined already as the 2 x 2 identity matrix. Therefore, the foregoing product
pi reduces to

P=e/N"'NNNle,;=ele;=1, i=1,2
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which means that
fIMf; =1, i=1,2 (5.18)

i.e., the modal vectors are of unit magnitude if we define their magnitude properly,
namely, as the weighted magnitude

6} = ME;, i=1,2 (5.19)

Thus, the modal vectors are of unit magnitude with respect to the mass matrix.
Now it is just natural to investigate the magnitude of the modal vectors with
respect to the stiffness matrix. To this end, we define the product

gi=f'Kfi=e/N"'KN"le; = e/ Q%;, i=122
Since e; is an eigenvector of Q2 of eigenvalue a)l.z, we have
qi = O

and hence,
7Kt = 0, i=12 (5.20)

(R

i.e., the weighted magnitude of the ith modal vector, when the weighting matrix is
the stiffness matrix, is the ith natural frequency, namely,2

Ifillx = (5.21)

One more property of the modal vectors follows from Eq. 5.17b, if we multiply
its two sides by M !, namely,

M 'Kf; = 0?f; (5.22)
where the product M~ 'K is known as the dynamic matrix of the system, i.e.,
D=M'K (5.23)

Therefore, the eigenvalues of the dynamic matrix are the natural frequencies-
squared, its eigenvectors being the modal vectors. Note, however, that these
eigenvectors are not of unit magnitude.

Thus, the natural frequencies and the modal vectors can be calculated from the
eigenvalue problem associated with the dynamic matrix. Indeed, Eq.5.22 can be
rewritten as

(0?1-M"'K)f;i=0 (5.24)

2Properly speaking, the magnitude displayed in Eq.5.21 requires that K be positive-definite, but
we need not worry about this technicality here.
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However, note that the dynamic matrix not being necessarily symmetric, we
cannot resort to the Mohr circle to graphically solve the foregoing eigenvalue
problem. Therefore, we have to solve this problem in an entirely algebraic fashion,
which we do below first in general, and then, with the aid of an example.

Since the modal vectors are nonzero, the above equation implies that the matrix
difference in parentheses must be singular, i.e.,

det(0?1-M 'K) =0 (5.25)

which, upon expansion, leads to a fourth-degree polynomial in @;, for the deter-
minant of an n X n matrix whose entries are polynomials of the pth degree is a
p"th-degree polynomial. In our case, p = 2 and n = 2, which thus leads to p” = 4.
As a matter of fact, the foregoing determinant is quadratic in a)l.z, and hence, the
above characteristic equation takes the form

o} +2aw0} +b=0, i=1,2 (5.26)

which is the characteristic polynomial of the dynamic matrix, with coefficients
a and b depending on the two matrices M and K. The two roots of the foregoing
characteristic equation can thus be expressed as

iy =-atVa®—b>0 (5.27)

The foregoing eigenvalues are bound to be nonnegative, for we know that these
are the eigenvalues of the frequency matrix squared, which is at least positive-
semidefinite. Moreover, from basic algebra we know that the coefficient of the linear
term in a quadratic equation—in @? in the case at hand—is the negative of the sum
of the two roots, while the independent term is the product of the two roots. Hence,
in Eq.5.26, a < 0 and b > 0. Once the two natural frequencies have been calculated
with the aid of Eq. 5.27, the natural modes are found from Eq. 5.24. Now, since this
equation represents a homogeneous system of linear equations in f;, it determines
this unknown up to a certain factor. This factor is determined, in turn, by imposing
conditions (5.18).

As we will show in Sect. 5.3, the zero-input response of two-dof systems, in
general, is not harmonic, as opposed to that of single-dof systems. However,
harmonic motions are possible, but only if they are shaped by the modal vectors.
That is, if x(7) has the shape

x(t) = A;(cos wit)f; (5.28)

Upon substitution of x(7) and X(¢), as given above, in the governing equation
(5.1), we have

Mx + Kx = —A;(cos it (0P M — K)f;
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By virtue of Eq.5.17c, the right-hand side of the foregoing equation vanishes,
and hence, x(7), as given by Eq. 5.28, verifies the governing equation. Since we have
two modal vectors for a two-dof system, harmonic motions of two distinct shapes
are possible. Moreover, each of these two kinds of motions oscillates at one of the
natural frequencies of the system. Each of the two shapes is called a mode; hence the
name given to vectors f;. Furthermore, any of the three Eqs. 5.17a—c above is termed
the modal equation of the system at hand. Now it is a simple matter to realize that
the modal vectors {f; }7 are orthogonal with respect to the mass matrix. Indeed, if
we express the orthogonality of the eigenvectors e; in terms of Eq. 5.16b, we obtain

fIN*f, =0
and, by virtue of definition (5.4), the foregoing equation leads to

fIMf, =0 (5.29)
thereby showing the normality of the modal vectors with respect to the mass matrix.
Furthermore, if both sides of Eq. 5.17b, for i = 2, are multiplied from the left by flT,
then, by virtue of Eq. 5.29, one can readily verify that the two foregoing vectors are
orthogonal with respect to the stiffness matrix as well, i.e.,

fTKf, =0 (5.30)

In the system of Fig. 5.1, let us assume that

my=m, mo=4m, k =k, k =8k k3 =4k (5.31)

N thus being a diagonal matrix with diagonal entries v/m and 2,/m, i.e.,

N=m [(1) (2)} (5.32)

and hence,

, kU 0T[9 =8][1 0] ,[9 -4
@ _m[O 1/2] {8 12} [o 1/2}_“’ [4 3] (5-33)

with ®? defined as ®? = k/m. The Mohr circle of Q2 is shown in Fig. 5.2a.
From Fig. 5.2a, the eigenvalues of £2? are determined by the intersection of its
Mohr circle with the horizontal axis, namely,

a)lzza)z, a)22: 1o’
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b

Fig. 5.2 Mohr circle of (a) Q2 of the system of Fig. 5.1, (b) € of the same system

while the corresponding eigenvectors, e; and e;, are calculated using the relations
derived in Appendix A, thus obtaining

S o2

“=5 501

Moreover, the natural frequencies of the system are readily found to be
o=0, ;m=Vllo

Furthermore, in Fig.5.2b we introduce two new concepts, the mean frequency
and the frequency radius, denoted by @ and p, namely,

1+V11 V11
— —

=T ¢ PET

the frequency matrix then taking the form

Q_[a)—i—u —v]
—V w—u

with u and v defined below in terms of the mean frequency and the frequency radius.
From the similarity of the corresponding triangles in Fig. 5.2a,b, we obtain

3 3(V11-1) 4 4(\/ﬁ71)w

u= — :—a), V:—p:

5P 10 5 10
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Fig. 5.3 The two natural modes of the system of Fig. 5.1

and hence,

_ 1+4v11 _ 44+ V11
w+u:Ta), © —5—

Therefore, the positive-definite square root of Q7 is

o[ 1+4V1T 21-10)
TS5 20 -VID) 4+

Moreover, the modal vectors are

V5 V5 —
fi=Nle = Vol , H=Nle,= vom | -2 )
Sm |1 S5m |1/2

The natural modes of the system, drawn from the modal vectors, are then
represented as shown in Fig. 5.3, which are apparently obeyed if the vectors of initial
conditions, xg and vy, are both proportional to any one of the two modal vectors of
the system at hand. An animation of the Mohr circles of the harmonic functions of
the frequency matrix of this system is included in 5-MohrCircleAnmtn.mw.

Alternatively, we can find the natural frequencies and the natural modes of the
system under study using an algebraic approach, i.e., by computing the eigenvalues
and eigenvectors of the dynamic matrix, which was defined in Eq. 5.23. To do this,
let us first calculate the dynamic matrix of the system under study:

DzM*K:f o -8
mi|i—-2 3

which, apparently, is not symmetric, its characteristic equation being

0? —9w? 8w

2
det(®?1 — D) = det [ ' 02 o 3(02]
2
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where

e
M1
3=

Upon expansion of the above determinant, the characteristic polynomial takes
the form
P(0?) = o} — 120%0} + 110*
whose roots can be readily found as
of, =0, 11

The modal vectors are now calculated.

For o, = w:
-8 8 X
2 2 _ |
woil-D=w , b=
: [ 2 —2} 1 Ll}
and hence, the associated system of homogeneous equations, derived from Eq. 5.24,

takes the form 44 0
2 2|1 X1 _
13 2 =1

—4x1+4y; =0

which leads to

x1—y1 =0

Therefore, y; = x1, the above system thus reducing to one single equation in one
unknown, say x;. In order to determine x;, we apply condition (5.18), namely,

or

whence,
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If we take the positive sign in the above expression, then,

¢ _\/Sm 1
L= Sm |1
Fora)zzx/ﬁa):
2 2 2 8 _ X2
“ @ {2 8" 7 |n
That is,

2[4 [2]= 1)

thereby leading to

xy+4y, =0
xy+4y, =0
whence x, = —4y;,, the above system thus reducing to one single equation in one

unknown, say y», which is found by application of condition (5.24), namely,

oy 22

or
20my3 =1
Therefore,
4 20m _ 1+v5m
2T %0m - 2 5m

and hence, upon taking the positive sign in the above expression, we obtain

£ Vom | =2

7 sm |12
thereby completing the intended calculations, which yield the same results as when
one proceeds with the Mohr circle applied to the frequency matrix.

Example 5.2.1 (Modal Analysis of a Two-dof Gantry Robot). Determine the natural
frequencies and the natural modes of the two-dof gantry robot introduced in
Example 4.2.2, a task that is known as modal analysis.
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a b

Fig. 5.4 Mohr circles of: (a) the mass matrix M of the two-dof gantry robot; and (b) the positive-
definite square root of M

Solution: For quick reference, we recall below the mass and stiffness matrices
of the linearized model derived in Example 4.4.2 about the stable elbow-down
configuration. Moreover, we consider in that model that the disturbance ii vanishes
and neglect damping, i.e., we assume c¢; = ¢, = 0. The said matrices are

2 2
M_l[g 3}, K_AF 0]7 A= VT8

313 2 0 1 l

Furthermore, it is apparent that the modal analysis is not affected if both the mass
and the stiffness matrices are multiplied by the same factor. So, let us redefine these
matrices as

/42 2
M:|:8 3:|, K:(D2|:3 0:|, a)253—a +g

32 0 1 [

The positive-definite square root of M, matrix N, is now calculated from the
Mohr circle of M, as shown in Fig. 5.4.
From Fig. 5.4a, the eigenvalues p; and p, of M are readily calculated as

W =5-3V2=07574, pr=5+3v2=9.243
and hence, the eigenvalues v; and v, of N are
vi =/l =0.8703, vy =/t =3.040
Therefore, the parameters of the Mohr circle of N, as shown in Fig. 5.4b, are

V= (VZ—V1):1.085

N =

(Vl + Vz) =1955 p=

N —
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Fig. 5.5 Mohr circle of the
square of the frequency
matrix of the gantry robot

- 1.000w2 — F0.3110w2

while
2
wev= Y2, 07672
2
Therefore,
N— V4+u v | 2722 0.7672
Sl v Vv—ul 07672 1.188
whence,

N-1_ [ 04491 —0.2900
T 1=0.2900 1.029

the frequency matrix-squared then becoming

0.6891 —0.6891
92: 2
@ [—0.6891 1311 }

The eigenvalues and eigenvectors of Q2. and hence, those of 2, are now
determined from the Mohr circle of £22, displayed in Fig. 5.5. From this figure, one
can readily find

r=0>V/0.31102+0.68912 = 0.75600>

and hence,
0} = 0 —r=0.24400°, ©F = 0*+r=1.7560"
the natural frequencies thus being

o =04939w, w®, =1.325w
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0.2199 >

~0.4872
0.3146 \

Fig. 5.6 Natural modes of the two-dof gantry robot: (a) first mode, at @; = 0.4939®; (b) second
mode, at @, = 1.325m

while the corresponding eigenvectors are

0.5425

o _ [08401] [-0.5425
= © 271 0.8401

The modal vectors are now determined from simple matrix-times-vector multi-
plications, as indicated in Eq. 5.16a, which thus yields

_[02199) o [-04872
" losi46l” 27| 1.022

The normal modes are represented in Fig. 5.6.
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5.2.1 Algebraic Properties of the Normal Modes

Let us define the eigenmatrix E of €2 as
E=[e )] (5.34)

By virtue of the orthogonality (e e, = 0) and the normality (||e;|| = ||lez|| = 1) of
the two eigenvectors of the frequency matrix, the eigenmatrix is orthogonal, i.e.,

T
E-l gl — lell
e

We now can assemble the two equations of Eq. 5.13 in the form
QF = [w1e; e, (5.35)

Moreover, the right-hand side of Eq.5.35 can be expressed as the product of E
by a diagonal matrix €2; with diagonal entries equal to the natural frequencies, i.e.,

(re) e =EQ,, Q= {“(;1 a?j (5.36)
and hence, Eq. 5.36 can be rewritten as
QE =EQ,
Therefore,
Q,=E"QE, or Q=EQE’ (5.37)

That is, the eigenmatrix E diagonalizes €2 in the sense of Eq.5.37. Also note that
Q2 =E"QEE"QFE = ET Q°E (5.38)

which means that the eigenmatrix also diagonalizes 2. Now, if we define the modal
matrix F as

F=[fi ] =N"'E (5.39)

then it is apparent from Eqs. 5.18 and 5.29 that

F'MF =1 (5.40)
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Moreover, from Eqgs. 5.20 and 5.30,

F'KF = Q; =

o} 0
N (5.41)

w5
That is, F diagonalizes M in the sense of Eq. 5.40, while F diagonalizes K in the
sense of Eq.5.41.
The modal matrix of the gantry robot of Example 5.2.1 is, thus,

_10.2199 —0.4872
- 103146 1.022
Furthermore, the modal matrix also diagonalizes the dynamic matrix, but in a
sense different from that in which it diagonalizes the mass and the stiffness matrices.
Indeed, let us calculate

F'DF = (N"'E)"'M'KN"'E
where M~! can be written as N"!N—!, and hence,

F 'DF=E'NN" !N 'KN'E = E'Q’E
N ——

1 02
which is readily recognized as Q{zj Therefore,
F'DF = Q3 (5.42)

The difference between the foregoing form of diagonalization and that displayed
in Egs. 5.40 and 5.41 is to be highlighted: While the modal matrix appears inverted
in Eq. 5.42, it appears transposed in Eqgs. 5.40 and 5.41.

5.3 The Zero-Input Response of Two-dof Systems

In this section we derive the zero-input response of a two-dof system. We distinguish
here between those with positive-definite and systems with positive-semidefinite
stiffness matrices, the latter being characterized by the presence of a rigid mode.
If the system at hand contains a rigid-body mode, then the frequency matrix is
positive-semidefinite, and hence, singular. In this case, however, finding the time
response of the system is, in a way, a simpler task, for the problem reduces to finding
the response of a single-dof system. We thus begin by discussing the zero-input
response of semidefinite systems.
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mi AUAES me

- I

Fig. 5.7 A two-dof semidefinite system

5.3.1 Semidefinite Systems

We illustrate the general approach to handling this kind of systems with an example.
Consider the system of Fig. 5.7, which, as we will show below, contains a rigid-body
mode.

The governing equation of this system has the form of Eq. 5.1, with

[my 0 [k —k
M_[O mz], K_[k k] (5.43)

The mathematical model of the system under study thus takes on the scalar form

m¥1 +k(x; —x) =0 (5.44a)
mp¥y —k(x; —x2) =0 (5.44b)

with initial conditions
xk(O) = dy, xk(O) = bk, k= 1,2 (5440)

As shown in Sect. 4.6, the foregoing equations can be rewritten as

mixX; +moyx, =0 (5.45a)
mixX| — mpxy +2k(x1 7)C2) =0 (5.45b)

The first of the two above equations states nothing but the conservation of
momentum. Dividing both sides of this equation by m; 4+ my and integrating once
with respect to time gives

mlx 1+ m2X2 o

5.46
peppI— Vo (5.46)
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where v is a constant of integration whose mechanical interpretation is given below.
Integrating this equation once more gives

MXUTMN v (5.47)
my +ny

where xg is another constant of integration. Now it should be apparent that the left-
hand side of this equation is nothing but the coordinate of the c.0.m. of the system,
which we shall denote by x(¢), so that

x(t) = xo+ vot (5.48)

and it is now clear that vo and xo are the initial velocity and the initial position,
respectively, of the c.o.m. Moreover, Eq. 5.46 simply states the well-known fact that
the velocity of the c.o.m. of the system is constant.

From Eq. 5.47, we can readily solve for x,, namely,

(m1 + I’HQ)(X() + V()l‘) —mixi (t)
my

xa(t) = (5.49)

Furthermore, from Eq.5.45a, it is apparent that ¥, = — (m/my)%;. If, further-
more, we substitute the above expression for x; into Eq.5.45b, we obtain, after
simplifications,

X0 + vot

ma

m
mix]+k (1 + —1) x| = k(m1 —i—mz)
np

If we now divide both sides of the above equation by m;, we obtain

my+m my+m
X1 +k ! lezk ! Z(X()—I—V()l)
niymy niniy
or
, k
X1+ X1 = (xo + V()l‘) (5.50)
Meq Meq
with the equivalent mass meq defined as
nminip
=— 5.51
Meq my +my ( )

The normal form of the above equation is thus readily derived as

¥+ 02x) = 02x0 + 0vot, x1(0)=aj, %(0)=b (5.52)
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with w, defined as the natural frequency of the non-rigid mode, which is given by

0y =4 — (5.53)

xp being the initial value of the abscissa of the center of mass, i.e.,

= m1x1(0)+m2x2(0) mia| +mpay
0 =

= (5.54a)
my +myp my +myp
and vy is the initial value of the velocity of the center of mass, i.e.,
¢1(0 2 (0 b b
vo = MX1Q) +ma%2(0) _ miby+maby (5.54b)

my +myp my +myp

It is now apparent that x (r) can be computed separately from x,(z), the analysis
thus leading to that of two decoupled single-dof systems, one that is governed by
Eq. 5.52, determining the non-rigid mode of the system, the other one being simply
the motion of the center of mass of the system. We discuss below the derivation of
the time response of the non-rigid mode. To do this, we need to find the response of
a system acted upon by a constant input and that of the same system acted upon by
an input that is linear in time, with nonzero initial conditions, as given by Eq.5.52.
The desired response can then be found by superposition, as explained below.

First and foremost, it is essential that we identify properly the excitation terms of
Eq.5.52. At a first glance, one would be tempted to treat the first term of the right-
hand side of that equation as a step function, the second as a ramp function, but they
are neither. Indeed, by virtue of the Principle of Conservation of Momentum, the
center of mass of the system has been moving with a velocity vy even before the
observations started at time ¢t = 0, while the value x( is constant. Hence, we cannot
apply here either the step response nor the ramp response to find the response of the
system of Eq.5.52.

Since the system is acted upon by two inputs, wZxo and w?vot, it seems natural to
find its time response by superposition. However, superposition applies not only to
the two different inputs, but also to the nonzero initial conditions. In other words, we
have to superimpose the zero-input response to its two zero-state responses obtained
for each of its inputs. We proceed then by finding all the individual responses; then
we superimpose them all. Thus,

1. Zero-input response: The system is driven solely by its initial conditions, i.e.,
K1+ oix =0, x1(0)=aj, x(0)=b (5.55)

The desired time response, derived in Sect. 2.7.3, is displayed in Eq.2.8. Hence,

b
x1(t) = a) cos w,t + El sin @, (5.56)
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2. Zero-state response: We divide this response into two parts, that due to a),%xo and
that due to ®2vot.

(a) First zero-state response: We have

¥+ 02x; = 02x9, x1(0)=0, % (0)=0 (5.57)

We can find this response using the results of Sect.2.7.4, by setting §{ =0,
and hence,
x1(t) =x0(1 — cos wyt) (5.58)

(b) Second zero-state response: Now the system under study takes the form

X1+ ok = ofvor, x1(0)=0, % (0)=0 (5.59)

The desired time response can now be found by linearity, namely, from the
zero-state response derived in item (a). Let us call the input of Eq.5.57 u (),
that of Eq.5.59 u,(t), the corresponding time responses being denoted by & (¢)
and &, (z). Now we note the relation between u (¢) and u,(t), namely,

(1) = )Vc—z/o 11 (8)do (5.60)

where 0 is a dummy integration variable. From the above relation for the two
inputs, we can readily derive the relation for the corresponding responses, i.e.,

vo (!
&= [ &(e)as (561
X0 Jo
where £ (6) is nothing but x;(0), as given by Eq.5.58, i.e.,

£1(0) =x0(1 —cosw,0) (5.62)

and hence,
!
&)= vo/ (I —cos®,0)d6
0

The desired response, x; (), to the given input, ®?vot, is then obtained upon
expansion of the foregoing integral, namely,

x1(t) =&(t) =w (t — é sin a),,t) (5.63)

Alternatively, expression (5.63) could have been obtained from the results of
Sect. 2.7.4 for the response to a linear input, with { = 0.
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62

k

Fig. 5.8 An elastic belt-pulley transmission

Now the total time response is simply the sum of all three individual responses
displayed in Egs. 5.56, 5.58 and 5.63, namely,

by . Vo .
x1(t) =ajcos o, + . sin @, + xo(1 — cos wy,t) 4 vot — . sin w,t
n n

or, more systematically,

by —vo

x1(f) = x0 4 vot + (a; — x0) cos @, + sin @, (5.64)

i.e., the motion of the first mass is given as the superposition of the uniform-velocity
motion of the center of mass and a harmonic motion about the center of mass.

The motion of the second mass is simply derived from Eqs. 5.49 and 5.64. After
obvious simplifications, this response is derived as

m by —v
XZ(Z‘):X()+V0I7—1 ((llf)C())COSO\);,ll‘#*M
my ),

n

sin Wyt (5.65)

which is, likewise, the superposition of the motion of the center of mass and a
harmonic motion, thereby completing the analysis of the whole system. Animations
of the zero-input response of this system, that include its rigid and flexible mode,
are included in 5-Semidef2dof . mw.

Example 5.3.1 (A Belt-Pulley Transmission). Shown in Fig.5.8 is a belt-pulley
transmission composed of two pulleys that are modeled as homogeneous rigid
disks of radii | and r, and centroidal moments of inertia J; and J», respectively.
Moreover, the belt is assumed elastic and weightless, while neglecting its viscosity,
so that the belt can be modeled as two identical lumped springs of stiffness k. Show
that this system admits a rigid mode and describe it. Moreover, the belt is assumed
to be purely elastic; if, additionally, we neglect the viscous effect of the lubricant
and the dry friction in the bearings, no dissipation is present.
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Solution: We will study the zero-input response of this system and so, we will
assume zero input power. The kinetic and potential energies of the system can be
readily derived as

1 . | 1
T = 511 612 + 5.12622, V= EZk(Vl 0, — }’262)2

It is now apparent from the above expression for V that no changes of potential
energy occur when the system undergoes a motion whose the generalized coordi-
nates are related by r; 8; — r, 6, = 0. This means that the system has one rigid mode,
which is given by the above relation, and hence, its stiffness matrix is bound to be
positive-semidefinite, i.e., singular. As a consequence, the frequency matrix of the
system is also positive-semidefinite. It is a simple matter to derive the mass and
stiffness matrices, as shown below:

Ji 0 2 -
M=|" | K=2%| " nn
0 Jz —rirn r%

The reader can now compute the determinant of matrix K and realize that, indeed,
this matrix is singular. Moreover, since the trace of the same matrix is apparently
positive, so is the sum of its eigenvalues, and, since one eigenvalue is bound to
be zero, the remaining eigenvalue is bound to be positive, the matrix thus being
positive-semidefinite.

In deriving the time response of the system under study it will prove advanta-
geous to introduce a change of variables. One obvious candidate is the rigid mode,
and hence, we shall define one of the new variables as r|0; — 1, 6,. Since we need
one additional new variable, independent from the former, the obvious choice is to
define it as r16; + 2 6,. In fact, we will define the latter as the first variable, the
former as the second, i.e.,

Y =110, +rb;
Y =1 61 —r262

Hence, in the presence of a rigid mode, y; vanishes, but y; does not. Likewise,
if we have a motion under which y; vanishes but y, does not, we call this a purely
flexible mode. In general, for arbitrary initial conditions, the time response will
contain a combination of both the rigid and the purely flexible mode. Below we
shall obtain the time response of the two foregoing modes independent from each
other, i.e., by decoupling one from the other. In order to obtain the time response in
the given coordinates, we need the inverse change of coordinates, namely,

1 1
6 = 2—”(% +y2) 6= 272("’1 — )
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and hence,

.. 1 . . .1 ..
0= 2—”(1#1 +in) 6= n (Y1 —n)

Now, we have initial conditions on the original variables; the initial conditions
for the new variables are readily found from the former, i.e.,

v1(0) = r161(0) +1262(0), y2(0) = r16;(0) — r26,(0)
¥i1(0) = 161 (0) +726,(0),  y2(0) = r161(0) — r265(0)

Upon the foregoing change of variable, the governing equations become

L bk
Ui++—y2=0
Ji
L 4kr3
Ui —yn — J_z v, =0
2
from which {J; can be eliminated by subtracting the second equation from the first
one, thus obtaining
J1 I’% +J 21’%

b 40k
Vs + I

or, in a more familiar form,
. 2
U+ w92 =0

with initial conditions y,(0) and y»(0) given above and the natural frequency @,
defined as
2 2
r5 T
2k 24+ L
(Jz T )

The time response of the system at hand is thus the familiar

Wy

Y2 (1) = ya(0) cos wyt + ¥(0) sin @yt

n

Furthermore, a differential equation for v (¢) can be readily derived if the two
governing equations in the new coordinates are added sidewise, thus obtaining

rZ r2
i 42k L2 =0
Y+ ( 7 Jz> 75}
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or
2 2 .
(T ¥2(0) .
Un =2k (12 J1) {WZ(O)cos Wt + o, sin @,t

from which () can be derived by simple quadrature. Indeed, by time-integrating
the above equation, we obtain

2 0) . (0
v (t) =2k (% — ;—11) {%() sin @t — lI/(zi)—(r%)c:os a),,t} +cy

where c¢; is an integration constant, to be determined from the initial conditions.
Thus, att =0,

22N 4
vi(0) = 2k<J—§J—1) "’Z)—?Hcl
from which 2 ¥ (0)
cp = 1[71(0)+2k (J—i — J_ll) (1),%
and hence,
Y (1) =y (0) + 2k (ﬁ - ﬁ) {WZ—(O) sin @, + lIjz—(o)(l —cos a),,t)]
H N Wy w?

Upon integration of the last equation, we obtain

2 2 H
(1) = yn (0)r 42k (% %) [Wz)—?coswnt+wz)—g)) (t winsina)nt)] +c

where ¢ is a second integration constant, to be detrmined from the initial conditions
as well. At =0, we have

3o 0
no=-2(F ) e
whence 22\ (o)
c2 =y (0)+2k <J—2 - J—1> o2
Therefore,
V(1) = y1(0) + i (O)1 + 24 (J—f - ,—f) 221 cosan)
+ ¥2(0) (t— L sin @,t)

02 O,
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Now, in order to find the time response in the original generalized coordinates,
all we need is to change back to those coordinates, thereby obtaining

61(¢)
92(1‘) =n (A+Bl‘) + rJp (CCOS a)nt+Dsina)nt)

12 (A4 Bt) 4 r1J2(C cos @, + D sin @,r)

with coefficients A, B, C, and D defined as

A= r2J191(0)+r1J292(0) B= r2J191(0)+r1J292(0)
o V%Jz + V%Jl ’ o V%Jz + }’%]1

C= r161(0) +1r26,(0) D= 16 (0)— 7262(0)
- V%Jz + V%Jl ’ a (J),,(V%Jz + r%]l)

From the above expressions it is apparent that the motion of the overall system
is the superposition of the rigid mode and the purely-flexible mode. Indeed, the
first term of each of the two above expressions represents a displacement that is
linear in time, and hence, corresponds to a uniform motion starting from an initial
value A or, correspondingly, 1A, and moving with the constant speed rB or,
correspondingly, r| B. The second term comprises the flexible mode.

Furthermore, if the two original governing equations are added sidewise, we
obtain an interesting result, namely,

Ji él +J2é2 = 2k(r292 —n 91)(}’1 + }’2)
or, if we define A(z) as the total angular momentum of the overall system, i.e.,
/’l(l‘) =J; 61 —I—Jzéz

then, the above equation can be rewritten as

h(t) = 2k(r292 77‘191)(}"1 +I’2)

in which the right-hand side vanishes only if the system moves under its rigid mode.
As a consequence, then, the angular momentum of the whole system is not preserved.
Can the reader give a physical explanation of this fact?

We have thus derived a procedure, described below, to obtain the zero-input
response of a semidefinite two-dof system:

1. Decouple the rigid from the flexible mode, thus obtaining two new governing
equations, one of which contains one single generalized coordinate

2. Find the time response of the subsystem with one single generalized coordinate

3. Find the remaining time response by substituting the time response found in step-
2 above
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5.3.2 Systems with a Positive-Definite Frequency Matrix

Under the assumption that the stiffness matrix is positive-definite, the frequency
matrix, defined in Eq. 5.9a, is positive-definite as well. In this case, the response of
the system at hand can be derived from the response of a single-dof system, as we
will show presently.

The time response of a single-dof mass-spring system governed by Eq.5.11 is
now recalled for quick reference:

y(t) = (cos wut)yo + wi(sin wyt)sg, t>0 (5.66)
n

Further, the response of the system appearing in Eq. 5.10 can be readily derived
just by mimicking the response of the scalar system of Eq.5.11, given by Eq.5.66.
In doing so, we will rewrite Eq. 5.66 in vector form, with y(¢) replaced by the two-
dimensional vector y(¢) and the scalar @, by the 2 x 2 frequency matrix Q. Here,
care must be taken when mimicking the 1/, factor in the above equation, for the
reciprocal of a matrix does not exist. This reciprocal must be substituted by £2~!
instead, which exists because €2 is assumed to be positive-definite. The zero-input
response of the two-dof system, then, takes the form?

y(1) = (cosQ)yo+ Q' (sinQ)sy, >0 (5.67)

where cos 2 and sin€2 are the analytic functions of € derived from the corre-
sponding scalar functions cos w;# and sin w;¢, with ®; denoting the ith eigenvalue
of the frequency matrix, that is, the ith natural frequency of the system at hand,
for i = 1,2. Note from Eq.5.67 that, if both yo and wy are proportional to the
eigenvector e;, then y(¢) is harmonic, with frequency ;. Otherwise, in general, y(¢)
is not harmonic.

The foregoing matrix functions bear some of the properties of their scalar
counterparts, namely,

cos? Qi +sin” Qr = 1 (5.68a)
%(cos Q) = —QsinQ = —(sin Q) Q (5.68b)
d, .
E(smﬂt) = Qcos Q1 = (cos )N (5.68¢)
t
/ cos 046 = Q' sinQ = (sin ) Q! (5.68d)
0

t
/ §inQ0d6 — 2 (1—cos) = (1—cos ) (5.68¢)
0

3The second term of the right-hand side of Eq.5.67 can be alternatively expressed with the order
of ! and sin €2 reversed, a consequence of Fact 4 of Appendix A.
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where 1 is the 2 x 2 identity matrix and Fact 4 of Appendix A has been invoked.
The reader can readily verify the foregoing relations, for example, by assuming,
without loss of generality, that 2 is in diagonal form. Using Egs. 5.68b, c, the proof
that y(z), as given by Eq. 5.67, is the integral of the system of ODE of Eq.5.10 is
straightforward.

In mimicking the trigonometric relations for matrices, care must be taken in that,
in general, for arbitrary 2 x 2 matrices A and B,

cos(A+B) # cosAcosB —sinAsinB
sin(A+B) # sinAcosB + cosAsinB

Nevertheless, if A and B in the above relations share the same set of eigenvectors,
then they commute under the operation of multiplication, and the relations above do
hold with the equality sign. This is the case if, for example, A and B are analytic
functions of the same matrix, or if one is an analytic function of the other. Now,
since the vector of generalized coordinates is X, rather than y, a transformation back
to the original coordinates is in order. From Eq. 5.6, we have

x(t) = N~ (cos Q2 )Nxg + N'Q ! (sinQr)Nvy, >0 (5.69a)

where %(0) = vy and sy = Nvy. Note from Eq.5.69a that, if both x¢ and v, are
proportional to the modal vector f;, then both Nx(y and Nvg are proportional to the
eigenvector e;. As a consequence, then, the above zero-input response is harmonic,
with frequency ;.

In simulation studies, we also need X, which can be readily derived by straight-
forward differentiation of Eq. 5.69a, which thus leads to

x(t) = —N"'Q(sin Qr)Nxo + N~ (cos Q) Nvy, >0 (5.69b)

Example 5.3.2 (Zero-Input Response of a Two-dof System). In computing the time
response of the system of Fig.5.1 with the numerical values given in Eq.5.31,
we resort to Eq.5.69a. In this equation, the sine and cosine functions of the
frequency matrix are needed. These functions are computed from the Mohr circles
of Fig.5.9a,b.

The matrices thus resulting are displayed below:

c+uc —v . S+us —v
cos = ¢ _ ¢ , sinQ = 5 _ $
—Vc C—Uc —Vs S—Uus
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cos Ot sin()t

C1 U C2 St Us Sg

c s

Fig. 5.9 The Mohr circle of (a) cos Q¢ and (b) sin# of the two-dof system composed of two
masses coupled by three springs

where variables ¢ and c are the abscissa of the center and the radius of the Mohr
circle of cos(€2¢), with similar definitions for 5 and s, i.e.,

_ __ _,, __ cosmit+cosmnt __ COosSmpt —cosmt
c=t()= AR, =) =
5=5(1) = sina)ltnstin(th7 s=s() = Sina)zt;sina)lt

In the Mohr circles of Fig. 5.9a,b, we have
cx =cosmyt, sp=sinayt, k=1,2

Moreover, from similarity of triangles,

3 4 3 4
uc = —-¢ Ve = =¢C us = —=S Vg = =S8

C 5 ) C 5 ) S 5 ) S 5

and hence,

_ c1+4c _ dci+ e

cCHuc=———", C—Uuc=——-

5 5
_ s +4so _ 4s1 + 57
s—i—uS:T, S—us=—o—
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Therefore,
[ citde, —2(cr—
cos(Q) = = R (c2=e1)
_72(6‘2 7C1) dci+cp
1] si+4ss  —2(so—
sin(Q) = - SR (s2=s1)
5 _—2(S2 — Sl) 4ds1 + 52

Moreover, from the expression for the inverse of a 2 x 2 matrix displayed in
Eq.A.19a and A.19b, we have

Q,l_@ 4411 2(V/11-1)
C 550 |2(VIT—1) 14411

Now, let the initial conditions be given as

Hence,

Yo=Nxo=vm ||, sy=Nvg=+/m b
2a2 2b2

Upon expansion of the time response of Eq.5.69a and rearrangement of terms,
we obtain the said response as a linear combination of functions cos ;?, cos wyf,
sin @t and sin w,¢. The terms entering in that expression are calculated below:

os()]yo = Y"

(a1 +4a2)c1 +4(d1 — az)cz
2((11 +402)C1 — 2((11 7a2)C2

[Q*l sin(€27)] so vm ll 1(by +4b2)s1 +4V11(by — bz)szl

T 550 [22(by +4ba)s) — 23/T1(b1 — b)s2
Furthermore,
1 4 Aar —
{N’l(cosﬂt)} Yo = - (a1 +4az)cr +4(a1 —az)er
51 (a1 +4ax)cr — (a1 —az)ca

11(b1 +4b 4V11(b1 —b
{N’lﬂflsin(ﬂt)} S0 — 1 11(by +4b2)s) + V11(by —by)s,
550 | 11(by +4ba)si — \/ﬁ(ln —by)s»
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and hence,
1
xi(t) = g[(al +4ay)coswt +4(a; — az)cos vV 11wt]
1
+%[11(b1 +4b2) sin Wt + 4+ 11(b1 71)2) sin v/ 110)[]
1
x(t) = g[(al +4az)coswt — (a; — az)cos V' 11wi]

555 [11(b1 +4b2)sinor - V11(by — by)sinv 1101

In summary, then, the time response of the system is a linear combination of
the harmonic functions associated with its two natural frequencies. Now a question
arises, namely, is the zero-input response of two-dof systems, like that of their single-
dof counterparts, in general, harmonic? For the answer to be positive, we need a
certain time interval 7' at which the harmonics of the two frequencies both cover
integer numbers of cycles, N; and N, namely,

o T =2nN,, T =2nN,

Now, if we divide the corresponding sides of the second of the two foregoing
equations by those of the first, we obtain

®_M
o N

which means that, for the zero-input response to be harmonic for arbitrary initial
values, the ratio of the two natural frequencies must be a rational number. In our
example we have
o _Vile V11
(0)] (0]
which is, apparently, irrational; as a consequence, the response of the system is
not, in general, harmonic. As we have seen earlier, we need a special set of initial
conditions, namely, shaped by any of the two modal vectors, in order to obtain a
harmonic zero-input response. Now, from the form of the response derived above,
it is apparent that a harmonic response is possible if the initial conditions obey any
one of the two relations below:

1. a) =ap and bl :b2
2. a) = 7402 and bl = 741)2

which are apparently obeyed if the vectors of initial conditions, Xy and vy, are both
proportional to any one of the two modal vectors of the system at hand.
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a o

- l —

Fig. 5.10 A test pad mounted on an elastic suspension

Example 5.3.3 (A Two-dof Test Pad). Shown in Fig. 5.10 is a test pad mounted on an
elastic suspension, consisting of a slender rigid bar of mass m and length /. A small
ball of mass am is dropped from a height 4 at an offset d = //4 with respect to the
centerline of the bar, and o is the ratio of the mass of the ball to the mass of the bar,
as indicated in Fig. 5.10. Find the time response of the pad under a perfectly elastic
shock of the ball with the bar and under the assumption that the bar (a) is at rest
prior to being hit by the ball and (b) undergoes small-amplitude rotations that allow
for a linear-model analysis.

Solution: We define the generalized coordinates x;, x; and 0, as shown in Fig. 5.10.
In order to obtain a mathematical model with a zero input, we aim to determine
the initial conditions right after the impact of the ball with the bar. In the analysis
below we measure velocities the same way as we measure the displacements of the
end-points of the bar, i.e., assuming that upward velocities are positive.

The initial conditions are determined from the basic Principle of Conservation
of Momentum. In the analysis below, let vz and vg denote the velocities of the ball
and of point R of the bar, where R denotes the point of the bar where collision takes
place. Let v], moreover, be defined as the relative velocity of the ball with respect
to the bar, and hence, just prior to the shock,

Vrel(oi) = VB(Oi) - VR(Oi)
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while, right after the shock,
Vrel(0+) = VB (O+) — VR (O+)
From the data,

Vel (07) = —/2gh
while, from the assumption of a perfectly elastic shock,

Vrel(0+) = *Vrel(oi)
and hence,

vg(0T) —vr(0T) = /2gh (5.70)

Moreover, from the nature of the shock, it is apparent that no displacement jumps
occur upon collision; only velocity jumps appear. Now, since the force developed
in the springs is proportional to the displacements, it is apparent that no impulsive
forces are developed by the springs. As a consequence, both the momentum and
the angular momentum of the whole ball-pad system are preserved. The system
momentum just before and just after the shock is calculated below:

p(07) = —amy/2gh, p(0T)=mvc(0) + omvp(0T)

where v¢ is the velocity of the center of mass of the bar. Upon equating the two
above expressions, we obtain

ve(0T) 4+ ovp(0h) = —ary/2gh (5.71)

Moreover, the angular momentum about any point O fixed on the centerline right
before and right after the shock is given by

mil>

ho(07) = amd+/2gh, ho(0") = B

6(0") — amdvg(0™)
Therefore, the conservation of the angular momentum, for d = [/4, leads to
16(0") —3avp(0") =3\ /2gh (5.72)

Furthermore, from planar kinematics we have,

vr(07) = ve(07) — £6<0*> (5.73)
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Upon substitution of Eq. 5.73 into Eq. 5.70, we obtain

va(0") —ve(07) + éé(o*) =\/2¢gh (5.74)

In summary, then, we have derived three independent equations, (5.71), (5.72),
and (5.74), to determine three unknowns, namely, vz(0%), vc(0") and 6(0F). We
proceed now to solve for these unknowns: From Eq.5.71, we can solve for vc(07),
namely,

ve(01) = af—/2gh—v5(0"))] (5.75)

Likewise, from Eq.5.72, we can solve for 6'(0+) as

0007) = >X1\/2gh+v5(0")] (5.76)

Now, upon substitution of Egs. 5.75 and 5.76 into Eq. 5.74, an equation in vg(0)
alone is derived, from which

1 —70/4
vg(0t) = ﬁxﬁgh (5.77)

whence corresponding expressions for vc(0") and 8(07) are readily derived:

20 . 60 2gh
VC(0+) = *m\/ Zgh, 9(0+) = WT (578)

Now, the initial conditions for the generalized coordinates x; (¢) and x,(¢), and
their time derivatives are derived below. Note that, since no jumps in the generalized
coordinates occur, we have

X1 (0+) :x2(0+) =0 (5.79)

Moreover, from planar kinematics we have, for any instant 7,

£1(0) =vel) ~00)5, ialt) =ve(r) +0()2
and hence,
8(07) = e(07) = 8(0°)5 = 17 2eh (5.80)
5(07) = ve(07)+ 001 ) L = — % /3gn (5.81)
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Having derived the initial conditions for the generalized coordinates x;(7) and
x2(t) and their time derivatives, it is now a simple matter to obtain the time response
of the system under zero-input conditions. To this end, we derive expressions for the
mass and stiffness matrices. The former is computed as the Hessian of the kinetic
energy, which in turn takes the form

1 1.
T = Emvé+ EJCGZ

where J¢ is the moment of inertia of the bar about the center of mass, i.e., Jo =
mlz/12, and hence,

1 1 .
T= Emvé + ﬁmﬂ@z

Upon expressing the velocity of the center of mass and the angular velocity in
terms of the generalized velocities as
Xt X

2

s X2 — X

ve .0 z (5.82)

we have

1
T = 6m(x% + i1 + 53)

Moreover, the potential energy of the system is
1 2, 2
V = Ek(.x 1 +X2)

and hence, the mass and stiffness matrices are readily derived as

1 21 1 0] _
M—gm[l 2}, K—k[o J:kl

with 1 defined as the 2 x 2 identity matrix. By virtue of the particular form of the
stiffness matrix, the square of the frequency matrix is obtained as

Roum =2 | 2 ! wzz%
-1 21 T m

its Mohr circle being shown in Fig. 5.11a. From this circle, we can readily determine
the eigenvalues of 02 and hence, the natural frequencies m; and m,, namely,

V m V m

Moreover, from the same Mohr circle we can derive that of the frequency matrix,
as shown in Fig. 5.11b.
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Fig. 5.11 The Mohr circles of (a) £2, and (b) € for the test pad

a b

cos Ot sinQt

N
NN

Fig. 5.12 The Mohr circles of: (a) cos €2¢: and (b) sin Q for the test pad

Hence, the frequency matrix is

1+v31-3
1-V31+43

(J)

2

In the ensuing calculations we will also need the harmonic functions of the
frequency matrix multiplied by ¢. These can be determined from the Mohr circle

of €2, as displayed in Fig. 5.12a,b.
From the Mohr circles of the corresponding harmonic functions, one can readily

obtain

cos(Qt)—{E __C], sin(nz)_{g __S]

—Cc C -5 S
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where ¢, ¢, s and s are defined as
(cos wat — cos ;)

(coswit+cosapt), c=c(t)=

(sinwjr+sinmyt), s=c(t) = = (sinwyr —sinw,t)

= N =

Now, since the stiffness matrix is proportional to the identity matrix, we note that
we can write, in the given generalized coordinates,

X +0°x=0
and hence, the time response, in this particular case, takes the simple form
x(t) = cos(Q21)xo + 2~ sin(Qr)vg

Moreover, in our case,

x0 =0, Vo—{_sa}, aEL\/Zgh

a 1+7a/4
Furthermore, a simple calculation leads to

Qf_ﬁ 1+v3  —(1-3)
S 60 [—(1-V3)  1+V3

3+4v3 3-V3
3—vV3 343

71
6w

and hence, upon substitution of all quantities involved, the final result turns out to be

(0) a lZsina)ltJr\/gsinwzt]
x(1) =

) 2sinwt — \/§sina)2t

or, in terms of the original parameters,
t) a [2mgh |2sinogt + V/3sin wyt
X(t) =—
1+70/4 k |2sint — /3 sin wyr
Therefore, the zero-state response of the system at hand is a linear combination

of the sine functions of w;# and w,¢. Moreover, the two natural frequencies observe
the ratio

\/§ 0]

& _ V50 V3
(0)] w

which is irrational. As a consequence, the two ends of the rod move with non-

periodic motion. However, the motion of the c.0.m., given by the coordinate x(¢),
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and the rotation of the bar, 6(r), are harmonic, as we can readily verify, namely,
20 2mgh . k
1) = — —t
)= —1F7amV % o
2 1 /[2mgh k
o) = 230 L [2meh o 3k,
1+70/41 k m

Thus, the first natural frequency corresponds to the translation of the c.o.m., the
second to the rotation of the bar about its center of mass.

5.3.3 The Beat Phenomenon

Mechanical systems that are only slightly coupled exhibit an interesting behavior
known as beat. A feature of this behavior is a periodic response, which is caused by
its two natural frequencies being relatively close to each other. What we mean by
this, is that the ratio of the frequency radius to the mean frequency is much smaller
than unity, thereby appearing as if the ratio of the two natural frequencies were a
rational number.

In order to illustrate the beat phenomenon, let us consider again the system of
Fig.5.1, with m; = mp = m but now we let k; = k3 = k and k, = ok, and assume
that oo << 1. Thus, the mass and stiffness matrices take the forms

M = ml, K_kr+a _“]
—a l+o

with 1 representing the 2 x 2 identity matrix. Hence, the frequency matrix-squared
is readily computed as

— k

Q= o [1+o¢ a}’ w1k

- l+ao m
its Mohr circle being shown in Fig. 5.13a. From this figure, it is apparent that the
radius of the Mohr circle of Q2 is quite small when compared with the abscissa of

its center.
Furthermore, from the same figure, the eigenvalues of 2 are readily derived as

0l =o’, o =(1+20)0

and hence, the natural frequencies are

o=0, ;m=V1+20w
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A Qz Q

W(1+20() w? (I+a)w
-« (1+ a)w@\rq‘ -« (1+ %)coJ\ﬁq‘

Fig. 5.13 The Mohr circle of: (a) the frequency matrix-squared; and (b) the frequency matrix, of
a slightly coupled mechanical system

Now, if we take into account that ¢ << 1, the linear approximation of @,
becomes
m~(l1+a)o

and hence, the Mohr circle of the frequency matrix becomes as in Fig. 5.13b. Note
that, from the above approximation, we have
92 21 +a

(]

i.e., the ratio of the two frequencies is almost unity, the system thus showing an
almost periodic response for any initial conditions, which is a characteristic of
beat. From the circle of Fig.5.13b, it is apparent that the mean frequency and the
frequency radius take the approximate values

6~(1+g)a) Nga)
~ 2 ) p~2

and hence, @ and p obey the relation

ORO+p

the ratio p /@ thus becoming

o
g%—<<1
o 2+o

which follows because of the assumption on the order of magnitude of . The
frequency matrix, in turn, can be approximated as

O24+0 —o
Q~ —
2{—06 2—1—05]
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L A, LA
I VV"V/ g

Fig. 5.14 A typical time response of a weakly-coupled two-dof system

Now, in order to determine the time response of this system, we find first the
harmonic functions of the frequency matrix times ¢. This is most simply done by
recalling the expressions derived in Sect. A.4 of Appendix A. Upon consideration
of the approximations given above, these matrices take the forms

cos(Q) ~ [ c0§5_tc0's pt — sin_at sinpt}
—sin®tsinpt  cos @t cos Pt

sin() ~ o o
cosmrsinpt sin®t cos pt

sin®@tcospt cos ot sin pt]

The time response is now obtained as a sum of the two terms below:

[cos(1)]xg = l

(a) cospt)cos®t — ay(sin pt) sin @t 1

—aj (sinpt)sin®@r + (ap cos pt) cos ot
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1 (24 )by + aby]sT +2[(2 + &) by + abs]cs

~lsin Vo= 51T
(SO0 = 35TT D) (b + (24 cbr]se-+ 2y + 2+ a)balcs

where ¢ = cospt, s =sinpt, ¢ = cos@t, 5 = sin ®t. It is thus apparent that the time
response can be regarded as a linear combination of fast varying harmonics, cos ¢
and sin ot, of slowly-varying amplitude, A cos pt and Bsin pt. A typical response of
this system is shown in Fig. 5.14.

5.4 The Classical Modal Method

Regardless of whether the system is semidefinite or definite, we can find its zero-
input response by decoupling its two modes by means of a change of variable.
Indeed, let us multiply both sides of Eq.5.1 by M~ !

x+Dx=0, >0, x(0)=xp, x%x(0)=vp (5.83a)

where we recall that the dynamic matrix D was defined in Eq. 5.23. Furthermore, let
us introduce the vector of modal coordinates € as

x=F¢ or ¢€=Fx (5.83b)

whence,

£0)=F 'xo, £(0)=F vy, x=F ¢ (5.83¢)

Upon substitution of Egs. 5.83b, ¢ into Eq. 5.83a, we obtain
E+Q3=0, €0)=F'xo=a, £0)=Flvy=p4 (5.84)

where €2 is the diagonal form of the frequency matrix. The above equation can
now be written in component form as

Ei+of& =0, &0)=0, &(0)=p (5.852)
S+w&h =0, &0)=0m, &(0)=p (5.85b)

We have thus decoupled the two modes of the system, the mathematical model
now simplifying to two independent single-dof systems, whose zero-input response
was studied in Sect.2.3. Therefore, the time response of the system in modal
coordinates is

Ei(r) = oycos it + &sinwit, i=1,2 (5.86)

(!
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Now, in order to obtain the time response of the system in the given generalized
coordinates, all we need is go back to the original coordinates by multiplying vector
& by F, as indicated in Eq. 5.83b.

Example 5.4.1 (The Two-dof Test Pad Revisited). Find the time response of the test
pad of Example 5.3.3 using modal coordinates.

Solution: The dynamic matrix of the system can be readily computed as

vl 2 | 2 -1 _ 2k
D—MK—a)[lzaw—

m

which happens to coincide, in this particular case, with the frequency matrix-
squared—can the reader explain this coincidence?—whose eigenvalues were com-
puted in Example 5.3.3 and found to be

[2k | 6k
m m

Furthermore, the eigenvectors of the frequency matrix, e; and e;, are shown in
Fig.5.11, whence,

e‘:\/gm’ ezzg[—ﬂ

Now we need the modal matrix, and hence, the modal vectors. Upon arranging
the two foregoing vectors in the eigenmatrix, we have

E_?[i —11]

Then, F is calculated as in Eq.5.39, with N, the positive-definite square root of

M, given by
N L [1HVE VE-
2V 6 (V31 1+V3

as the reader is invited to verify. Hence,

N !l=»2 gﬁ 1+v3 1-V3
TV m 12 [1-v3 1+V3

1+v3 1-3]v2 |1 1 1\/T2 2V3
1-v3 1+v3| 2 |1 —1] 2Vm|2 —2v3

Therefore,

1 /2
F=—-4/=
2V m
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That is

1|1 V3
<l A

The initial conditions of the modal coordinates are thus

a=Flx=0

ey ] —V3 —V3| ay2gh [-5
L R A B

where vector o should not be confused with the scalar o, representing the ratio of
the mass of the ball to the mass of the pad. Thus,

a=10
g V3m \/3m oy/2gh [-4v3] _ V3m ay/2gh 23 (5.87)
1+7a/4| —6 | 3 1+7a/4 '
Therefore,

S =- \/??_m10—6y72¢;¢g/42\/_\/gsm\/%t
&= \/_ml(i%4\/7 \/>

2m on/2gh

which simplify to

51:*%@“
m o 2g
&= -
\/‘1+7a/4

Note that, up to scaling factors, the modal coordinates look like functions x()
and 0(t), which represent the motions of the center of mass of the pad and of the
pad about its center of mass, as derived in Example 5.3.3.

Now, transforming back to the given coordinates, we have

. ]2k . Jek
o \/m 2sin Et'ﬁ‘\/gSlH Wt
1+70/4\ k

+70/ 2sin\/%t—\/§sin1/%t

which is identical to the expression obtained with the time-response formula.

x=F¢=—
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Example 5.4.2 (The Belt-Pulley Transmission Revisited). Find the time response of
the belt-pulley transmission introduced in Example 5.3.1 using modal coordinates.

Solution: We start by calculating the dynamic matrix of the given system:

D— [1/11 0 ]Zk[ r% —V1r2‘| . [ 2kr%/]1 —2kr1r2/11]

0 1/.]2 —rirn r% B 72](]"1]’2/]2 2](]"%/.]2

whose eigenvalues are calculated from

0\)272]{}"%/.]1 2]{1"1/'2/]1 ])

det(®*1 — D) = det
2kr1r2/J2 a)z—Zkr%/Jz

whence,
2 2
20,2 n.,.n
o o -2kl —+-—=]|=0
{ <11+Jz>}
with roots
2k
0 =0, m= E(F%JzﬁLr%Jl)

Now, the modal vectors f; and f, are calculated from
(@?1-D)f;=0, i=1,2
under condition (5.29), repeated below for quick reference:
fImef, =IMf, =1, fTMf, =0

the last condition being necessarily satisfied from the algebraic properties of the
modal vectors. Thus, fori =1,

(01 —-D)f, =Df; =0
or,if we letf; = [x y|”, then
[ /i rﬂz/h] m _ H
—riry/Jy r%/]z 0
whose first scalar equation leads to

%(HX*FZY) =0



5.4 The Classical Modal Method 351

the second scalar equation of that vector equation not adding further information on
f| because it is linearly dependent with the first one. We thus have

r
rix—ry=0 or y:r—x
2

Furthermore, f; must have a unit magnitude with respect to the mass matrix, and
hence,
J 1 0 X
=1
] {0 JJ u

I+ Dyt =1

which leads to

Solving for x*> from the two above equations,
2
2 _ )
=2 2
r o+ }’2]1

and hence, if we choose the positive square root of the above expression,

V%Jz + }’%]1 V%Jz + r%]l

Y y=r
2 r%]z-l—r%]l Y ! V%Jz-i-V%Jl

whence,

e
1= —F—
}’%Jz + r%Jl "

Now, fori =2, we letf, = [u v]” and find f, from

(231-D)f, =0
or
op | 230 T2 =iy rir/Ji m N [O}
rlrz/.]l (V%JzﬁL}’%Jl)/JlJz*r%/Jz v 0

whose first scalar equation leads to

2
I rrn
2%k 2u+—=v) =0
<J2u+ 7 v)
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its second scalar equation adding no further information on f, because that equation
is linearly dependent with the first one. Moreover,

oy g0

r%J2+r%J1 2= l
V%Jz J1

or

If we take the positive root in the above equation, then

/]y B Ji/ 1
272 VET\ a2
riJ2 +ryJy riJ2 +r3dq

whence,

1
2T r%Jerr%Jl

riv /0 ]
—ran/ 1/

Therefore, the modal matrix takes the form

F— 1 r V]\/Jz/Jl
V%JZ‘F”%J] r —}’2\/]1/.]2

its inverse being

rVJIJa =2

and, if we define the equivalent moment of inertia Jeq as

Jeq = \/-]1-]2

FI[ rJi riJ2 ]

then,
ran/ /0y rn/Jl/Jz}
ri —

F! :Jeql
r

from which we obtain the initial values of the modal coordinates and their time
derivatives as

o — [51(0) J |f’2y/.]1/.]261(0)+71\/]2/J192(0)‘|
&(0)| r161(0) — r265(0)

ﬁ: |%1(0f|] [rzy/Jl/Jzél(O)+r1\/J2/J192(0)‘|
&(0)] r161(0) — r26,(0)
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The time response of the system in modal coordinates is

Ei(t) = oy + Bt

o (t :azcosa)thr&sina)zt
(1) .

It is apparent that the first modal coordinate represents the rigid mode of the
system, while the second one the flexible mode. Now, going back to the original
generalized coordinates,

[91(1‘)] VIea/I1h2 [rz(aﬁL Bit) + r1\/Ta /T [0 cos wnt + (Ba) @) sin @]

62(1‘) _r%quLr%Jl rl(Otl+ﬁ11)—VZ\/Jl/Jz[OCQCOS(i)zl—I—(ﬁz/(ﬂz)sino)zt]

Upon substitution of the values of ¢; and fB;, for i = 1,2 in terms of the initial
conditions of the original coordinates in the above expression, we obtain

01(t) = r(A+ Bt) + r1J>(C cos w,t + Dsin @,t)
02(1) = r1(A+Bt)+roJ1 (Ccos wut + Dsin w,t) (5.88)

where coefficients A, B, C, and D are identical to those introduced in Example 5.3.1,
thereby confirming the validity of the results in the two examples.

5.5 The Zero-State Response of Two-dof Systems

In this section we will be concerned with the time response of a two-dof system
under a nonzero forcing term and zero initial conditions, i.e.,

Mx+Kx=¢(r), x(0)=0, x(0)=0, >0 (5.89)
or, in normal form,
y+@y=g(n), y(0)=0, §(0)=0 (5.90)
where y is defined as in Eq. 5.6, while g(¢) is given as
g(t) =N"9(t) (5.91)

As in Sect.5.3, we distinguish between systems with a positive-semidefinite
frequency matrix and those with a positive-definite frequency matrix.
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5.5.1 Semidefinite Systems

In this case, the frequency matrix is positive-semidefinite because the stiffness
matrix is so, the derivation of the zero-state response being simplified as in the case
of the zero-input response. To illustrate this derivation, we go back to our previous
example of Fig.5.7. We shall assume that the abscissa of the center of mass of the
system, x, is measured in a coordinate system located such that xo = 0, with vy = 0.
As well, a force fi(z) is assumed to act upon mass my, for k = 1,2, the governing
equations thus becoming

mix; +k(x; —x2) = fi(7) (5.92a)
maiy +k(xy —x1) = fo(1) (5.92b)

with initial conditions all zero, i.e.,
x1(0) =x2(0) =0, x1(0)=%(0)=0 (5.92¢c)
Upon summation of the two equations (5.92a & b), we obtain
mixy +maky = fi(t) + fo(t) (5.93)

whose left-hand side can be readily recognized to be the product of the total mass
my + my by the acceleration of the center of mass, %, i.e.,

(m1 +mZ))'c'=f1(t)+f2(t) (5.94)

and hence, upon simple quadrature of the above equation, we have

my +ny Jo=0 =0

1 0=t =0
(1) J [ |, i@+ nm)dr| o (5.95)
which is related to the generalized coordinates by
mxy +mpxy = (my +nmy)x (5.96)
Upon solving for x, from Eq. 5.96, we obtain
—2x(t) — —x (1) (5.97)

We then substitute Eq. 5.97 into Eq. 5.92a, thus obtaining

i K = kx(t)+milf1(t), 2(0)=0, #(0)=0

meq meq
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with the equivalent mass meq defined as

myma

Meqg = ————
d my +my

The above governing equation can thus be recast in a more familiar form:
1
&1+ opx = opx(1) + ) (1), x1(0)=0, %(0)=0 (5.98)
1

the natural frequency w, of the above system being

Now the time response of the system described by Eq.5.98 is readily derived
using the convolution, namely,

L Mo+ L -0l
X1(t)_a)n./0 [a)nx(t r)—i—mlfl(t 7)| sin@,TdT (5.99)

where fi(¢) is given and x(z) is computed from Eq.5.95. Moreover, x(¢) is
determined from Eq. 5.96 in terms of x(¢) and x; (¢), thereby completing the analysis.

In summary, we have derived a step-by-step procedure to find the zero-state
response of semidefinite two-dof systems of the kind discussed here. Now, the
feature distinguishing these systems from others is the conservation of momentum
in the absence of external forces. Note that the belt-pulley system of Example 5.3.1
does not have this feature, and hence, the procedure cannot be applied to it. In
the case of that system, however, the procedure would be, while different from
the one described here, more straightforward to establish. The derivation of the
corresponding procedure is not discussed here, but is left as an exercise to the reader.

The procedure to find the zero-state response of momentum-conserving systems*
is now described:

1. Determine x(¢), the motion of the center of mass, from quadrature

2. Find the time response of the first mass by application of the convolution integral

3. Find the time response of the second mass as a linear combination of the two
foregoing responses

Example 5.5.1 (A Momentum-Preserving Semidefinite System). Given the model of
a two-rotor turbine, as depicted in Fig.5.15, which is composed of two identical
rigid disks of moments of inertia J about their c.0.m., coupled by an elastic shaft of
stiffness k. When the system is at rest, a constant torque Ty is suddenly applied on
rotor A. Find the ensuing motion of the system.

4A system can be momentum-preserving only in the absence of an input. In this section, the time
response of this kind of systems under zero initial conditions and non-zero input is studied.
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B

Fig. 5.15 A two-rotor system

Solution: 1t is a simple matter to show that the mass and stiffness matrices of this

system are
10 1 -1
=gl § kel

whence it is apparent that the stiffness matrix is positive-semidefinite. As a matter
of fact, the rigid mode of the system is readily identified as one for which 8; = 6.
The mathematical model of the system in scalar form is then readily derived as

JO, + k(6 — 6) = Tou(t)
Jéz-i—k(@z—@l) =0

where u(r) is the unit-step function and the initial conditions are assumed to be
all zero. Note that, in the absence of input torque, the sum of the two above
equations leads to J6; 4+J8, = 0, which in turn leads to J6; 4 J6, = const, thereby
realizing that the system is momentum-preserving. As a consequence, the procedure
of Sect.5.5.1 can be applied to find its time response.

In this case, however, we do not have a ‘center of mass’ and, hence, neither have
we a ‘c.0.m. coordinate’. This does not prevent us from defining the variable 0(¢) in
exactly the same way as we defined the variable x(¢) in Sect.5.5.1, i.e., as’

_6i+6

0
2

SIn this case, 6 is simply the average of 6, and 6, because the rotors have identical moments of
inertia; in general, 0 is defined as the weighted average.
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Hence, upon summation of the two scalar governing equations displayed above,
we obtain a second-order ODE for 0, namely,

Jé:%u(t), 0(07)=0, 6(0°)=0

and hence, by simple quadrature,

0(t) = ZT—(}r(t)

where r(¢) is the ramp function. One more quadrature leads to

0(t) = —t7u(t
(1) = Jyrult)

Now, because of the simple structure of the mass and stiffness matrices of this
system, its time response can be determined by introducing some shortcuts in the
foregoing general procedure. Indeed, if we subtract the second equation from the
first of the governing scalar equations, we obtain

2J¢ +4k¢ = tou(r), ¢(07)=0, ¢(07)=0

with ¢ defined as
_60-6
0= 2

The above ODE for ¢ can now be rewritten in normal form as

§+lo = tulr), 9(07)=0, $(07)=0

with the natural frequency ®, defined as

2k

o=/

Thus, all we need to find the response of the system described by the above
equation is the step response of a second-order undamped system. This response
was derived in Sect. 2.5.2. Hence, from linearity,

5 (1 — cos ot )u(t)

0()= 5702

n

Now, finding the time response of the given system in the given generalized
coordinates is a simple matter, for all we do is invert the relations defining 6 and ¢,
thereby obtaining
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1 1— t
0, = L (§t2+ S cosont )u(t)

2J o2

T (1, 1—coswyt
h=—|(zt"——F— |u(t
2 21(2 w2 )”()

Therefore, the motion of the system is the superposition of a uniformly acceler-
ated motion and a harmonic motion, as one should have expected.

5.5.2 Definite Systems

The time response of the system governed by Eq.5.90, when its frequency matrix
is positive-definite, can be derived by mimicking that of undamped scalar systems.
This is done by recalling the time response of a single-dof mass-spring system to an
excitation g(r), under zero initial conditions, which is reproduced below for quick
reference:

1
y(t)= | —sinw,(r —1)g(1)dT (5.100)
0 Wy
For a two-dof system, the zero-state response is derived by simply replacing y(t)
and g(r) by their vector counterparts and the natural frequency w, by the frequency
matrix €2 in the response given in Eq. 5.100, namely,

yir)=Q7! /(: sinQ(r — 1)g(1)dr (5.101)

where ! exists because € is positive-definite, and hence, nonsingular. While this
form of deriving the time response of the system at hand seems plausible, it is rather
informal, and hence, a verification is warranted. In order to test whether a proposed
solution to an ODE, or to a system of ODEs, with prescribed initial conditions, is
in fact the solution, two items must be verified: (1) when the solution is substituted
into the ODE, this equation, or this system, must hold, and (2) the solution proposed
must verify the initial conditions. From results on the existence and unicity of the
solution of linear systems of ODEs,° then, the solution proposed is, in fact, the
solution if it passes these two tests.

Now, in order to verify the first condition above, we will need to recall how to
differentiate an integral with variable integration extremes. Specifically, if we have
the function of time, z(z), defined as

1) = /0 " t)de (5.102)

SIn the theory of ODE it is known that, given a system of linear ODE with prescribed initial
conditions, the system (a) admits a solution and (b) this solution is unique.
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then
e
A1) = / {—f(t,r)] AT+ f(1,7) (5.103)
0 Lot T=t
and hence, the time-derivative of y(¢) given in Eq. 5.101 takes the form
1
¥(1) = / lcos Q7 — 7)|g(7)dt (5.104)
0

One more time-differentiation leads to
§() = -0 /O "[sin Q2 — 7)) g(1)d7 + [cos Olg(r)
where O stands for the 2 x 2 zero matrix, and hence,
cos(0) =1
with 1 defined, as before, as the 2 x 2 identity matrix, thereby ending up with

a relation that mimics the scalar case. Therefore, the above expression for ¥(¢)
becomes

1
(1) = -0 / [sin (¢ — 7)] g(1)dT+2(1) (5.105)

0
Hence, it is a simple matter to test that the proposed y(¢) verifies indeed the given
ODE. To test whether the same expression verifies the initial conditions, we simply

evaluate y(¢) and its time-derivative, as given in Eqs.5.101 and 5.104, at 7 = 0, as
we do below:

0
yo) =" /0 [sinQ(—17)] g(7)dT = 0

0
$(0) = [ [eos-)]g(r)dT =0
0
the initial conditions thus being verified as well. Therefore, the proposed function
y(¢) is actually the time response sought.

Now, going back to the generalized coordinate x and the generalized speed X, we
have

x(r) =N"'Q! /Ol sinQ(r — )N~ f(1)dt (5.106a)

x(t) = N! /Ot [cosQ(r — 7)]N"'f(1)dt (5.106b)
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J=J; coswst

Fig. 5.16 The vibration absorber

Example 5.5.2 (The Vibration Absorber). An interesting application of the zero-
state response of two-dof systems is found in the elimination of resonance in single-
dof systems. Show that by adding one extra degree of freedom to such a system, the
natural frequency of the system can be shifted away from the excitation frequency.

Solution: We are concerned here with a single-dof undamped system of mass m;
and stiffness k that is acted upon by a harmonic force fjcos wst, where @y happens
to coincide with the natural frequency of the system, 1/k; /m;. In order to suppress
the undesired resonance, we add a second mass m, to the foregoing system, coupled
to my via a spring of stiffness k», thereby ending up with the two-dof system of
Fig.5.16.

As we will show presently, the resonant condition of the single-dof system can be
suppressed by properly selecting the values of m; and k5. In order to find means of
selecting these values, we derive first the mathematical model of the two-dof system
of Fig. 5.16, which takes the form

Mx +Kx = ¢(t)

with M and K defined as

m; 0 ki+ky —ky
M = K =
|:0 I’HQ:| ’ |: —kz kz ]
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whence,
N — /M 0
N 0 /M2
and so
Q2 1 m2(k1 +k2) —/mimaky
mymy | — . /mymyky miky
Moreover,

X= {xl} . @(1) = focoswyt [(1)]

X2
Thus, the system takes the normal form of Eq.5.90 with g(z) defined as

£

g(t)=N"'o(t) =a(coswyt), a po

Since resonance occurs regardless of the initial conditions, we are interested in
the steady-state response of the system at hand. Hence, initial conditions become
irrelevant in this analysis. Now, the steady-state response of the foregoing system,
as modeled by Eq.5.90, can be derived by mimicking the corresponding response
of its single-dof counterpart, as derived in Sect.2.7.3, which is reproduced below
for quick reference:

(r) a ot
= ——Cos

Y o7 — W} f

where a is the scalar counterpart of vector a. Now, by properly mimicking the above
response, we obtain

y(t) = (Q* — a)}l)’la(cos ort)

Again, this form of producing the time response of the system under study is
rather informal, a verification thus being warranted. It is left to the reader the task
of verifying that y(¢), as given above, actually verifies the ODE, but the initial
conditions need not be verified, for none are given, the reason being that we are
interested here in the steady-state response of the system.

The sole item to determine is now the inverse appearing in the above expression
for y(r). Note that this inverse exists as long as the excitation frequency @y is not a
natural frequency of the two-dof system. Under the assumption that this is not the
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case, we proceed to calculate that inverse. To this end, we expand first the matrix to
be inverted, namely,

2k, ka

inwzlz mi m
! ko
m niy /

with

i.e., k is the arithmetic mean of k; and k,, 7 the geometric mean of m; and my.
If we recall the expression derived in Eq. A.18 of Appendix A, the inverse of the

foregoing matrix can be readily derived as

k_p2 R
_ 1 |mp I m
A ka 2k,

(@ —wf1)!
% nt

with Aq defined as
kK k kk
_2) 2, Ko

Ag =det(Q* — 021) = 0f — [ — 07+ —
a = det 1) = of m my ) Tt
Hence,
\/— k—z—(l)}
mijfo |
y(7) . ]2 COs 0
m
Therefore,
fO my I
x(t) p—y b CoS @
m

It is now apparent that if we choose m; and &, so that they obey the relation

k

2 a)}

my
then it is possible to keep the first mass stationary, thereby suppressing the
resonance. It is to be noted, however, that this technique of resonance-suppression
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works only for the excitation frequency wy. If this frequency changes, the secondary
system will have to be changed correspondingly. Moreover, suppressing the above
frequency has been accomplished at the expense of introducing two possible
resonant frequencies, namely, the two natural frequencies of the foregoing two-
dof system. It is left as an exercise for the reader to determine these two natural
frequencies.

An example of time response of a two-dof system to a triangular bump is included
in 5-UDampedTriangPulse2dof . mw.

5.6 The Total Response of Two-dof Systems

The total time response of the system under study is simply the sum of the zero-
input and the zero-state responses given above. Thus, for our semidefinite example
of Sect.5.3.1, we have

b _
x1(t) = xo+ vot + (a1 — x0) cos 0,7 + la) Y0 sin @yt
n
1 t 2 1 .
+—/ W, x(t —7)+—fi(t — 7) | sinw,7dt (5.107)
Wy Jo mi
b _
x2(t) = xo + vot — m |:(a1 — X() COS Wyt + L% sina)nt} + o +m2x(t)
my n ma
— wx(t—1)+—fi(t—71 W, TdT 5.108
o [ (=) + )}sm ' (5.108)

On the other hand, for definite systems,
x(t) = N (cos ©2¢)Nxp + N-lQ! (sinQ)Nvy

+N*19*1/OI sinQ(r — )N~ p(1)dt (5.109)

For the simulation of the systems under study, we will need an expression for X,
which can be readily derived by simple superposition of the expressions obtained in
Eqgs. 5.69b and 5.106b, namely,

x = —N"'Q(sin Q7)Nxo + N ! cos Ny,

+N*1/Ol cosQ(t — )N 'p(1)dt (5.110)
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5.6.1 The Classical Modal Method Applied to the Total Response

An alternative procedure to calculate the total time response of two-dof systems is
based on the introduction of modal coordinates, following an approach similar to
that introduced for the zero-input response. To illustrate the procedure, we recall
the mathematical model of the system at hand under nonzero initial conditions and
nonzero input, namely,

Mx + Kx = ¢(r), x(0)=x0,%(0) =vp (5.111)
Upon multiplying both sides of the foregoing equation by M~!, we obtain
K4+Dx=M19(), x(0)=x9, %(0)=vo (5.112)
Now, modal coordinates are introduced:

x=F¢, x=F¢, x=F¢€
Again,

and so,
a=F71X0, ﬁ=F71V0

The mathematical model of Eq.5.111 thus becomes
FE+DFE=M"'9(1), £(0)=c, £(0)=5
Next we multiply both sides of the foregoing equation by F~! to obtain

E+ApE=0(), £0)=a, £0)=p (5.113a)
where
A2 =F"'DF, f(r)=F 'M o), (5.113b)

Equation 5.113a can be written in component form as

i+l =fi(t), &(0)=ai, &(0)=p
S+oE=pH0), &O0)=0, &0)=p

thereby obtaining two single-dof decoupled systems, whose response was obtained
in Sect. 2.6 in the form

i L .
éi(t):aicosa)itnL%sma)itwLa/ﬁ(T)sma),'(tf‘c)d‘c, i=1,2 (5.114)
' i Jo

(4
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The total time response in the original given coordinates is obtained by a simple
change of variable.

Example 5.6.1 (The Momentum-Preserving System Revisited). Obtain the time re-
sponse of the system introduced in Example 5.5.1, under the same initial and
excitation conditions, using modal coordinates.

Solution: We start by calculating the dynamic matrix:

1 -1 k
D=M K=o} d=—
@ [1 1}a W ="

whose characteristic equation is readily derived as

2 2 2
W~ — O, ),
detl 0 0 ]:0

2 2_ 2
0y 0" —

or
0*(0* —2w03) =0
The natural frequencies are thus found as
o =0, o =2a

thereby confirming the result obtained in Example 5.5.1. The modal vectors are then

found to be \/_{] \/_[ }
2J 1’ £ 2J |1

27 |1 2= ~1

f f—
! 27

Hence, the modal matrix is

V2011
2 1 -1
whence,
poi_ V21 -1 V2l
2 -1 1] 2 1 -1
Also,
il V21
ft)=F M '¢@) = 7 H Tou(t)
the mathematical model in modal coordinates thus becoming
51:71’0“0)7 §i(0)=0au, &(0)=p

§2+20’§§2:g1«'0“(f)7 &0)=0, &(0)=p
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The time responses of these uncoupled systems are readily found to be
V2J
51 (l) =0oq + ﬁlt + 4—JI2T()M(I)

& (t) = opcos V2ot +

s1n\/_a)ot \é_f\/z(;b /t (8)sinv2w0(t —6)d6

The convolution integral in the above equation can be evaluated in closed form
upon realizing that u(r) = 1 in the interval of integration, thereby obtaining

sinvZant + L2 5 (1 — cosvZantu(t)
0

\/E 4] w?

& (t) = apcos V2t +

Since the initial conditions in the given example are all zero, the above time
responses reduce to

&i(t) = gfof u(t)

&(1) = g%(l — cos V2ot u(t) (5.115)
0

Upon changing back to the original generalized coordinates, the foregoing
responses will reveal that they yield exactly the same result as that of Example 5.5.1.

5.7 Damped Two-dof Systems

Here we will go back to the system of Fig. 5.1, if with added dashpots of coefficients
c1, ¢ and c3, as displayed in Fig. 5.17.
The governing equations of the system under study take the form

Mx + Cx+Kx=¢(r), x(0)=x, %(0)=vp (5.116)

with M and K already defined in Eq. 5.2, and reproduced below for quick reference,
where C is included. Here, the latter can be readily derived as the Hessian matrix of
the dissipation function of the system, whence,

m; 0 cir+cy —o ki+ky —ko :|
M= , C= , K= 5.117a
{0 mj [ —C2 Cz—f—CJ [ —ky  ko+k3 ( )

Moreover,

x= ["‘}, o(t) = ["W)} (5.117b)
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A(t) A(t)

101 kz ks
-V mi aWAAAAS mMe -V
1 1 1
i i i
Cy Ca Cs

Fig. 5.17 A damped two-dof system

We thus have that M is, in general, positive-definite, while C and K are at
least positive-semidefinite. Moreover, in order to derive the time response of this
system, we begin by expressing the foregoing model in normal form. This is done
by factoring M as in Sect. 5.2 and introducing the same change of variable as before,
which leads to the model

y+Ay+Qy=g(), y0)=yo, ¥(0)=so (5.118)
with € and g(¢) defined as in the undamped case, while A is defined as
A=N"'CN"! (5.119)

and should not be mistaken by the dynamic matrix introduced in Eq. 5.23. Note that,
by virtue of their definitions, €2 is either positive-definite or positive-semidefinite,
depending on whether K is positive-definite or semidefinite. By the same token, A
is positive-definite if C is; if C is positive-semidefinite, then A is correspondingly
semidefinite.

The question that arises naturally is whether we can perform a modal analysis of
damped systems, similar to that of undamped systems. That is, what are the natural
[frequencies and the natural modes of damped systems? The answer to this question,
in general, is far from obvious and constitutes, even nowadays, when tremendous
progress has been achieved in the modal analysis of mechanical systems, an open
question. To be sure, particular instances of two-dof systems exist, and, for that
matter, of n-dof systems as well, for which a modal analysis in the form of that
pertaining to undamped systems, is possible. Such instances comprise basically
three cases, namely,

1. Systems whose damping and stiffness matrices are both proportional to a third
matrix.
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2. Systems with proportional damping, whose damping matrix C is a linear
combination of the mass and the stiffness matrices. This kind of systems are
seldom found in practice as discrete systems, but are found as lumped-parameter
approximations of continuous systems.

3. Semidefinite systems, i.e., systems with a rigid mode. Note that, in this kind of
systems, the 2 x 2 damping and stiffness matrices are both semidefinite and share
the same eigenvectors.

As an example of the first kind of the systems described above we have the test
pad of Example 5.3.3, if we add identical dashpots of coefficient c to each end of
the bar, i.e., in parallel with the springs of Fig. 5.10. For the generalized coordinates
x1 and x; defined in the same figure, the mass and stiffness matrices are as before,
the damping matrix becoming

C= {C 0] (5.120)

It is now apparent that both the damping and the stiffness matrices are pro-
portional to the same matrix, namely, the 2 x 2 identity matrix. The governing
equations, in scalar form, become now

—m(2¥%) + i) + ¢y +kx; =0 (5.121a)
—m(X] +2¥%) + cip+kxp =0 (5.121b)

If we now add the two above equations sidewise and subtract the first equation
from the second likewise, we obtain, after simplifications,

i128c28 20 (5.122a)
m m
.. c . k
0+6—0+6—6=0 (5.122b)
m m

where x(z) denotes the coordinate of the c.0.m., while 8(¢) the rotation of the bar, as
indicated in Fig. 5.10. It is now apparent that, as in the undamped case, the motion
of the c.0.m. is decoupled from the rotation about the c.0.m. We can thus distinguish
two sets of system parameters, namely, the natural frequency and the damping ratio
of the translation of the c.0.m., w¢ and {¢, respectively, and the same items of the
rotation about the c.0.m., namely, @y and (g, defined below:

k 2km k 6km
oc=4\/2—, (= c, W= Co =
m 2km

Hence, it is apparent that wg > wc and §g > {c. It is thus possible that the
rotational mode be overdamped, while the translational mode be underdamped. The
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zero-input response of each of these modes can be readily found from the results of
Sect. 2.3.2. Under the assumption that the two modes are underdamped, we obtain

e—Scoct 1
- = 1— 2 — p— L ainT
x(1) 17@3 {(\/ ocos a)ct+Ccsma)ct) onrEC(sma)ct)vo}
oS0 0ot 1
0(t) = —— 1—{2cos@pt + 'Et)e-l-_—'ﬁt }
(1) 17@3 K\/ {5 cos et + Cpsing o o (sin®@gt)wy

where W¢ and @y are the damped frequencies of the translational and rotational
modes, respectively. Moreover, xg, vo, 6y and @y are the initial values of x(z), x(¢),
6(t) and O(t), respectively. Now, the response of the system in the generalized
coordinates is obtained from the relations

xi () :x(t)fée, x(t)=x(t)+=0 (5.123)
and hence,

e—Scoct 1
x(t) = —— [(1 /1— Cgcosact + e sin@ct> X0+ _—(sinwct)vo]
/11— G2 oc
[ e S0t y . 1, _
T K\ /1 —{;coswgt + Gy sma)gt) 6o + a—(sma)@t)a)o}
\J1-¢2 0

e~ Scoct 1
x0(t) = —— [(1 /1— Cgcosact + e sin@ct> X0+ _—(sinwct)vo]
\1- 82 wc
[ e Sowet 7 — . 1, _
+ T K\ /1 —{;coswgt + Cg s1na)9t> 6o + 6—(sma)9t)a)0}
\J1-¢2 6

whence it is apparent that the time response in the given generalized coordinates
is a linear combination of exponentially decaying harmonics of the type of those
occurring in the zero-input response of single-dof systems.

In order to exemplify the second kind of the above-mentioned damped systems,
let us consider the system shown in Fig. 4.10, which is reproduced here as Fig.5.18
for quick reference.

We derived in Sect. 4.6 the governing equations of this system in the form

mxX; +C()€1 7)@2) +k(x1 *Xz) =0

My — c(X] —x2) —k(x; —x2) =0
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Fig. 5.18 A two-dof semidefinite system

Moreover, in the same section, we decoupled the two modes of the system, thus
obtaining

X1+ 2Crmeq0)eq)€1 + O)ezq)ﬂ =A+Bt

Furthermore, we assume that the initial conditions are given in the form

x(0) = xo = {“1}, X(0) =% = [ 1]

a
and hence, constants C| and C, of Sect. 4.6 become
Cy =miby +myby, C,=mia;+may
whence A and B turn out to be

A— C(mlb1 +m2b2) +k(m1a1 +I’HQa2) B— k(mlb1 +m2b2)

mz mz

Now, the response x; (7) of the above system consists of three parts: (1) the zero-
input response; (2) the response to a constant excitation; and (3) the response to a
linear excitation, the last two under zero initial conditions. The first part was derived
in Sect. 2.3.2, the last two in Sect. 2.7.4, and need not be repeated here.

Finally, the third case of damped systems can be exemplified also with the system
of Fig.5.18 for, in this case, K and C are proportional to the same matrix A in the
form

K=kA, C=cA

1 -1
A =
E
We now turn to the general case of damped two-dof systems. As a consequence
of the foregoing discussion, the zero-input response of damped second-order

with A given by
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systems, in general, does not take the form of a single exponentially decaying
harmonic. That is, similar to the zero-input response of undamped two-dof sys-
tems, the zero-input response of damped two-dof systems is not, in general, an
exponentially decaying harmonic. The natural question to ask is, then, whether,
under special circumstances, the said response is shaped by a simple exponentially
decaying harmonic. By the latter we mean a function ¢(z) of the form

o(1) =A™ (5.124)

where A is, in general, a complex number—in order to account for undamped,
underdamped, critically damped and overdamped systems—and A is a constant. In
order to answer this question, then, we would have to look for zero-input responses
of the form

x(t) = Mt (5.125a)

where f would play the role of a modal vector. Note that, if the zero-input response
of a damped two-dof system takes the form of Eq. 5.125a, then

x(t) = LMt (5.125b)
%(t) = A2Mf (5.125¢)

Upon substitution of the foregoing expressions in the governing equation,
Eq.5.118, with g(r) = 0, we obtain

(A 1+AD+ Q) =0 (5.126)

Therefore, simple exponentially decaying motions are possible with complex
exponent A, provided that A verifies Eq.5.126, which represents a generalized
eigenvalue problem. Contrary to the simple eigenvalue problem derived in con-
nection with undamped two-dof systems, solutions to the more general problem
of Eq.5.126 are less known. Note that A in the above problem plays the role of an
eigenvalue, while f that of an eigenvector. A trivial solution f of Eq.5.126, f =0,
is obviously, of no interest to us, and will henceforth be discarded. We are thus
interested in nontrivial solutions f # 0, which calls for the matrix in parenthesis in
Eq. 5.126 to be singular, i.e.,

det(A’1+AD+ Q%) =0 (5.127)
A close look at Eq.5.127 reveals that each entry of the matrix in parenthesis is
quadratic in A. Moreover, since that matrix is of 2 x 2, its determinant is quartic

in A. As a consequence, the characteristic equation of the problem under study is a
fourth-order polynomial, of the form

P(A)=ag+aih+ad® +asA’ + 44 =0 (5.128)
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which thus admits up to four complex solutions. Moreover, since the entries
of the D and §2? matrices are real, the {a;}; coefficients of the characteristic
polynomial P(A) are all real, and hence, its complex roots are bound to appear
in complex-conjugate pairs. Computing the four roots of the foregoing equation is
routine work with currently available software. Indeed, to compute the roots of a
quadratic polynomial one can resort to either numerical or symbolic-computations
software. Of the former, one can name IMSL or Matlab, while Macsyma, Maple and
Mathematica are meant for symbolic computations.

Once the four complex eigenvalues {lk}‘l‘ of the problem at hand are available,
the corresponding normal modes, {fk}‘l‘ are calculated from Eq.5.126. Note that,
since the eigenvalues are, in general, complex, the modal vectors are expected to be
complex as well. Hence, the computations must be performed with complex arith-
metic. However, the solution of the eigenvalue problem can be readily formulated in
real arithmetic, which, additionally, allows for a graphical solution of the foregoing
eigenvalue problem. Indeed, all it takes to transform the problem into the real field
is represent the eigenvalue A4 as

A=x+jy (5.129)

where, x and y are two real numbers, representing the real and the complex parts
of A. Under these conditions, then, Eq. 5.126 leads to two real equations, one for its
real part and one for its imaginary part, namely,

Jilxy) =0, fa(x,y)=0 (5.130)

Now, the solution of the foregoing system of two equations in two unknowns
can be readily computed using either a purely numerical approach, e.g., via a
Newton-type method [1], or a semigraphical approach using the plotting capabilities
of commercial software. We outline the latter with a numerical example in the
subsection below.

Example 5.7.1 (Modal Analysis of a Damped Test Pad). Shown in Fig.5.19 is an
asymmetric test pad, similar to the one of Example 5.3.3. The difference with the
latter is that the pad of this example has a spring-dashpot suspension on each of
the ends of the the rod and, moreover, the c.o.m. of the pad is offset with respect
to the centerline. The model at hand consists of a body with mass m and centroidal
moment of inertia J, supported by a damped suspension. Moreover, the c.o.m. C of
the pad is located a distance d from the centerline. Find the eigenvalues of the system
and decide whether each mode is underdamped, critically damped or overdamped.

Solution: The dynamics model takes the form of Eq. 5.116, with

<o <[l s=fi] o=l
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x
Fig. 5.19 Asymmetric test pad with damped suspension
and the coefficient matrices are
m 0
M= 5.131
o (513D
+ l+d)—ci(l—d
= e 2l 2 il )2 (5.132)
ca(l+d)—ci(l—d) c(l—d)*+c2(l+d)
ki +k ky(l+d)—ki(l—d
= . 2( 2 1( )2 (5.133)
k2(1+d)*k1(lfd) kl(lfd) +k2(l+d>
Moreover,
0
N= vim
0 VI

Now, using matrix N we can obtain the normal equation of the system at hand,
and hence, its characteristic equation, from which the two nonlinear equations
(5.130) can be derived. We assume the numerical data shown below:

m=1459kg, J=2168kgm?, [=1524m, d=0.1524m,
ky =35277N/m, k, =38217N/m, c¢;=23500Ns/m, c;=3800Ns/m

Using the foregoing data, the two matrices A and Q7 are found to be

A 5.0034 0.8826 02— 50.3729 8.8169
~10.8826 7.9630]° 8.8169 80.1513
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Fig. 5.20 %) (dashed) and 6, (solid) contours of Eq. 5.134
Table 5.} Numerical values Intersection point 1 9 3 4
of each eigenvalue
Real part (x) —2.380 —4.103 —2.380 —4.103
Imag part (y) 6.503 8.107 —6.503 —8.107

The two scalar equations derived from the associated characteristic equation are
then

f1(x,y) = 3959.71 + 786.58x 4 169.59x> + 12.97x° + x* — 169.59y?
—38.90xy> — 6x2* +y* =0

F(x,y) = y(786.58 +339.17x 4 38.90x” + 4x° — 12.97y* — 4xy*) = 0 (5.134)

Each of the two foregoing equations, then, defines a contour in the x-y plane.
Furthermore, we denote by % the contour defined by the kth equation, and obtain
their plots as shown in Fig. 5.20, in which %3 is shown with solid line.

It should be noted that the x and the y axes represent the real and imaginary
parts of the system eigenvalues, respectively. Moreover, the two contours intersect
at four points, corresponding to the four complex eigenvalues of the system. The
coordinates of the intersection points are given in Table 5.1.

Furthermore, the four eigenvalues occur as two complex conjugate pairs, as
expected. Now, we recall here that a single-dof system can be underdamped,
critically damped or overdamped, depending, on the value of {. In two-dof systems,



5.7 Damped Two-dof Systems 375

one mode may be underdamped, while the other overdamped. For that matter, one
mode may even be undamped. In the case at hand, given that each mode admits
complex conjugate eigenvalues, both are underdamped.

The reader is invited to find the damping ratio and the natural frequency
associated with each of the two pairs of eigenvalues of Table 5.1, which can be
done using the results of Example A.3.4.

5.7.1 Total Response of Damped Two-dof Systems

In order to find the total response of damped two-dof systems, all we need is
their zero-state response, and then, superimpose it with the foregoing zero-input
response. To derive the total response, we define s(r) = y(¢) and solve for § = §
from Eq. 5.118, thereby obtaining a system of four first-order linear ODEs, namely,

y—s (5.135a)
§=—Q% — As+g(r) (5.135b)

with the initial conditions y(0) =y and y(0) = so. We can now write Egs. 5.135a
and b in state-variable form as a four-dimensional system of linear ODEs, namely,

C=A(+Bg(r), ¢(0)=¢o (5.136a)
where
1 O 1 1O _y
R B

In the above definitions, A is a 4 X 4 matrix, while B is a 4 x 2 matrix, ¢ is a four-
dimensional state-variable vector, and g(t) was defined in Eq.5.91 as N~ 'f(¢).

The total response of damped one-dof systems in state-variable form was
obtained in Chap.2. In that case, the system was represented by a first-order
equation formally identical to Eq.5.136a, with matrix A of 2 x 2 and vector z of
dimension 2. Moreover, rather than a 4 x 2 matrix B, we had in that model a two-
dimensional vector b and the input to the system, f(¢), was a scalar. Here, the input
is a two-dimensional vector. By introducing the proper substitutions, then, the total
response of the system takes the form

C()=eMGo+ /0 " AOBg(7)dr (5.137)

Of course, the foregoing time response is given in terms of the transformed
variables y = Nx(¢), y(¢) = s(t) = Nx(t) = Nv(¢). In order to express the same
response in the original state variables x(¢) and v(), a back-transformation is in
order:

<= 2=y o

1
o N (5.138)

The derivations of this expression is left as as exercise.
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It is now apparent that the calculation of the time response of the system at
hand involves the calculation of the exponential of a 4 x 4 matrix and of its
convolution with a given function of time. Here, unfortunately, we cannot mimic
the response of the system under study as we did in the case of undamped systems.
The fundamental reason why this mimicking is not possible here lies in that one
‘mode’ of the system may be underdamped, while the other is overdamped, and
so, the general time response cannot be derived from any particular time response
of single-dof systems. Note, moreover, that the calculation of the aforementioned
matrix exponential involves the four eigenvalues of matrix A, which can be found
using a numerical procedure for general square matrices, for the said matrix is
apparently non-symmetric. Hence, complex eigenvalues are likely to occur, but,
since the matrix entries are all real, these eigenvalues should appear in complex-
conjugate pairs, such as in the case of the general eigenvalue problem of Eq. 5.126.
As a matter of fact, the two characteristic equations, that were obtained in the
foregoing equation, and that associated with the 4 x 4 matrix A, yield the same
eigenvalues.

Example 5.7.2 (The Whirling of Shafts, a Simple Case). Obtain the trajectory of
point C of the rotor fixedly attached to the whirling shaft introduced in Exam-
ple 4.5.1 when the shaft is turning at a constant angular velocity ®.

Solution: Since this system is decoupled, i.e., its two generalized coordinates do not
appear simultaneously in the same governing equation, its response reduces to that
of two independent single-dof systems. For quick reference, we reproduce below
the governing equations of the system under study:

X+28 01X+ a)lzx = w’ecos ot
J+26my+ 03y = o’esin ot

with @y and {; defined, for k = 1,2, as

kk Ck
Wy = — =
k \ / m’ Ck 2may,

We are interested in the steady-state response of the system. Moreover, since the
two foregoing equations are already decoupled, their steady-state responses are as
derived in Sect.2.7.3,i.e., as

x(t) = Mycos(t + ¢y)
(1) = Mysin(oz + ¢y)

where M, and M, denote the magnitude of the response, while ¢, and ¢, the
corresponding phase, namely,

Mx = ad ’ ¢x = *tan71 <2C1r12)
\/(1—7%)2+(251V1)2
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er 1 (26
= )  Hy= o 1(ﬁ)
V(=732 +(25m)? 2

with r; defined as the frequency ratio in the x and y directions, for kK = 1,2, namely,

0]
ry = —
(3

What we want now is to find the trajectory described by point C of the rotor
of Fig. 4.6. To this end, we have to eliminate the parameter ¢ from the two above
expressions for x(¢) and y(¢). We thus expand the foregoing expressions in the forms

x(t) = Acos wr — Bsin ot

y(t) = Ccos wt + Dsin ot
with coefficients A, B, C and D defined as

A = M,cosd,, B=M,sin¢y

C = Mycos¢y, D=M,sing,
If we want to eliminate ¢ from the above relations, then, we must solve for the
trigonometric functions involved in the above equations, and then equate the sum of
the squares of the expressions thus resulting to unity, thereby obtaining an equation

in x and y, free of ¢, which describes the trajectory of point C. We thus write the
above-mentioned equations in vector form as

A —B| |coswt| |x
C D sinor |
Now, if we denote by A the determinant of the above matrix coefficient, we obtain
coswt| 11D BJ|x
sinwr | A |—C Al |y
with A reducing to
A —-B
A = det c pl= AD — BC = MM, cos(¢ + ¢y)

Moreover, let
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and hence, the above expression for the vector of harmonic functions of ¢ can be

rewritten as
1

e=—Pr
A

Now, e is a unit vector, and hence, upon making its magnitude equal to unity in
the above equation, a quadratic equation in r is obtained, namely,

2 .
I‘TPTPr _ AZ, PTP _ .Zwy MxMy sm(zq)x — ¢y)
MM, Sm(¢x - ¢y) M;

whence the desired trajectory, f(x,y) = 0, can be readily derived, namely,

fxy)=r'PTPr—A>=0

which is, apparently, a quadratic equation, and hence, the trajectory sought is a
conic section. From elementary analytic geometry, the conic is (a) an ellipse if
P”P is positive-definite; (b) a parabola if the same matrix is semidefinite; and (c)
a hyperbola or two lines passing through the origin if the matrix is sign-indefinite.
Because of the form of the matrix involved, which can only be positive-definite or
semidefinite, the third case is ruled out. All we are left with is to investigate the first
two cases. From the nature of the problem it should be expected that the trajectory
be an ellipse, which is the case, because PTP is, indeed, positive-definite. To show
this, all we have to do is verify that its determinant is in fact positive, but this is the
case, for

C?+D* BD-AC
det(PTP) = det
ct(P'P) =de [BDAC A2 4 B2

ie.,

2 . _
det(PTP) = det l My MMy sin(¢x ¢y)‘|
MxM)’ Sm(¢x - ¢y) M}C

= MIM; cos (g — ) = 0

the said matrix becoming singular only if the difference between the two phase
angles is a multiple of 90°. We will assume that this is not the case and, moreover,
that M? > My2 and sin(¢, — ¢y) > 0, for purposes of illustration. Note that, if
the above assumptions do not hold, the ensuing analysis is still possible, if with
the necessary adaptations to the new conditions. We thus determine below the
parameters of the elliptical trajectory, namely, the magnitude and the orientation of
its semiaxes, the former being given by the eigenvalues, the latter by the eigenvectors
of PTP. Thus, all we need is an eigenvalue analysis of the same matrix, which can
be readily accomplished with the aid of the Mohr circle. We show in Fig.5.21 this
circle, along with its parameters, from which the ellipse of Fig. 5.22 is derived.



5.7 Damped Two-dof Systems 379

T

MxMySin(%c—goy)

Fig. 5.21 The Mohr circle of PTP

AN o x

Fig. 5.22 The elliptical trajectory of point C of the rotor of mounted on a shaft under whirling

From the Mohr circle of Fig. 5.21 it is apparent that the two eigenvalues of PP,
7y and mp, are given by

M +M; M2 + M}
m:%—r, @:%H
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where r is, in turn, given by

1
r= E\/M;‘ — 2M2M? s 2(9 — @) + M2
while the angle o defining the inclination of the semiaxes of the ellipse is given by

1 2MMysin(¢s — ¢y)
M2 — M2+ \/M;‘ —2M2M2 cos2(x — §y) + M2

o =tan

Now we introduce a new set of coordinates, x'-y/, oriented along the eigenvectors
e; and e, of matrix PTP. Thus, the ' and y’ axes make each an angle o with the x
and y axes, respectively. In the new set of coordinates, the quadratic equation derived
above for r becomes

m (x/)Z + 77:2()7/)2 _ AZ
or
2 /2
@2, )
A2 / m A2 / V(%)

which is the equation of an ellipse of semiaxes

as shown in Fig. 5.22.

It is noteworthy that the center of mass turns around the axis of rotation with a
periodic motion that can be either in the same direction as the rotation of the rotor
or opposite to it, as we will show presently. Indeed, the angle 8 made by line OC of
Fig.4.6d with the x axis is given by

tan O = X — w
x  M,cos(wr+ ¢y)

Upon differentiating the foregoing expression with respect to time, we obtain

L Xy —yxX
0=—-——
x2 4 y2
and hence,
sgn(0) = sgn(xy — yx)
with

Xy —yx = @MM, cos(¢, — ¢y)
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and hence,

sgn(0) = sgn[cos(¢. — )]

From the expressions for tan ¢, and tan ¢, given above, the harmonic functions
of the phase angles are readily derived as

r% —1 }’% —1
cos ¢y = , cosgy =
\/(V% — 12+ (26n)? \/(rg —1)2+(26m)?
sin@, = 26im . sing, = 281
\/(r% —1)2+(26n) \/(’% —1)2+(26n)?
whence,
cos(x — 9,) = (-3 —1)—46&nin
\/( —1)?+26n) 2\/ (13— 1)2+(25r,)?
Therefore,

sgn(@) = sgn[(r% — 1)(r% —1) =48]

thus concluding that if the foregoing expression inside the brackets is positive, the
ellipse is traced in the same direction as the rotation of the rotor; if negative, then
the ellipse is traced in the opposite direction. The reader is invited to analyze under
which conditions the term inside the brackets of the above equation vanishes.

In summary, then, the trajectory of the center C of the rotor, described upon
whirling of the shaft, is an ellipse of semiaxes given by the eigenvalues and
the eigenvectors of matrix P”P. Note that the entries of this matrix depend on
the mechanical parameters of the system, and hence, if the ellipse is determined
experimentally, the said parameters can be estimated from these measurements.
Knowing these parameters is essential for a proper operation, i.e., away from
resonant conditions.

5.8 Exercises

5.1. (To be assigned only if Exercise 4.7 was previously assigned) We refer to the
system of Fig. 4.12, representing the two-dof iconic model of a terrestrial vehicle,
under the conditions described in Exercise 4.7. If we assume that the bump does not
affect the horizontal, uniform motion of the vehicle, determine its time response,
namely x; (¢) and x;(¢), for ¢ > 0, if time is set equal to zero at the instant in which
the vehicle hits the bump.
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Hint: It will be helpful to recall the total time response of a single-dof undamped
system to the function sin(ot)u(t), as given in Eq. 2.143, which is reproduced below
in a form suitable for the problem at hand:

xs(1) = (0 — 0*) " (sin wr — ww, ' sin w1 )u(r)
Also note that

sin[(@r)1] = [Si“ or 0

0 sina)t} = (sinor)1

5.2. (To be assigned only if Exercise 4.4 was previously assigned) With reference
to the system of Fig.4.15, a horizontal force f(r) = Fycosyt is applied to the
frame, that causes the system to oscillate with a “small-amplitude” motion. Obtain
an expression for the magnitude and the phase angle of the rod angle 0 vs. @y, and
sketch the corresponding Bode plots for light damping. Discuss the cases (1) ¢ — 0
and 2) k — 0.

5.3. If we assume that the tires of the subway car of Fig. 4.9 are rigid, the system
reduces to one with two dof. Derive expressions for the associated 2 x 2 mass and
stiffness matrices, and find the natural frequencies and the natural modes of the
system.

5.4. A more realistic model of the belt-pulley transmission of Fig.5.8 should
include a dashpot of damping coefficient ¢ in parallel with each of the springs shown
in that figure. For the damped model, assume that a torque T = 7y cos wt acts on the
pulley of moment of inertia J;. Find the Bode plots of the steady-state response of
the flexible mode y,(t) defined as in Example 5.3.1, i.e., as

l//z(t) =n 61 (t) — r262(t)

5.5. Let us assume that the parameters of the system of Fig.4.16 have numerical
values yielding the numerical mass and stiffness matrices

m—|>© Kg-m?, K= 10 =107 )
05 —10 10

For the foregoing matrices, find the time response of the system under the
conditions described below: As the system is at rest, an impulsive moment 750 (¢) is
applied on each of the two large disks, with 7y being a constant with units of Nms
and 6(r) being the unit-impulse function. Moreover, the two foregoing moments
balance each other.

5.6. The iconic model of Fig. 4.10 represents a locomotive of mass m; pulling a car
of mass m;. Consider that the coupling between locomotive and car is viscoelastic,
with an equivalent natural frequency of 10Hz and a damping ratio of 0.7071.
Moreover, the locomotive is being driven by an electric motor that delivers a force
F(r) = Fy(10 + cos ot) pulling to the right. Find the steady-state response of the
system.
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5.7. Find the natural frequencies and the natural modes of the overhead crane of
Fig. 1.19 for “small-amplitude” oscillations about a stable equilibrium state, in the
absence of damping. As well, assume that the slider travels at a uniform speed to
the right, with the rod in a vertical, stable position, and subject to no external force.
Under these conditions, the slider encounters a stationary obstacle on its way, with
which it undergoes a perfectly elastic collision. Find the time response of the system
if the speed of the slider just prior to the collision is vg.

5.8. Here, we consider the iconic model shown in Fig.5.10, but disregarding the
ball. This model represents now an aircraft engine undergoing tests on an elastic
foundation. Find the time response of the pad when the engine exerts on the pad the
excitation described below:

(a) A moment 7(r) and a vertical force f(r) applied at its center of mass
(b) A vertical force f(¢) applied at point R

For the two above items, assume that 7(¢) and f(¢) are given as

) = 57 [l—l—sat(zr;T)]’ 7= [Hsat(zt;T)]

where the saturation function sat(x) is defined in Eq. 1.37 and sketched in Fig. 1.24b.

5.9. Two 2 x 2 matrices with real entries are given below:

weld =l

(a) State the conditions on the entries of M under which it can represent the mass
matrix of a two-degree-of-freedom mechanical system.

(b) State the conditions on the entries of K under which it can represent the stiffness
matrix of a two-degree-of-freedom mechanical system. Here, allow for the
possibility of rigid modes.

(c) We now assume that

M:[“ b}, K:[E e}, a>0, @>b% e>0
e

b a —e

are the mass and the stiffness matrices of a certain two-degree-of-freedom
mechanical system. Find its natural frequencies and its natural modes.

5.10. A robotic joint is modeled as a mechanical system with rotors of moments of
inertia J and 2J, connected by a viscoelastic coupling (a parallel array of a torsional
spring and a torsional dashpot) with torsional stiffness k and torsional damping
coefficient c, as indicated in Fig. 5.23.
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I

Fig. 5.24 An undamped model of an unloaded press

(a)

(b)

©

Derive the mathematical model of the system in terms of the angles 6; and 6,
shown in Fig. 5.23 if we know that the spring in the coupling is unloaded when
these two coordinates are identical.
Under the assumption that 7, () = — 1 (¢) and that all initial conditions are zero,
the torque 7(¢) experienced by the coupling at its ends can be expressed in the
form

‘L'(t) = —(keel +c361)

Find expressions for k, and ¢, in terms of the system parameters.

Under the same conditions as in item (b) above, 7;(¢) is modeled as a
harmonic torque of amplitude 7 and frequency @. Thus, the steady-state torque
transmitted to the coupling is also harmonic with an amplitude 77 and a phase
angle y. Using Bode plots, rather than lengthy calculations, find the ratio 77 / 1,
if {, =0.5 and @, = /5, where ¢, = 2{,w,J and k, = ®?2J.

5.11. A more elaborate, if undamped, model of the press described in Exercise 2.29
is shown in Fig. 5.24. For the case in which @ = 10/k/m, find the amplitude of the
oscillations undergone by the mass at the right.
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Fig. 5.25 An undamped model of a loaded press

k x

Fig. 5.26 A test pad mounted on an elastic suspension

5.12. When the press of Fig.5.24 is loaded, the press-load system can be repre-
sented by the iconic model of Fig.5.25. Find the time response of the system, still
under the assumption that @ = 10/k/m.

5.13. Here, we consider the iconic model of Fig.5.26 that represents an aircraft
engine undergoing tests on an elastic foundation. Find the amplitudes of the
oscillations exhibited by each end of the pad when the engine exerts a moment
7(t) = Tpcos wyt on the pad, where wy = (3/2)+/k/m. To do this, note that the
mathematical model of the system can be cast in the form

Mx + Kx = %(cos wst)b

It will be helpful to recall the steady-state time response of a single-dof
undamped system to the function Acos(wyt), as derived in Sect.2.7.3, which is
reproduced below in a form suitable for the problem at hand:

y(t) = (0> — a)})*lA cos Wyt
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v(t) 7 ' ' ' ' '
(rad) 6l

) T 2T 3T 4T 5T 6T

t(s)

Fig. 5.27 Drive function of the Geneva wheel of the mechanism of Fig.4.13

5.14. (To be assigned only if Exercise 4.2 was previously assigned) We analyze
here the model of the driving mechanism of the mechanism shown in Fig. 4.13, for

v, () given as

—lt, for 0<t<T/2
3T

wp(t) = -
3—T(Z—T)+arctan[f(t)]a for T/2<t<T

and displayed in Fig. 5.27, while f(¢) is given, in turn, as

sin wyt

fi0)=- 2+ cos myt

(a) Compute the coefficients of the first N, harmonic components of the foregoing
periodic function, by dividing the period in 2N, intervals of equal length.
Produce a table of error e in the Fourier approximation of y,(¢) vs. N, for
N,=1,2,3,4,5, 10, and 20. Comment on your tabulated results.

(b) Find the steady-state response of the system, i.e., 6;(¢) and 6,(¢), for N,
harmonics of the Fourier expansion of y),(¢). Choose the smallest value of N,
that will give you an error smaller than 0.05 in the approximation of y,(r).
Plot 6;(r) and 6,(¢) vs. time in the [0, 4T] interval. Note that these plots are
composed of a periodic and a nonperiodic part.



5.8 Exercises 387

Fig. 5.28 A gearbox with N, Ny, I
elastic shafts ]
k k
/\ N
_ \/‘ _ { —
6 | |V
N N
N6 . v, 8
/\ I_IZ _ i A B
U= ST U
Npudy Ny

For the calculation, use the numerical values

k
a)n_10a)o_\/;, (1)0:0.35’1

(c) In order to design the two shafts of the mechanism, we need the root-mean-
square value of the torque experienced by each shaft, which you are asked to
provide. Find also the maximum absolute values of these torques.

Hint: Example 5.5.1 may be helpful in solving this problem.

5.15. A gearbox is modeled as shown in Fig.5.28, which comprises two identical
gears of moments of inertia J; and N; teeth, meshing with two identical pinions of
moments of inertia J> and N, teeth. All three shafts have stiffness k. For the relations

given below:

9 N 4
h=J, h=—J, —==
1 ) 2 16’ N2 3)

find the natural frequencies and natural modes of the system. Sketch the latter.

5.16. Derive a procedure to obtain the zero-state response of a two-dof semidef-
inite system that does not preserve the generalized—translational or angular—
momentum. To this end, use as an example the belt-pulley system of Fig. 5.8.

5.17. We revisit here the vibration absorber introduced in Example 5.5.2. Show
that the solution x(r) derived from y(r) = (2% — ;1) 'a(cos wyr) indeed verifies
the mathematical model of the two-dof system at hand. Furthermore, find the natural
frequencies and the modal vectors of the same two-dof system.
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5.18. We refer here to the rotor-shaft system of Fig.4.6a, as introduced in
Example 4.5.1. Investigate under which conditions 6 vanishes and give a physical
interpretation of this case.

Reference

1. Kahaner D, Moler C, Nash S (1989) Numerical methods and software. Prentice-Hall, Inc.,
Englewood Cliffs, NJ



Chapter 6
Vibration Analysis of n-dof Systems

Time is the measure of change.

Aristotle’s Physics, Chapter 12

6.1 Introduction

The vibration analysis of n-dof systems is the subject of this chapter, the focus
being undamped systems, while only outlining the analysis of damped systems
in Sect. 6.6. The analysis of n-dof undamped systems parallels that of their two-
dof counterparts, the only difference being that the calculations that were possible
in graphical form for the latter are not possible for the former. Hence, the
analyst has to resort to a numerical procedure to implement these calculations.
The widespread availability of pertinent mathematical software, however, eases
the analysis tremendously. Therefore, frequent mention will be made to suitable
software, as the need arises.

The methods applicable to undamped systems, however, cannot be readily ported
into their damped counterparts. Indeed, a closed-form expression for the time
response of the latter in a form that would mimic the total response of single-dof
systems a la Sect. 2.6.2 is not possible. The reason is that we would need one single
formula, but this formula is evasive, given that in Sect. 2.6.2 we do not have one, but
rather three distinct formulas, depending on the nature of the system at hand, which
can be underdamped, critically damped or overdamped. Most frequently, the n-dof
damped system would have some modes—if one could speak of modes in the same
way that one does with reference to undamped systems—that are underdamped,
some that are overdamped, and possibly some critically damped modes. For this
reason, the time response of damped systems is only outlined in Sect. 6.6. A more
detailed discussion of damped systems, in the context of simulation, is included in
Chap. 7.
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6.2 The Natural Frequencies and the Natural Modes of n-dof
Undamped Systems

In this case, the mathematical model of the system at hand is formally identical to
that of a two-dof system, namely,

Mx+Kx=0, x(0)=xp, x(0)=vy, >0 (6.1)

where, now, M and K are symmetric n X n matrices, the former being, additionally,
positive-definite, while the latter is either positive-semidefinite or positive-definite.
Moreover, the vector of generalized coordinates X is n-dimensional. As shown in
Sect. 5.2, the foregoing model leads to a simpler model in normal form, namely,

y+@y=0, y(0)=yo, ¥(0)=so, 120 (6.2)
with Q2, the frequency matrix, defined as in Chap. 4, namely,
Q> =N"'KN! (6.3)

Likewise, N is defined, as in Chap.4 as well, as the positive-definite square root
of M:
N=vM (6.4)

and y is given by the transformation below:
y=Nx = §=Nx (6.5)

Now, the frequency matrix of the system at hand is a n X n symmetric positive-
semidefinite matrix. If K is positive-definite, then €2 is, correspondingly, positive-
definite as well. Moreover, y, like X, is a n-dimensional vector.

Again, such as in the two-dof case, the mathematical model of a n-dof undamped
system is formally identical to that of a single-dof mass-spring system, where, now,
the natural frequency @, is replaced by the n x n frequency matrix 2. Furthermore,
the n eigenvalues of the frequency matrix are non-negative and its n eigenvectors
are mutually orthogonal.

Let { w; }| be the n—non-negative—eigenvalues of 2. These are the natural fre-
quencies of the system under study. Moreover, let { e; }'| denote the unit eigenvectors
of 2, which are necessarily mutually orthogonal, i.e.,

leill = lleall = - = lleal| = 1, €fe; =0, for i j (6.6)
That is, the sets {@;}] and {e;}] verify the relations

Qe,-:a),-e,-, i=1,...,n (6.7)
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The calculation of {®; }f and { e; }'/ cannot be accomplished, in general, using the
Mohr circle, which is applicable only to 2 x 2 symmetric matrices. Likewise, matrix
/M cannot be calculated graphically, for M is also a n x n matrix. Moreover, what
we will need to compute the frequency matrix is not /M itself, but its inverse. We
explain below how to compute this inverse. To this end, we notice that M being
symmetric, it has n real eigenvalues and n mutually orthogonal eigenvectors, its
eigenvalues being, additionally, positive, for we have assumed at the outset that M
is positive-definite. We start by defining

Ez[elegmen], Qi=1|. . . (6.8)
O o0 --. w,
Such as in the two-dof case, matrix E diagonalizes {2 in the sense
2, =E'QE (6.9)
whence,
2 =EN,E" (6.10)

Moreover, let { u; } and {m; } be the sets of eigenvalues and eigenvectors of
M, respectively. We now define

M=mm --m,], My=|. . (6.11)

Since any symmetric matrix is diagonalizable in the same way as {2 is, as
indicated in Eq. 6.9, M is diagonalizable with the aid of M, namely,

M’ MM =M, (6.12)
Furthermore, if we recall Fact 3 of Appendix A, \/M and M share the same

eigenvectors. Moreover, vM, like M, is a symmetric matrix and hence, it is
diagonalizable with matrix M, i.e.,

M VMM = /M, (6.13)



392 6 Vibration Analysis of n-dof Systems

Now, taking the positive-definite square root of My is a simple matter, for this is a
diagonal matrix, and hence,

VEL 0 0
V=] @19
0 0 -
Once we have \/I\T , calculating VM is trivial, for all it takes is the reverse
transformation of Eq. 6.13, namely,

VM =M/M;M" (6.15)

However, to calculate §2 we need, in fact, VM1, rather than v/M itself. Obviously,
we can calculate vVM~! once we have vM because of the relation

M- =(vVM)~! (6.16)

which the reader is invited to verify. However, notice that, while /M, is diagonal,
VM is, in general, full, and hence, more time-consuming to invert than /M. The
way to calculate the foregoing matrix is, then, in the form

M- = (VM) =M/M,'M’ (6.17)
where 4 /M;1 is readily calculated as

1/ 0 - 0
gl 0 1/ym- 0

d (6.18)

0 0 - 1/\/Hn

Additionally, in order to calculate the foregoing eigenvalues and eigenvectors, we
have to resort to a numerical method. In practice, the eigenvalues and eigenvectors
of n X n matrices are best computed using scientific software—Matlab, Maple
or Mathematica—where a transformation method is applicable that obviates the
process of polynomial root-finding, which is prone to ill-conditioning—numerical
instability—for large values of n. For pedagogical reasons, eigenvalues are com-
puted in this chapter via the characteristic polynomial, the eigenvectors following

from linear-equation solving. We will illustrate the foregoing ideas with examples.
Prior to describing the steps in the underlying computations, however, we introduce
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some properties of the mass and stiffness matrices, that parallel those of two-dof
systems. By virtue of Fact 1 of Appendix A, ®; and e; verify

%e;=wle;, i=1,....n (6.19)
and hence, if we express £22 in terms of K and N, as given by Eq. 6.3, we have
N 'KN"le; = w?e;
or
KN~ 'e; = w?Ne; (6.20)

Vector N~'e; appearing in Eq.6.20 is called, such as in Chap.4, the ith modal
vector of the given system. If we let the ith modal vector be represented by f;, then,

fi=Nle;, i=1,....n (6.21a)

and hence,
e=Nf;, i=1,...,n (6.21b)

Upon substitution of Eq. 6.21a into the left-hand side of Eq. 6.20, and of Eq. 6.21b
into the right-hand side of the same equation, we have

Kf; = 0?Nf; (6.22a)
i.e.,
w?Mf; = Kf; (6.22b)
or
(M —-K)fi=0, i=1,...,n (6.22¢)

Note that the eigenvectors of £2 are, by definition, of unit magnitude. However, the
modal vectors, such as in the two-dof case, turn out to be of unit magnitude, but not
in the usual sense; these vectors are, in fact, of unit magnitude with respect to the
mass matrix, i.e.,
fIMf; =1, i=1,...,n (6.23a)
or
Hfl'HM:l, i=1,...,n (6.23b)
Furthermore, when the magnitude of the modal vectors is computed with respect
to the stiffness matrix, it turns out that the magnitude-squared of the ith modal vector

is, such as in the two-dof case, identical to the square of the ith natural frequency,
i.e.,

fTKf; = w?, i=1,...,n (6.24a)
or

Ifillk =@, i=1,...,n (6.24b)
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One more property of the modal vectors follows from Eq. 6.22b, if we multiply
its two sides by M~!, namely,

M 'Kf; = 0?f; (6.25)

where the product M~'K is readily identified as the dynamic matrix of the system
at hand, such as in the case of two-dof systems, i.e.,

D=M'K (6.26)

Therefore, the eigenvalues of the dynamic matrix are the natural frequencies-
squared, its eigenvectors being the modal vectors. Note, however, that these
eigenvectors are not of unit magnitude.

As we studied in Sect. 4.3, the zero-input response of two-dof systems is, in
general, not harmonic, the same holding for n-dof systems. Therefore, harmonic
motions of n-dof systems occur only if they are shaped by the modal vectors. That
is, if x(7) has the shape

x(1) = Ai(cos wpt)f; (6.27a)

then
%(t) = —w?A;(cos wjt)f; (6.27b)

Upon substitution of x(¢) and X(¢), as given above, in the governing Eq. 6.1, we
have
Mx + Kx = —A;(coswit) (0?!M —K)f;, i=1,....n

By virtue of Eq. 6.22c, the right-hand side of the foregoing equation vanishes,
and hence, x(7), as given by Eq. 6.27a, verifies the governing equation. Since we
have now n modal vectors, harmonic motions of n distinct shapes are possible.
Moreover, each of these motions oscillates at one of the natural frequencies of the
system. Each of the n shapes is called a mode, hence the name given to vectors
f;. Furthermore, any of the three Eqs. 6.22a—c above is termed the modal equation
of the system at hand. Now it is a simple matter to realize that the modal vectors
{fi }] are orthogonal with respect to the mass matrix. Indeed, if we express the
orthogonality of the eigenvectors e; and e;, for i # j, in terms of Eq.6.21b, we
obtain

fIN’t; =0, i j=1..m i#j
and, by virtue of definition (6.4), the foregoing equation leads to
fTMf; =0, i,j=1,....n; i#j (6.28)

thereby showing the orthogonality of the modal vectors with respect to the mass
matrix. Furthermore, if both sides of Eq.6.22b, for j # i, are multiplied from the
left by f7, then, by virtue of Eq. 6.28, one can readily verify that the two foregoing
vectors are orthogonal with respect to the stiffness matrix as well, i.e.,

f/KE =0, i,j=1,....n; i#] (6.29)
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If, as in the two-dof case, the modal vectors are arrayed columnwise in the n x n
matrix F, then F obeys the relations

FTMF=1, F'KF=} ¥F 'DF=03 (6.30)

similar to those derived in Sect.5.2.1, where {2, was introduced to represent the
diagonal form of the frequency matrix.

Example 6.2.1 (Torsional Vibrations of an Aircraft Wing). The system of Fig. 4.7 is
revisited here, with matrices M and K given as

1 00 0O 1 -1 0 0 O
04000 -13 -20 0
M=J|0 0 9 0 0|, K=k|0 -24 -20
00 0 40 0 0 -23 —1
00 0 01 0 0 0 —-11

Find the natural frequencies and the natural modes of the system.

Solution: We begin by computing N as the positive-definite square root of M,
which in this case is straightforward, since M is diagonal. Therefore,

1 0000 10 0 00
02000 L |01/20 00
N=+vJ|0 0 3 0 0/, N'=—1001/3 00
00020 100001/20
00001 00 0 01
and hence,

1-10 0 0|[to 0o 00

. 13 20 0]|(01/20 00

2P=—=N"'"0-24-20[]001/300

Vo 0 023 —1/]00 0 1/20

00 0-11]|/00 0 01

i.e.,

1 -1/2 0 0 0
~1/2 3/4 —1/3 0 0
92:7 0 —1/3 4/9 —1/3 0 | =wjA
0 0 —1/33/4 —1)2
0 0 0 —1/2 1
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where @y is defined as

As expected, £22 is a symmetric matrix. Moreover, the system admits apparently one
rigid mode, under which all rotors turn through the same angle 6, which thus leads
to the displacement vector x = 0 [1, 1, 1, 1, 1]7. It is now obvious that the product
Kx vanishes, and the potential energy of the system under this motion vanishes as
well. Now, since K is positive-semidefinite, 22 and, hence, {2 itself, are positive-
semidefinite as well, which means that at least one of the natural frequencies of the
system is zero. Further, we compute the natural frequencies of the system as the
square roots of the eigenvalues of £2%. To do this, we first derive the characteristic
polynomial of A. From Fact 2 of Appendix A, the eigenvalues of £22 are those of A
multiplied by ®3. We thus have, if we let P(1) denote the characteristic polynomial
of A,

A-1 172 0 0 0

1/2 A-3/4 1/3 0 0

P(A)=det(A1—A)=det| 0 1/3  A—4/9 1/3 0
0 0 1/3  A-3/4 1/2
0 0 0 12 A-—1

Upon expanding the foregoing determinant by the cofactors of its first row, we have

det()Ll 7A) = (l — 1)A11 — %AIZ

where
A—3/4 1/3 0 0
1/3 A—4/9 1/3 0
A1 = det
n=getl g 13 A-3/4 1)2
0 0 1/2 A—1
and
1/2 1/3 0 0
Ap = det 0 A-4/9 1/3 0

0 13 A-3/4 1)2
0 0 12 A-1

Now, we expand below each of the two foregoing 4 x 4 subdeterminants. We do this
by cofactors of their first column, namely,

3 1
A= (A=) A —=A
1 ( 4) 1= 34121
1
Ap = §A1111 (6.31)
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where A1, appearing in the two foregoing subdeterminants, is given below:

A—4/9 1/3 0
A1q11 = det 1/3 173/4 1/2
0 12 A-1

and
13 0 0
A1 = det 1/3 /173/4 1/2
0 12 A-1

All we need now is expand the foregoing 3 x 3 subdeterminants. We do this by
cofactors of their first row, namely,

= (8[43

A2 = % [(l;L)(Al)H

Finally, upon back-substituting the foregoing subdeterminants in the above expres-
sion for P(A), we obtain, after several reduction steps that are left to the reader to
verify,

(2 Ta N (2010
P(A)_<)L 4A+2)<)L 36A+18>A

It is apparent that the above polynomial admits the root A = 0, which is just a
consequence of matrix K being semidefinite, and hence, singular. Furthermore, the
roots of the first quadratic factor of P(A) are readily computed as

Those of the second quadratic factor of P(1) being

 79+1/769

A 72

Thus, the five eigenvalues of A are, in ascending order,
M =0, A, =0.35961, A3=0.71207, A4 =1.39039, As=1.48237
Therefore, the natural frequencies sought are

o =0, @ =0.59967wy, w3 =0.84384wy, ws = 1.17915w, ws = 1.21753ay
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Now we calculate the eigenvectors of Q2. and hence, the normal modes of the
system under study. Since A and 2 share the same eigenvectors, we calculate the
eigenvectors of the former, which we do for each eigenvalue of A. Let, in every case,

T .
e[E[v w X y z] , i=1,...,5
subject to the condition that each vector e; be of unit magnitude, i.e.,
V4w x4y 42 =1

Then, the components of each eigenvector e; are calculated from the linear
homogeneous system

(A—21)e;=0
We thus have
For A; = 0:
v—05w =20
—0.5v+0.75w —0.3x = 0
—03w+04x—03y =0
—0.3x+0.75y — 0.5z =0
—0.5y+z=20
From the first equation we have
w=2y
Upon substituting the foregoing value of w into the second equation,
x=13v
The remaining unknowns are found following the foregoing pattern, which yields
y=w=2y, z=vV
and hence,
er=[12321]"v

where the value of v will be chosen so as to render e; of unit magnitude.
For A, = 0.35961:

0.64039v — 0.5w = 0
—0.5v+0.39039w —0.3x = 0
—0.3w+0.084830x— 0.3y = 0
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—0.3x+0.39039y — 0.5z = 0
—0.5y +0.64039z = 0

Proceeding as in the first case, we obtain, from the first equation,
w=1.28078v
Upon substituting the foregoing value into the second equation, we obtain
x=0
Likewise, we obtain, successively,
y=—-w=-—128078v, z=—v

Hence,
;= [11.28078 0 —1.28078 —1]" v
For A3 = 0.71207:

0.28793v —0.5w =0
—0.5v40.037930w — 0.3x = 0
—0.3w—0.26763x — 0.3y = 0
—0.3x40.037930y — 0.5z = 0
—0.5y+0.28793z=10

Proceeding exactly as in the two previous cases, we have

es = [10.57586 —1.43449 0.57586 1] v

Furthermore,
For A4 = 1.39039:

—0.39039y — 0.5w = 0
—0.5v —0.64039w — 0.3x = 0
—0.3w—0.94595x — 0.3y = 0
—0.3x—0.64039y — 0.5z = 0

—0.y+0.39039z = 0
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whence,
es = [1 —0.78078 0 0.78078 —1] " v

Finally,
For As = 1.48237:

—0.48237v—0.5w =0
—0.5v—0.73237w—03x = 0
—0.3w—1.03793x— 0.3y = 0
—0.3x—0.73237y—0.5z=0
—0.5y—0.48237z=0
which leads to
es = [1 —0.96474 0.61966 —0.96474 1] v
thereby completing the calculation of all the eigenvectors of A. It is left to the reader
to verify that these eigenvectors are mutually orthogonal.
Now, in order to calculate the normal modes, we proceed as in Chap. 4, which

requires matrices E and F, given as

E

[el € €3 €4 65}, FE[fl fz f3 f4 fs]
We thus have

0.22942 0.43516 0.46024 0.55734 0.48533
0.45883 0.55735 0.26503 —0.43516 —0.46822
E= (0.68825 0.0 —0.66021 0.0 0.30074
0.45883 —0.55735 0.26503 0.43516 —0.46822
0.22942 —0.43516 0.46024 —0.55734 0.48533

Then, F is calculated as in Chap. 4 from
F=N'E

where N, it is recalled, is vM, i.e.,

10 0 00
0050 00

7 o
N*l_‘é—_‘)ooosoo
100 0050
00 0 01
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Fig. 6.1 Representation of the natural modes of vibration of an aircraft wing

Upon calculating the foregoing product, we obtain

0.22942 0.43516 0.46024 0.55734 0.48533
0.22942 0.27868 0.13252 —0.21758 —0.23411
0.22942 0.0 —0.22007 0.0 0.10025
0.22942 —0.27868 0.13252 0.21758 —0.23411
0.22942 —0.43516 0.46024 —0.55734 0.48533

V%

0

F =

The modes thus calculated are displayed in Fig. 6.1. From that figure, it is apparent
that the first, third and fifth modes are symmetric, while the other two modes
are antisymmetric. Note also that the number of nodes, i.e., points at which the
mode diagram traverses the vertical axis, increases by one as the natural frequency
increases to the next higher value. That is, the rigid mode has no node, the second
mode has one node, while the third mode has two nodes, the fourth mode has three,
and the fifth mode four.

Example 6.2.2 (Model for the Roll Vibrations of a Terrestrial Vehicle). An iconic
model for the study of the roll vibrations of a terrestrial vehicle is shown in Fig. 6.2.
In this model, the two identical masses with the two identical springs of stiffness
ki represent the wheels, while the block of length 2/ represents the body and the
two identical springs of stiffness k, represent the suspension. Note that, under this
type of motion, we can safely assume that the center of mass of the vehicle lies at
midspan between the two wheels, i.e., along the centerline of the vehicle. Find the
natural frequencies and the natural modes of the system.
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Fig. 6.2 Iconic model for the roll vibrations of a terrestrial vehicle

Solution: As the reader is invited to verify, the mass and stiffness matrices of the

system under study take the forms

(1/4)Mp2 +m  (1/4)Mp?
M (1/4)Mp?  (1/4)Mp2 +m
(1/4)Mp3 (1/4)Mp?
(1/4)Mp? (1/4)Mp3
ki 0 0 0
k=10 0 & o
L0 0 0 kK

, opi=1+p% pi=1-p

(1/4)Mp?  (1/4)Mp?
(1/49Mp>  (1/4)Mp?
(1/9Mp?  (1/4)Mp? |
(1/4)Mp>  (1/4)Mp?

2

where p = r/1, with r defined as the radius of gyration of the vehicle body. Now, let

us assume the numerical values given below:

M=16m, p=+72/2, ki=k k=9

Under these conditions, the mass and stiffness matrices become

[ 3 NS IEEN B\
\S e N \S Be)

S O O O
o O O O
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What we observe now is that the mass matrix is full, its square root being now more
elaborate to compute. A straightforward way of computing the square root of M is
to first diagonalize it, using its eigenvectors. Once it is in diagonal form, its square
root is simply the matrix of the square roots of its diagonal entries. Moreover, what
will be needed is not just the square root of M, but the inverse of this. As explained
above, this inverse is most easily computed via the inverse of M in diagonal form.
Alternatively, the said inverse can be directly obtained using the Cayley-Hamilton
Theorem, an approach that is not recommended in this case because it requires,
besides the calculation of the eigenvalues of M, the solution of a system of four
linear equations in four unknowns. This solution is straightforward, but, if done
by hand, may quickly lead to arithmetic errors. The most straightforward way of
calculating the said inverse is by using the sgqrtm function of MATLAB, followed
by the inv function of the same software package. For matrices of moderate
numerical complexity, like the one at hand, we can also use software for symbolic
computations. We reproduce below the steps for the calculation of the frequency
matrix:

Let

M=mA, K=kB

with A and B defined, obviously, as

7 2 6 2 1 0 00O
2 7 2 6 01 00
A= 6 2 6 2|’ B= 00 90
2 6 2 6 00 0 9

Hence, the frequency matrix-squared takes now the form
Q2 = 0*VA-'BVA-!

with @? defined, in turn, as

e
If
3=

The steps to calculate the frequency matrix-squared are summarized below:

1. Square root of A. This is done using computer-algebra software, which produces

2.2132 0.2718 1.3951 0.2856
VA — 0.2718 2.2132 0.2856 1.3951
1.3951 0.2856 1.9695 0.3054
0.2856 1.3951 0.3054 1.9695
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2. Square root of A~!. This is calculated as

0.8182 —0.0139 —0.5745 —0.0198
~1_ |—0.0139 0.8182 —0.0198 —0.5745

A=
(V&) —0.5745 —0.0198 0.9247 —0.0461
—0.0198 —0.5745 —0.0461 0.9247

A-l=

which is done also using computer-algebra software.
3. Calculation of the frequency matrix-squared. We do this via VA~IBVA~-L,
namely,

3.6431 0.1816 —5.2421 0.0656

ety 0.1816 3.6431 0.0656 —5.2421
—1 —1 — =
ATBVA —5.2421 0.0656 8.0444 —0.7441| w

0.0656 —5.2421 —0.7441 8.0444
and hence,
0% = 0’W

Now, the calculation of the natural frequencies and natural modes is done via
the eigenvalues and eigenvectors of matrix W. Let the eigenvalues of this matrix be
{ A }1, its eigenvectors being {e; }, which are identical to those of the frequency
matrix. We then have, by resorting to MATLAB’s routine eig,’

A1 =0.1021, A, =0.1865, A3=11.0229, A4 =12.0635
and hence,
w; =03195w, o =043190, w;=3.3201w, w4=3.4733w
The eigenvectors are displayed below, as the columns of the 4 x 4 matrix E:

0.5741 0.6018 0.4128 0.3713
0.5741 —0.6018 0.4128 —0.3713
0.4128 0.3713 —0.5741 —0.6018
0.4128 —0.3713 —0.5741 0.6018

Hence,

F:N;TE:X§VA4E
m

Computer-algebra software can also be used here.
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1st 2nd 3rd 4th

—

Fig. 6.3 Representation of the natural modes of a terrestrial vehicle under roll vibrations

ie.,
0.2164 0.2947 0.6732 0.6428
- Vm 0.2164 —0.2947 0.6732 —0.6428
~m ]0.0216 0.0266 —0.7497 —0.7901
0.0216 —0.0266 —0.7497 0.7901

The natural modes are displayed in Fig. 6.3, where one can notice that the second
mode exhibits more modes than its third and fourth counterparts.

6.2.1 Algebraic Properties of the Normal Modes

We summarize below the properties that were discussed at the beginning of this
section. By virtue of the orthogonality and the normality of the n eigenvectors of the
frequency matrix, the eigenmatrix is orthogonal, i.e.,

efe; ele; - ele, 1 0 - 0
— eg'el eg'ez .. eg'e,, _ 0 1 . () »
efle | eflez - ele, 0 0 . 1
where 1 denotes the n X n identity matrix.
Furthermore, it is apparent from Eqgs. 6.23a and 6.28 that
F'MF =1 (6.32)
Moreover, from Eqgs. 6.24a and 6.29,
o} 0 -0
FTKF— Q2= | wzz o0 (6.33)
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That is, F diagonalizes M in the sense of Eq. 6.32, while F diagonalizes K in the
sense of Eq. 6.33. Also, the dynamic matrix obeys the relation

F 'DF =Q?

Matrix €2, of the system of Example 6.2.1 is, thus,

0 0 0 0 0

0 0.59967my 0 0 0
Q=10 0 0.84384wy 0 0

0 0 0 1.17915 a0 0

0 0 0 0 1.21753 ap

and the dynamic matrix of the same example is

1 -1 0 0 0
—~1/4 3/4 —1/2 0 0
D=awj| 0 —2/9 4/9 —2/9 0
0 0 —1/23/4 —1/4
0o 0 0 -1 1

6.3 The Zero-input Response of Undamped n-dof Systems

In this section we derive the zero-input response of n-dof undamped systems by
mimicking the corresponding response of single-dof systems. However, as we saw
in Chap. 4, this approach requires that the frequency matrix, and hence, the stiffness
matrix, be positive-definite. Semidefinite systems will be studied in Sect. 6.3.1 using
an alternative approach. The systems we will consider here are, thus, assumed to
have positive-definite mass and stiffness matrices.

Under the assumption that the stiffness matrix is positive-definite, the frequency
matrix, defined in Eq. 6.3, is positive-definite as well. In this case, the response of the
system at hand can be derived from the response of a single-dof system, as we did
in the two-dof case. The time response of n-dof systems, then, is formally identical
to that of two-dof systems, namely,

y(t) = (cosQ1)yo + Q! (sin Q) v (6.34)
y(t) = —Q(sinQ#)yo + (cosQ)vg, >0 (6.35)
where, now, y, yo, ¥, and vq are all n-dimensional vectors, while €2 is a n x n

symmetric and positive-definite matrix; €2 is, hence, nonsingular as well. Moreover,
cos Q¢ and sin 2t are the analytic functions of €2 derived from the corresponding
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scalar functions {cosw;z }| and {sinwj }|, with ®; denoting the ith eigenvalue of
the frequency matrix. Note from Eq. 6.34 that, if both y( and v are proportional to
the eigenvector e;, then y(¢) is harmonic, with frequency @;. Otherwise, in general,
y(t) is not harmonic.

Now, since the vector of generalized coordinates is x, rather than y, a transfor-
mation back to the original coordinates is in order. From Eq. 6.5, we have

x(t) = N1 (cos Qr)Nxo + N~ 'Q ! (sinQr)Nvy, >0 (6.36)
x(t) = —N"1Q(sin Q7)Nxo + N~ (cos Q1)Nvy, >0 (6.37)

where %(0) = v and wy = Nvy. Note from Eq.6.36 that, if both x( and v, are
proportional to the modal vector f;, then both Nx¢ and Nvy are proportional to
the eigenvector e;, say of the forms xpe; and vpe;, with xy and vy defined as
the proportionality factors. As a consequence, then, and by virtue of Fact 3 of
Appendix A, we have that (cosQ)Nxg = (xocosw;t)e; and Q! (sinQ¢)Nvy =
(vo/ ;) (sin w;t)e;. Hence, x(1) is proportional to N~ 'e;, i.e., to f;. Therefore, under
the given conditions, x(¢) is harmonic, of frequency .

In computing the time response of the systems at hand, we cannot proceed
as we did in Chap.4, i.e., graphically, with the aid of the Mohr circle. The
foregoing calculations will have to be done numerically. Below we outline the
computational procedure: under the assumption that we have €2 and its eigenvalues
and eigenvectors, we can now calculate

[cosayt O -+ 0
0 cosapt--- O
cos(Qt) = . . .
L O 0 - cosmyt
[sinwiz 0 -~ O
0 sinwyt--- 0
sin(Q 1) = ) L )
L O 0 - sinw,t
—sina)lt/a)l 0 0
0 sinmyt /@, --- 0
Qg 'sin(Qq1) = . . / . .
L 0 0 <o+ sin @yt / O,

Now, in order to calculate all matrices involved in the time response given in
Eq. 6.36, all we need is a suitable transformation, namely,

cos($2t) = Ecos($2,47)E" (6.38a)
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sin(£2r) = Esin($2,47)ET (6.38b)
2" 'sin(£2t) = E[£2; ' sin($2,¢)|E" (6.38¢)
Example 6.3.1 (Time Response of a Vehicle-suspension System). For the system

depicted in Fig. 6.2, find the time response upon transmitting to the left wheels an
initial speed %; (0) = v, while leaving all other initial conditions equal to zero.

Solution: We computed already the eigenvalues and eigenvectors of the frequency
matrix of this system in Example 6.2.2. We thus have

031950 O 0 0
2, = 0 043190 O 0
0 0 3320l O

0 0 0 34733w

Now, since x(0) = 0, we will not need cos(§2,¢). All we need is Q;l sin(£2,41):

1
.QJI sin(§2,1) = adiag(sl,sz,S3,S4)
with

s1 = 3.1299sin(0.3195w1), s, =2.3154sin(0.431901)
s3 = 0.3012sin(3.3201w1), 54 = 0.2879sin(3.473301)

Now, we have
2 'sin(£2t) = E[£2, ' sin(£2,1)|E”

Hence,

[3.81015sin(.319501) +2.2019sin(.43190¢ )
+0.00765in(3.3201 1) +0.0057 sin(3.4733 wr)
3.8101sin(.31950¢) —2.2019sin(.43190¢ )
voy/m | +0.0076sin(3.3201¢¢) — 0.0057 sin(3.4733 wt)
o | 2.7396sin(.31950¢) + 1.3586sin(.4319wr)
—0.01055in(3.3201@¢) — 0.0092sin(3.4733 01 )
2.7396sin(.319501) — 1.3586sin(.43190¢ )
—0.01055in(3.3201®1) 4 0.0092sin(3.473301)
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and, finally,

[1.4363sin(.319501) + 1.0786 sin(.431901)
+0.01245in(3.3201 1) 4 0.0098 sin(3.473301)

1.4363sin(.31950¢) — 1.0786 sin(.4319wt)

vo | +0.0124sin(3.32010¢) — 0.0098sin(3.4733 0t )

0.1427sin(.319501) + 0.0975 sin(.4319¢ )
—0.0138sin(3.3201 wr) — 0.0121 sin(3.4733wt)

0.1427sin(.31950¢) — 0.0975 sin(.4319¢ )
—0.0138sin(3.3201wr) 4 0.0121 sin(3.4733 1)

6.3.1 The Calculation of the Zero-input Response of n-dof
Systems Using the Classical Modal Method

Alternatively, the time response of n-dof systems can be obtained by resorting to
modal coordinates, also known as normal coordinates. These are those in which the
system equations are decoupled. The underlying ideas parallel those of Sect. 5.3.

We begin by recalling the system mathematical model in normal form, Eq. 6.2.
Upon multiplying both sides of that equation by E”, we have

E'y+E'2%y=0, y(0)=yo, §(0)=wo, >0

Now we introduce the coordinate transformation

&1
&L,

E=| . | =E'y, y=E¢ (6.39a)
En

§=E'y, y=E¢ (6.39b)

the above mathematical model thus becoming

E+ETQ’EE=0, £(0)=a, £0)=b, >0 (6.40)

In the above equation, we can readily identify the matrix coefficient of £ as Qﬁ, and
hence, the model takes the form

§+92;6=0, £0)=E'yo=a, £0)=E'wo=b, 1>0  (64la)
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which can be rewritten in component form as

El+w =0 (6.41b)
S+ wé =0 (6.41c)
&t wi, =0 (6.41d)
with the initial conditions
E0)=a;, &O)=b;, i=1,....n (6.41¢)

That is, the normal coordinates allow us to express the mathematical model of
a n-dof system as a set of n uncoupled single-dof systems. Hence, obtaining
the response of the system at hand has been reduced to obtaining that of n
single-dof systems, which is a straightforward task. Note that the time response of
the ith single-dof system of the above set can now be written in the form

Ei(r) = (coswjit)a; + wi(sina),'t)b,', w#0, i=1,...,n (6.42)
(]

which is valid as long as ; is not zero. In the special case in which @; = 0, the

treatment follows that discussed in Sect. 5.3. For concreteness, let us assume that

o = 0, the remaining natural frequencies being all greater than zero. The model

for the first mode then takes the form of a unit-mass particle under free motion, i.e.,

under zero external force:

§i=0, &O)=ai, &(0)=b (6.43)
The time response of this system is simply that of uniform motion, i.e.,
él(t) =a;+ bt (6.44)

If the system has more than one rigid mode, the other rigid modes are treated
likewise. We now have the time response for all modes, including the rigid ones.
Therefore, all we need is this time response in the given coordinates, x(¢). To go
back to these coordinates, we first return to y(¢), which is readily done by resorting
to Eq.6.39a, i.e.,

¥(t) = E€(1)

Finally, the time response in the original coordinates is expressed as
x(t) =N"ly(r) (6.45)

thereby completing the time response of the system at hand.
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Example 6.3.2 (Time Response of the Wing Model to a Gust-wind Disturbance).
For the wing model of Fig.4.7, that was analyzed in Example 6.2.1, we want to
know how the system will respond to a gust-wind perturbation transmitting a sudden
pitch rate 85(0) = p to the aircraft fuselage. To this end, find the time response of
the system to the initial conditions

=)
=
=
~—
I
o
D .
=
=
~—~"
I
cow oo

Solution: We adopt the numbering of frequencies in ascending order, as introduced
in Example 6.2.1. The first item to determine is the initial conditions for the normal
coordinates. We begin by calculating those for y(7), namely,

y(0) =Ny, §(0) = N6,

Therefore,

Thus, the initial conditions for the normal coordinates are now

0.68825
0.0

£(0)=0, £(0)=E"y(0)=3/Jop |—0.66021
0.0

0.30074

whence it is apparent that only the symmetric modes are excited, which is natural,

for the initial conditions are symmetric.
‘We thus have, in normal coordinates,

£ =0, &(0)=0, &/(0)=23/70.68825p

Hence, the time response of the rigid mode is

E1(t) = 3+/70.68825 pt
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Likewise, the time response of the remaining modes, which are all flexible, is

&) =0
—0.66021

53 (t) = m(3 J() p) 31n(084384a)0t)

— _0.78239 (3 T r) 5in(0.84384 1)

&) =0
£ (1) 0.30074

= — in(1.217
1.21753(00(3 Jo p) sin( 33amyt)

= 0.24701 (3 To r) sin(1.21753 et

where r is the ratio r = p/ay. Therefore,

0.15790pr — 0.360097sin(0.84384 eyt ) +0.11988rsin(1.21753 wot)
0.31579pr — 0.20736rsin(0.84384 eyt ) — 0.11566rsin(1.21753 wot)
y(t)=3+/Jo [ 0.47369pt + 0.51654rsin(0.84384wyt) + 0.07429rsin(1.21753 wyt)
0.31579pr — 0.207367sin(0.84384 cwpr ) — 0.115667sin(1.21753 wot)
0.15790pr — 0.360097 sin(0.84384 cwpr ) +0.11988rsin(1.21753 @wot)

Finally, in the original coordinates, to four decimals, we have

3[0.1579pt — 0.3601rsin(0.8438wyr ) + 0.1199rsin(1.2175wor )]
(3/2)[0.3158pt — 0.2074rsin(0.8438 ot ) — 0.1157rsin(1.2175 )]
0(t)= |  0.4737pt+0.5165rsin(0.8438axt) +0.0743rsin(1.2175ayt)
(3/2)[0.3158pt — 0.2074rsin(0.8438 ot ) — 0.1157rsin(1.2175 )]
30.1579pt — 0.3601rsin(0.8438wyr ) + 0.1199rsin(1.2175wor )]

Therefore, the time response to the given initial conditions is symmetric, which is to
be expected, because of the symmetry of (a) the initial conditions and (b) the model.

The presence of the linear terms pt in the above response, that arise by virtue of the
rigid mode, is to be highlighted.

6.4 The Zero-state Response of n-dof Systems

The time response of a n-dof system under a nonzero forcing term and zero initial
conditions is the subject of this section. We thus have

Mi+Kx=o(t), x(0)=0, %(0)=0, >0 (6.46)
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or, in normal form,
V+2y=g(), y(0)=0, y(0)=0 (6.47)

where y is defined as in Eq. 6.5, while g(¢) is given as
g(t) =N""9(1) (6.48)

As in Sect. 6.3, we distinguish between systems with a positive-semidefinite and
those with a positive-definite frequency matrix. The former will be discussed in
Sect.6.4.1.

The time response of the system governed by Eq. 6.47, when its frequency matrix
is positive-definite, can be derived by mimicking that of undamped scalar systems.
This is done by recalling the time response of a single-dof mass-spring system to an
excitation g(r), under zero initial conditions, which is reproduced below for quick
reference:

1

0= /O sin o, (7 — 7)g(7)dt (6.49)

For a n-dof system, the zero-state response is derived by simply replacing y(¢) and
g(r) by their vector counterparts and the natural frequency ®, by the frequency
matrix §2 in the response given in Eq. 6.49, namely,

y(t)=0"" /O t sin 2(t — 1)g(1)dt (6.50)

where £2! exists because {2 is positive-definite, and hence, nonsingular. Such as in
the two-dof case, the above derivation of the time response is rather informal, but its
validity can be readily verified as in Chap. 4, namely, by substituting the foregoing
expression in Eq. 6.50, and noticing that this expression satisfies both the ODE and
the initial conditions.

Now, going back to the generalized coordinate vector x and the generalized speed
vector X, we have

x(t) = N '! /0[ sin £2(r — r)N*If(T)dr (6.51)

%(1) = N /O ' [cos 2(1 — )N f(1)de (6.52)
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6.4.1 The Calculation of the Zero-state Response of n-dof
Systems Using the Classical Modal Method

The modal method is advantageous in that it does not require that the system be
definite. In order to apply it, we resort to modal, a.k.a. normal, coordinates, which
we do by multiplying both sides of Eq. 6.47 by E7, thereby obtaining

E'y+E 2’y =E"g(t), y(0)=0, y(0)=0

Again, we introduce the change of variable of Eqs. 6.39a and b, with the additional
definition

v(1)=E"g(r) (6.53)
thereby obtaining
E+ 256 =~(1), €£0)=0, £0)=0 (6.54a)
or, in component form,
S+ o8 =n(t), &(0)=0, &(0)=0 (6.54b)

where ¥;(¢) is the ith component of vector «y(z). Thus, we derive, for the ith normal
mode

1

&i(t):a/ot [sinw;(t — 1)y (7)dt, @ #0, i=1,...,n (6.55)

Now, if any of the natural frequencies is zero, we cannot apply, at least directly,
the foregoing expression. For concreteness, let us assume that @w; = 0, all other
natural frequencies being greater than zero. Thus, for i = 1, Eq. 6.54b takes the
form

Ei=n(), &(0)=0, &(0)=0 (6.56)
The time response of the foregoing system being derived by simple quadrature, i.e.,
. t
(1) = /0 y(1)dt (6.57)
and
t 0
a0 - | < [n (r)dr) d6 (6.58)

Once we have all time responses in normal coordinates, we can go back to the
original coordinates, as in Sect. 6.3. We thus have

x(1) =N"'E¢(r) (6.59)
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6.5 The Total Response of n-dof Undamped Systems

The total time response of the system under study is simply the sum of the zero-input
and the zero-state responses given above. Let x;(¢) and xg(¢) denote the zero-input
and the zero-state responses of the systems under study. We thus have
x(t) =xy(t) +xs(t) (6.60)
That is, for definite systems,
x(t) = N~ (cos £2¢)Nxo + N~12~ ! (sin £2¢)Ne
it
ANl / sin2( — T)|N"'p(1)dr, >0  (6.61a)
Jo
x(t) = —N"102(sin £2t)Nxo + N~ ! (cos £2r)Ne

it
+N-! / [cos (1 —7)|N"'pp(t)dt, 1>0 (6.61b)
Jo
The total response in modal coordinates, then, takes the form

Ei(t) = (coswit)a; + i_(sin w;t)b;

1 1
+5/ [sinew;(r— 1) yi(t)dT, @ #0, i=1,....n (6.62a)
i JO
é,‘(t) = —wi(sinwjt)a; + (COS O)ﬂ‘)b,‘

+/t[cosa)i(t—r)]%(r)dr, o #0, i=1,....n (6.62b)
Jo

where the initial conditions of the Eq. 6.40 have been recalled. If, say w; = 0, then
the total response of this mode takes the form

Si(t) = a1 + byt + '/Ol </06 yl(r)dr> de (6.63a)

&i(1) = b1+/0 n(t)dr (6.63b)

6.6 Analysis of n-dof Damped Systems

The analysis of n-dof damped systems deserves special attention, as one formula
mimicking the single-dof case, which is possible for undamped systems, is not
possible here. We thus take the same approach as in Sect.5.7.1. To this end, we
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start by converting the system of n second-order ODEs of Eq.4.22 into a system of
2n first-order ODEs. We thus express the foregoing equations in normal form, by
recalling the usual transformations:

@ = MTKVMT, A= VMTCVMTT, y=VAlx, g() = VM T6()

(6.64)

Further, we define
y=w (6.65a)
w=—02%—Aw+g(r) (6.65b)

with the initial conditions y(0) = yo and v(0) = vo. We can now write Egs. 6.65a
and b in state-variable form as a 2n-dimensional system of linear ODEs, namely,

n=An+Bg(t), n(0)=mno (6.66a)
where
o 1 o
A= |- A, BE[ } nzm (6.66b)
1 w

In the above definitions, A and B are 2n x 2n and 2n X n matrices, respectively,
while 7} is a 2n-dimensional vector. Furthermore, O and 1 are the 2n x 2n zero and
identity matrices. Apparently, A is not symmetric, and hence, its eigenvalues and
eigenvectors are bound to be complex.

The total response of damped two-dof systems in state-variable form was
obtained in Eq.5.137, with matrix A of 4 x 4, matrix B of 4 x 2 and vector z of
dimension four.” The total response of the damped n-dof system at hand takes a
form similar to that of Eq.5.137, if with the foregoing differences, namely,

t
n(f)zeA’noJr/ Al-DBg(1)dT (6.67)
0

which gives the time response of interest in the transformed variables y = v/ Mx and
¥ = w = v/MX. In order to obtain the time response in the original coordinates, via
the state vector z = [x/, XT]T, a change of coordinates is in order, which is left as an
exercise.

Closed-form expressions of the exponential and the integral of Eq. 6.67 in terms
of matrices 2 and A will not be pursued, as these expressions are elusive. However,
the time response of damped systems will be obtained in Chap.7 in terms of the
impulsive response.

Notice that z = [x7,%7]7 in Eq.5.137, while in Eqs. 6.66a and b, n = [y”, w']”.
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6.7 Exercises

6.1. A certain mechanical system has the mass and stiffness matrices shown below

11 1 1
M=ml, K=k|lW 2 3 4
1 3 6 10
1 4 10 20

where 1 is the 4 x 4 identity matrix. Find the natural frequencies and the normal
modes of the system.

6.2. For the undamped model of the subway car suspension system of Fig. 4.9,

(a) Find the natural frequencies and the modal vectors.

(b) Suppose that the subway is travelling at a constant speed v when it encounters
a bump of height B = 5mm and wavelength A = © m at time ¢ = 0. Write
a computer program that will determine the responses of the generalized
coordinates x(¢), x2(¢), and x3(¢) for 0 <7 < 10 s under the velocities (1)
v =20.6m/s = 74.16km/h, and (2) v = 23.4m/s = 84.2 km/h.

Make sure to include a well-documented listing of the source code of your

program, as well as plots of the time responses.

6.3. Verify that the eigenmodes of the system of Example 6.2.1 satisfy Eq.6.30,
with £2; defined in Eq. 6.9.

6.4. Repeat Exercise 6.3 for the system of Example 6.2.2.

6.5. Plot the time response (®/vo)x(r) of Example 6.3.1 for one (normalized)
longest natural period® T; = 1/0.3195 (dimensionless).

6.6. Repeat Exercise 6.5 for the time response 6(¢) of Example 6.3.2.

6.7. Show that the time response of n-dof undamped systems of Egs. 6.62a and b
are equally valid for semi-definite systems. Hint: assume, e.g., that @; = 0, then
recall that limg,—o(wi1/sin(w;t)) = 1.

6.8. Once the time response (6.67) has been obtained, a simple change of variable
can be applied to obtain the response in terms of the original state vector z =
[xT,x"]T, as n and z are related by
NO
t)="7z(t), Z=
) =zalo), 7= |3 3|

3The natural periods of a linear mechanical system are the reciprocals of its natural frequencies.
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with N = /M and O denoting the n x n zero matrix. Alternatively, z(r) can be
obtained from the original state equations if the model (5.116) is cast in state-
variable form:

2=A'z+b*p(r)

Find expressions for A* and B* in terms of A and B, respectively. Then, reconcile
the response obtained from the above model with that obtained by means of a change
of variable in Eq. 6.67. Hint: Recall Fact 5, which allows you to write

— -1
7-1,A7 _ J2L7'AZ



Chapter 7
Simulation of n-dof Systems

Computers are good at following instructions,
but not at reading your mind.

Knuth, D.E., 1984, The TgXbook, Addison-Wesley, Boston, MA.

7.1 Introduction

The principles introduced in Chap. 6 allow the determination of the time response
of n-dof systems when # is either small enough or the system possesses symmetries
that render its time response analysis handleable in closed form. More general n-dof
systems call for a numerical procedure. This is done here upon extension of the
techniques introduced in Chap. 3. The aim of this chapter is thus to derive simulation
schemes for the total time response of n-dof systems, for an arbitrary integer n. The
principles laid down in Chap. 3 will be applied.

Given that the emphasis is on the fundamentals, at an intermediate level,
specialized numerical integration schemes available in the literature are left aside.
Instead, algorithms are developed that are robust to roundoff and truncation errors—
the latter arise when approximating integrals by sums, and derivatives by finite
differences, for example—as they preserve the energy of undamped systems. The
algorithms are based on the material introduced in Chaps.3-6. In engineering
practice, continuous structures, e.g., aircraft fuselages, are discretized by a finite
number N of linearly elastic elements from which the n x n mass and stiffness
matrices are derived, where n > N, and n depends on the type of element used. In
this context, these matrices are used to conduct the modal analysis of the structure,
in the absence of damping.

The simulation algorithms proposed here are based on the zero-order hold,
introduced in Chap. 3, and, for undamped systems, on a closed-form time response,
as derived in Chap. 5 for two-dof systems of this kind—i.e., undamped. It is shown
that, for a n-dof undamped system, the 2n x 2n system matrix, mapping a state at

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 419
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_7,
© Springer Science+Business Media, LLC 2011
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instant #; into a state at instant # |, is proper orthogonal. Hence, the system matrix
in question represents a rotation in the 2n-dimensional space of state variables. The
outcome is that the state-variable vector, seen as a vector in 2n-dimensional space,
only rotates in this space during simulation, without changing its magnitude—i.e.,
its norm, in a more general sense. The magnitude of the state-variable vector, in fact,
equals the total energy of the system, and hence, energy is inherently preserved by
the simulation algorithm, as made apparent in Sect. 7.3.1.

Regarding damped systems, these were handled in Chap. 3 using the closed-form
expression for their general time response, under non-zero initial conditions and
non-zero input. A crucial step in this analysis is the computation of the zero-state
response, which calls for the symbolic computation of the integral of the exponential
of the system matrix A, as occurring in Eq. 3.34. The integral is displayed in Eq. 3.37
in terms of eA”, labeled F, which is displayed in turn in Eq. 3.40. For n-dof damped
systems, matrix A is of 2n X 2n, a symbolic expression for its exponential being
quite challenging. For this reason, a numerical evaluation is usually pursued, which
is available in scientific software.

Two simulation algorithms for damped systems are developed in this chapter:
one is an extension of the algorithm introduced in Chap. 3 for single-dof damped
systems, without attempting to derive the matrix exponential and its time integral in
terms of the mass, damping and stiffness matrices. The second algorithm does this
based on the Laplace transform, outlined in Appendix B, and the impulse response
of the system.

7.2 Undamped Systems

The model of a n-dof undamped linear mechanical system was formulated in
Sect. 4.5 as

Mx +Kx = ¢(r), x(0)=x0, %x(0)=vy, >0 (7.1)

where M and K are symmetric n X n matrices, the former being, additionally,
positive-definite, while the latter is at least positive-semidefinite. A semidefinite
system entails rigid modes, which can be extracted from the original system by
suitably reducing the number of generalized coordinates x; this renders the reduced
form of both M and K positive-definite. The issue of rigid-mode extraction being
rather special, will not be included in this book. It is thus assumed that the
two foregoing matrices are positive-definite. Moreover, the vector of generalized
coordinates x is n-dimensional, and so is ¢(r), which represents an array of n input
generalized forces.

The foregoing model is now cast in what was introduced in Chap. 5 as the normal
form, namely,

y+ 2y =0(), y0)=yo, ¥(0)=sp, t>0 (7.2)
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with €, the frequency matrix, defined in Eq.6.3 as the positive-definite square
root! of
Q> =N"'KN! (7.3)

and N as the positive-definite square root of M, i.e.,
N=vM (7.4)
while y and ¢(¢) are given by the transformations below:

y=Nx, s=y=Nk, g(t)=N"¢() (7.5)

7.3 The Discrete-Time Response of Undamped Systems

The simulation algorithm relies on the concept of discrete-time (DT) system,
introduced in Chap. 3, as derived from its given continuous-time (CT) counterpart,
Eq.6.1, or from its normal form, Eq.6.2, for that matter.2 The continuous time
response of the former was derived in Eq.6.61a and b, as reproduced below for
quick reference:

x(1) = N~ (cos Q1)Nxo + N~1Q ! (sin Qr)Ny,

t
+N’1Q’1/ §inQ( — )N~ p(1)dz, >0 (7.6)
0
x(t) = —N"1Q(sin Qr)Nxg + N1 (cos 27)Nvj
13
+N*1/ [cosQ(t — T)]N"'p(t)dT, >0 (7.7)
0
Similar to two-dof systems, the state variable vector of n-dof will be labeled
z(t), i.e.,
7= ﬁ (7.8)
X

which is a 2n-dimensional array.
By virtue of the relation between the vector of generalized coordinates x(z) and
its transformed counterpart y(), as well as between the vector of generalized forces

A n x n positive-definite matrix has 2" square roots, of which one is positive-definite, one negative-
definite, and all others sign-indefinite.

2This section is largely based on material that appeared in Al-Widyan et al. [1], © 2003, with
permission from Begell House, Inc.
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f(#) and its transformed counterpart ¢(z), as appearing in Eq. 7.5, the time response
of the normal-form model reduces to:

y(t) = cos(Qu)yo+ Q' sin(Q)sp + /Ot Q Lsin[Q(r — 1)]g(1)dT  (7.9a)
y(7) = v(t) = —Qsin(Q)yo + cos(Q)so + /Ot cos[Q(t — 7)]g(7)dT (7.9b)

Similar to Sect. 3.4, what we need now is an expression for y(f;+1) = yxy1 in
terms of y, = y(%), yx = v(#) and g; = g(). Thus, we regard instant #; as the
initial time and compute y;| from instant #; using Eq.7.9a, i.e.,

teth
Yir1 = cos(Qh)yr + Q! sin(Qh)s; + Q! ‘ sin[Q(f, +h— 1) g(1)dT

I

te+h
= cos(Qh)y; + Q sin(Qh)s; + Q7! { / s+ h— r)]dr} g

Tk

where ¢ = ¢(1;) is constant in 7 <t < f;11, as per the assumption behind the
zero-order hold, introduced in Sect. 3.2, while keeping #;| — #; = h, for all k.

To calculate the integral in curly brackets in the foregoing expression, we let
u =ty + h — 1, which allows us to write,

te+h 0 h
/ Sin[Q1 +h— 7)) dt = — / sin(Qu) du = / sin(Qu)du  (7.10)
17% h 0
and hence, upon mimicking, in matrix form, the integral of the scalar sine function,
te+h
/ sin[Q(f +h — 7)]dt = Q1 — cos(Qh)] = [1 —cos(QA) Q1 (7.11)

Tk

thereby showing? that the integral at hand is a constant as long as the sampling takes
place at equal time intervals of length A. Thus, y; takes the form

Yir1 = cos(QR)yi + Q@ sin(Qh) v, + Q72 [1 - cos(Qh)] g (7.12)
which is the discrete-time response sought. However, the foregoing response

requires the updating of v, which means that an expression for v;,; similar to
that for y; must be derived; this is done with the aid of Eq.7.9b. To obtain the

3The identity in Eq. 7.11 follows from Fact 4 of Appendix A.
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desired expression, we have to evaluate, between f; and 7 1, the integral appearing
in Eq. 7.9b labeled c:

ty+h ty+h
c= cos[Q(ty+h—1)|ppdT = {/ cos[ﬂ(tk—i—h—r)]dr}gk

Jiy, S

The above integral is evaluated by resorting to the same substitution used in Eq. 7.10,
the term ¢ thus reducing to

c=Q sin(Qh)g; (7.13)

Then, the final expression for s;.| becomes
i1 = —2sin(Qh)yg + cos(Qh) vy + Q! sin(Q2h)gy (7.14)
If we let ny = [y,{, s,{]T denote the vector of state variables at instant ¢ = #;, then
M1 =Fne+ g (7.15a)
with F and T defined now as 2n x 2n matrices, namely,

cos(Qh) Q7 'sin(Qh)
—Qsin(Qh)  cos(Qh)

Q21— cos(02h)]

(7.15b)
Q~lsin(Qh)

and hence, the expression for my in terms of 1 is readily derived by mimicking
the expression derived for undamped second-order, single-dof systems in Eq. 3.18,
which leads to

N-1
v =F"mo+ Y FTgy 1, N=12,- (7.16)
k=0

thereby obtaining the discrete-time response of n-dof undamped systems. The
output of the system is 7y itself. In practice, this response is not to be computed
with the above formula; it is rather calculated at every sample instant #; by means
of Eq.7.15a, which only requires two matrix-times-vector multiplications. The time
response of Eq.7.16 makes it apparent that 7y involves the first N powers of F, and
hence, the first N powers of both €2 and ©~!. Furthermore, the relation between 1,
and z;, the discrete-time counterpart of the state-variable vector given by Eq. 7.8, is

(7.17)

=Yz, Y= {N 0]

0N
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If we realize that the eigenvalues of 2V are {®w]} and those of (2~ !)V are
{1/@N}1, then it is apparent that the “small” eigenvalues become attenuated in
time because of QV, while their “large” counterparts become amplified likewise.
A similar phenomenon, but opposite to this one, occurs because of (27')N. This
problem arises, apparently, because the entries of F and I" have different physical
units. A similar remark was made in connection with the discrete-time response
of undamped single-dof systems regarding matrix F and vector g, as appearing in
Eq.3.17b. The way to cope with this problem, introduced in Chap. 3, was a change
of variable, which is done here as well.

By looking closely at matrix F, as given by Eq.7.15b, it is apparent that the
absolute values of the entries of its diagonal blocks lie between zero and unity, while
the entries of its off-diagonal blocks are unbounded, and can take any real value,
depending on the eigenvalues of £2. Moreover, roundoff errors will be unavoidably
magnified as the simulation proceeds, for exponent N in Eq.7.16 takes larger and
larger values. As a means to alleviate roundoff-error buildup, that can lead to
catastrophic results, we rewrite Egs.7.12 and 7.14 in a more suitable form. To
this end, by virtue of the commutativity of £ and Q~! with any analytic function
of €, in particular with cos(€2h) and sin(24), Eqgs.7.12 and 7.14 are expressed
alternatively as:

Yir1 = cos(Qh)y; +sin(Qh)Q s, + [1 - cos(Qh)] Q2g;  (7.18a)
Q lspy | = —sin(Qh)yg + cos(Qh) Qs + sin(Q7)Q g, (7.18b)

Now we introduce the change of variable
wi=Qls, and w=Q ’g = (Qz)*lgk (7.19)

thereby obtaining the simpler scheme

Yir1 = cos(2h)yy + sin(QAa)wy + [1 — cos(Qh)] uy (7.20a)
Wiyl = —sin(Qh)yg + cos(Qh)wy + sin(Qh)uy (7.20b)
One simple way of computing Q! and (£2%)~! is via Q, the diagonal form of the
frequency matrix, introduced in Eq. 6.8, its relation with € appearing in Egs. 6.9

and 6.10. The reader should be able to prove that

Q'=EQ;'E", () '=E©Q)) 'ET (7.21)
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The simulation scheme of Eq. 7.20a and b now takes the form

Cer1 = HG + Ju (7.22a)

Z, = :Ck (722b)

with vector z; defined as the discrete-time counterpart of z(t), introduced in Eq. 7.8,
while vector ; is defined as the state variable vector of the simulation scheme of

Eq.7.20,i.e.,*
7 = [X"} - [,Xk } G= [y"] (7.22¢)
Vi () Wi

Matrices H, J and = are defined, in turn, as

cos(Qh)  sin(Qh) = 1—cos(02h) _ N O
| —sin(Qh) cos(Q) | sin(Q) | o N
(7.22d)

where O is the n X n zero matrix.
The output of the foregoing system is the original discrete-time state vector zy,
containing the n components of x; and the n components of X(#;).
Now, matrices H and J are better behaved numerically. Note that, in the foregoing
scheme, H is orthogonal, i.e.,
HH” =1 (7.23)

with 1 denoting the 2n X 2n identity matrix.
The discrete-time response of the system at hand now takes the form

N—1
Cv=H"G+ Y HJuy_ (7.24)
k=0

where, by virtue of the special structure of H,

. cos(kQh)  sin(k2h)
Hf = k=12, (7.25)
—sin(k2h) cos(k2h)

which the reader is invited to verify. This matrix represents a rotation through angles
of kw;h,i=1,...,n, where wj is the ith eigenvalue of €2, in 2n-dimensional space,
in the same way that, in 2D space, H"of Eq. 3.23 represents a rotation through an
angle nw,h—with w, representing the natural frequency of the single-dof system in
question.

“Properly speaking, the lower block of z, as given by Eq. 7.22b, is different from x(z; ) because of
the approximation involved when introducing the ZOH.
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The simulation algorithm, for k = 1,--- N, is summarized below:

Algorithm UDnDOF

1. calculate the eigenvalues and eigenvectors of M,
ﬁ‘t}rf and {m;}], respectively; k < 0

2 M+~ m mp - my

3. My < diag(i, ta, -, Hn);

4. N, diag(l/\/mr, 1/ /2, 1/ \/Hn);

5. N"'« MN,'M

6. 9>« N KN

7. calculate the eigenvalues and eigenvectors of Q2,
{®?}1 and {e;}", respectively;

8. E<[e; e - e

9. Q,«diag(w, @, -, ®,),C<+ diag(coswh, coswh, -- -, cosw,h),
S < diag(sin @k, sinmh, - - -, sin w,h)

10. Q<+ EQuET, cos(Qh) < ECE!, sin(Qh) «+ ESET

11 He cqs(ﬂh) sin(2h) :
—sin(Qh) cos(Qh)
1—cos(Q2h)

12. J <+ ;

1 [ sin(Qh) }

13. llk(*(ﬂz)ilgk;

14, Gy1 < H e+ Juy;

15, xp01 ¢ Ny, e < N Qwi s

16. if 1t <T then k< k+1 go to 13; else stop

7.3.1 The Numerical Stability of the Simulation Algorithm
of Undamped Systems

As stated in Chap. 3, the powers of orthogonal matrices are orthogonal as well. This
means that the powers of H in Eq. 7.24 are orthogonal, which means, in turn, that the
magnitude of the discrete zero-input response HY ¢y remains equal to that of ¢,. That
is, HV ¢y is nothing but vector ¢, rotated N times by matirx H in 2n-dimensional
space. Therefore,

HCkH:”COHa k=1,....N (7.26)
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which leads to the conservation of energy of the undamped, zero-input response of
the system at hand, as shown presently. For starters, a 2n X 2n nonsingular matrix Z

is introduced?:
7-— [g g} (7.27)

with O introduced in Eq. 7.22d as the n x n zero matrix. Now a property of Z and H
is pointed out:
ZHZ '=H (7.28)

The proof of the above relation is straightforward: For brevity, let C = cos {2/ and
S = sin Q. Then,

Q' o
o

Q0
0o Q

C S
-S C

ZHZ ' =

Qco! ase!

(7.29)
—0sQ-! Qco!

However, Fact 4 of Appendix A states that any square matrix commutes with its
analytic functions. This means that

QCO =0 'c=C, QsQ'=QQ7's=S
thereby proving relation (7.28). The reader should be able to prove that
ZH'Z7 ' =H*, k=1,2,...

Further, multiplying by Z the two sides of Eq.7.24, with uy_;_; = 0, for k =
0,1,...,N —1 and 0 denoting the n-dimensional zero vector, while the 2n x 2n
identity matrix 1 is inserted bewteen HY and (y, disguised as the product Z~'Z,
thereby obtaining

Z¢y =ZHNZ7'Z7¢, (7.30)

Now, by virtue of Eq. 7.28, the foregoing equation leads to

Z¢y =HVZE (7.31)

‘ 2

Moreover,

1Zew]? = H [QYN]

? QNXN
QWN

oo 'Nky

SNot to be confused with Z introduced in Exercise 6.8.
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Upon expansion,
Zen|* =x4N Q7 Nxy+x4 N? x
1Z¢v> =xEN - 22, N+ N
N-IKN-! M

where the definitions of 2 and N, besides their symmetries, have been recalled
from Eqs. 7.3 and 7.4. Therefore,

|ZEn ||1* = x5 Kxy + X4 Mxy = 2Ey
which is twice the total energy Ey at instant r = ty. Likewise,
1Zo||* = x{ Kxo +x{ Mxo = 2E,

However, in light of the orthogonality of HY, the magnitudes of Z(y and Z(, are
identical. Therefore,

|1Z¢nI? = 1ZGol? = En=Eo

thereby showing that the discrete zero-input response of the undamped system under
study is energy-preserving. Commercial simulation software being by its nature of a
general-purpose type, entails a cumulative roundoff-error that produces a slow, but
persistent growth—or decay—of the energy of the system.

7.3.2 On the Choice of the Time Step

While the ZOH and a suitable change of variable have led to a robust algorithm
guaranteeing the conservation of energy in the simulation of undamped systems, the
time step 4 must be suitably chosen; else, the simulation results may be misleading.
In fact, i cannot be larger than Tpyin /2, where Tryiy is the minimum period associated
with the natural frequencies of the system, as required by Shannon’s Theorem.® That
is, if the natural frequencies are ordered such that ; < o, < ... < @,, then

T
= o,

h< (7.32)

Failure of complying with this condition will lead to the hiding of high frequencies,
a phenomenon known as aliasing.

OThe interested reader can have a glimpse of the theorem in Astrém and Wittenmark [2].



7.3 The Discrete-Time Response of Undamped Systems 429

Fig. 7.1 The iconic model of
the suspension system ms

m,

§ 8k, + 4k, J:’
ma
Z
4k,

One example is included below to illustrate the performance of the algorithm.

7

Example 7.3.1 (Discrete-time Response of Undamped, Three-dof Suspension). The
suspension system shown in Fig. 4.8 was modeled in Example 4.5.3. The time
response of this system is simulated here under a perturbation arising by a sudden
displacement of 100 mm of the third mass in the upward direction, with the purpose
of exciting the lowest frequency of the system. Moreover, the effects of the dashpots
are neglected here.

Referring to Fig. 7.1, the undamped counterpart of Fig. 4.9, m;, my, and mj3
denote the mass of: each motor-differential bridge; the chassis and one-half the mass
of the car body, respectively.

In deriving the mathematical model of the system appearing in Fig. 7.1, we define
the three-dimensional vector of generalized coordinates x as

X = [xl X2 X3]T

where all three components are measured from the equilibrium configuration.
The mathematical model corresponding to Fig. 7.1 takes the form of Eq. 6.1, with
matrices M and K given by

my 0 0O 8ki +4ky +4ky —8ky — dk; 0
M=|0m 0|, K= —8ky —4ky  8ky +4ky + 2k3 —2k;3
0 0 ms3 0 —2k3 2k3

Moreover, the manufacturer provides the numerical values given below:
my =1971kg, my =3256kg, m3=15780kg

ki = 4900 x 10° N/m, ky = 3430 x 10* N/m, k3 = 837 x 10> N/m,
ky = 1783 x 10° N/m
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Solution: Using the above data, the system matrices are readily calculated as

3256 0 0 60052 —5292 0
M= 0 1971 O kg, K= |-5292 5459 —1674 | kN/m
0 0 15780 0 —1674 1674

The eigenvalues of the frequency matrix are displayed in array w, its three unit
eigenvectors columnwise in array E:

9.092543 0.625961 —0.774860 0.088118
w=|41.194823 | , E= | —-0.779837 —0.621173 0.077450
210.875591 0.005277  0.117198  0.993095

which were computed using Maple™.
The modal vectors, introduced in Eq. 6.21a, are displayed below in array’ F:

0.001544 —0.013579 0.010970
F=N"'E= (0001745 —0.013992 —0.017565
0.007906  0.000933  0.000042

It is recalled that the eigenvectors of €2 are the result of a change of coordinates,
given by Eq. 7.5, and hence, do not offer an immediate interpretation in terms of
the given set of generalized coordinates, stored in array x. To ease the interpre-
tation of the analysis results, a transformation back into the original coordinates
is thus warranted, thereby obtaining the above modal vectors. What the above
natural frequencies reveal is interesting: with wheel diameters of 0.960m, as per
Example 4.5.3, and the car rolling with unavoidably small unbalanced wheels,
resonances are expected to occur at traveling speeds of 4.3644m/s (=~15.7 km/h),
19.7735m/s (=71.18 km/h), and 100.8 m/s (=~363.0km/h). The first natural fre-
quency is not apparent at a constant speed, as the subway zooms through this
speed. Neither is the third, but the second natural frequency is more likely to be
excited. Under the second mode, masses 1 and 2 move with approximately the same
displacement in the same direction, while mass 3 moves in the opposite direction
with a displacement of about one order of magnitude smaller than that of the two
other masses.

Under the above perturbation, and with reference to the model of Eq.6.1, we
have

£(1)=0, x(0)=1[00100]" mm, x(0)=0

7Not to be confused with matrix F of Eq. 7.15b!

8 A (statically) unbalanced wheel can be visualized as a disc with its mass concentrated at a point
C offset from its center O by a distance e << r, for a radius r.
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Fig. 7.2 The time response produced by the simulation algorithm

Figure 7.2 shows the time response of the system to be above excitation. Those
results were generated by the algorithm introduced here. What these plots reveal is
that the amplitude of the motion of the three masses remains unaltered during the
first 20 s, a result of the inherent-energy-preserving feature of the algorithm.

Animations of the three modes of the model of the subway cars are included in

7-metrolstMode.mw
7-metro2ndMode . mw
7-metrol3rdMode . mw

Animation of the response of the same model to a bump is included in

7-MetroBump . mw

7.4 The Discrete-Time Response of Damped Systems

The systems of interest are modeled by Eq.4.22, which represents an initial-value
problem of n second-order ODEs in the n generalized coordinates x. This model
was cast in state-variable form in Eqgs. 6.64-6.66b, which allowed the derivation of
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its time response explicitly in terms of the system initial conditions 1, input g(z),
and system matrices A and B. The system representation and its time response are
reproduced below for quick reference: we start by recalling the mathematical model
in terms of 2n first-order, linear ODE in the state-variable vector n = [y”, s”]7.
Further, with N denoting the positive-definite square root of the mass matrix M,
additional definitions follow: y = Nx; s = Nx; Q> =N"'KN~'; A=N"'CN"!,
with K and C denoting the n X n stiffness and damping matrices, respectively.
Moreover, the new n X n matrix A is the dissipation matrix. The governing equation
was introduced in Eq. 5.118 for two-dof systems. For n-dof systems, the governing
equation has exactly the same form, the vectors involved being now n-dimensional
and the matrices of n x n, namely,

v+ Ay+Q%y=g(), y0)=yo, §(0)=so (7.33)
In state-variable form,

y=s (7.34a)
§=—Q%— As+g(r) (7.34b)

with the initial conditions y(0) = yo and s(0) = sp. We can now write Eq. 7.34a and
b in state-variable form as a 2n-dimensional system of linear ODEs, namely,

1 =An+Bg(t), n(0)=mno (7.35a)

o 1 _[o Iy
A_[_W_A}, B_M, n_M (7.35b)

whose time response was found in Chap. 6 to be

where

t
n(f)zeAtnoJr/ AU-IBg(1)dt (7.35¢)
0

The foregoing representation of the time response is useful for gaining insight
into the system response, but is not convenient for simulation, as it requires
computing the exponential and the integral of a product in which the exponential
appears as a factor at every instant 7 of interest. An alternative representation of the
time response in discrete time is thus sought, similar to that of Eq. 3.39.

7.4.1 A Straightforward Approach

An approach similar to that of Sect.3.4.2 is followed here: upon introduction of
the ZOH for a constant time increment f#;| —t; = h, for k = 1,2, ... /N, the
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discrete-time response of the system becomes formally similar to that derived for
the second-order damped system in Eq. 3.39, namely,

N1 = Frgp + Ggi (7.36a)
with

e = [y"} ., F=eM G=F-1DA'B, gi=gn) (7.36b)

Similar to the discrete-time response of second-order damped systems, Eq. 3.48,
that of the system at hand becomes

N—1
nv=F'no+ Y F'Ggy i« (7.37)
k=0

From the experience gained in Sect. 7.3, one can realize that the form of the
system matrix A is not appropriate for simulation, as it involves three non-zero
blocks with different units: 1 is obviously dimensionless; 2 has units of frequency-
squared; and A has units of frequency. The outcome is that the powers of F
appearing in the foregoing time response will become corrupted with roundoff-error
amplification, which can appear in the form of numerical damping, or numerical
excitation, for that matter. The way to cope with this shortcoming is straightforward,
if the remedy found for single-dof damped systems is recalled. In this vein, a new
variable w is defined as

w=Q 'Nx=Q's (7.38)

whence the system Eqgs. 7.34a, b now takes the form

¥ = Ow (7.39a)
w=—-Qy—Q 'AQw+Q 'g(r) (7.39b)

and the system matrices become

o) Q o
A= {Q QIAQ}’ B= [91] (7.40)

where, apparently, all the entries of A now have units of frequency, and hence, its
exponential and the integral of the latter are numerically better behaved. As the time
response sought involves x and X, these state variables should be recovered from the
time response of Eq.7.34b. This is simply done by introducing the system output z,
defined as

7= ﬁ — B¢ (7.412)
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with ¢ and E defined as

_[y] Z_[N'" O
C—M, “_[0 NIQ] (7.41b)

The discrete-time response of the system now takes the form

Cr1 = HG + Jgi (7.42a)

with (x, gr, H and J defined as

&= [yk] - [y“ﬂ Cg= ), H=eM, J= (H- DA B=A"'(H-1)B

Wi w(tx)
(7.42b)
The simulation algorithm, for k = 1,--- N, parallels that devised for undamped
systems:
Algorithm DnDOF

1. calculate the eigenvalues and eigenvectors of M,
{u:}! and {m;}], respectively; k < 0

M+ [m m - m;

M, « diag(ula“%"' auﬂ);

N, diag(l/ VA 1/v/H, 1/ Vi);

M=MM,M', N'=VM T« MN;'M;

Q%+ N'KN;

calculate the eigenvalues and eigenvectors of Q2
{@?}7 and {e;}", respectively;

8. E«[e; e - e

9. Q< diag(w, @y, -+, Oy);

10. @+ EQE", Q'=EQ,'ET;

1. A« N'CNh

N kb

(0] Q
12. A ;
< L’l QIAQ]’
13. H+ oA
14. Solve forJfromAJ=(H-1)B,B= [901}
N O
15. = ;
< [ 0 Nlﬂ}

16. Cey1 < HG+Jgis
17. g1 < E it 15
18. if # <T then k<« k+l go to 16; else stop
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Example 7.4.1 (Discrete-time Response of Damped, Three-dof Suspension). We
revisit here Example 7.3.1, but with shock absorbers in the primary and secondary
suspensions, as per the iconic model of Fig. 4.9, with the damping coefficients found
to be appropriate for coping with resonance upon exciting the second mode [3]:

1 =39.225kN's/m, ¢, =123.55kNs/m

Plot the generalized coordinates x; (¢), x2(¢) and x3(¢) for 0 <7 < 4s.

Solution: The equations of motion of this system were derived in parametric
form in Example 4.5.3. Substituting the numerical values of the stiffness and
damping coefficients, Algorithm DnDOF algorithm is used to obtain the plots of
the generalized coordinates x; (¢), x2(¢) and x3(¢), as shown in Fig. 7.3.

7.4.2 An Approach Based on the Laplace Transform

First, some preliminary results are introduced.” These are related to the eigenvalue
problem associated with n-dof damped systems. For completeness, a summary of
the Laplace transform is given in Appendix B.

7.4.2.1 The Eigenvalue Problem of n-dof Damped Systems

For starters, the mathematical model of the system in what was dubbed normal form
in Chap. 5 is recalled from Eq. 5.118, reproduced below for quick reference:

F+Ay+Qy=g(t), y0)=yo, ¥(0)=sp (7.43)

In formulating the eigenvalue problem of the system at hand, the counterpart
problem of two-dof systems of Chap.5 is recalled, but now as applied to n-dof
systems. To this end, we set g(t) = 0 in Eq.7.43 and Laplace-transform the two
sides of the equation thus resulting, under zero initial conditions:

(s°1+sA+ QYN =0 (7.44)

in which s is the complex variable of the Laplace transform, while n is an
eigenvector'® of the system (5.118). The latter will be henceforth assumed of unit
norm. Thus, since 7 is, in general, complex,

In*=n'n=1 (7.45)

9The material in this section is based largely on Angeles et al. [4].
19Not to be confused with the state-variable vector introduced in Eq. 7.15a.
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with (-)* denoting conjugate-transposition, whether of a vector or of a matrix.
Furthermore, note that the original model of the damped system is given in Eq. 7.33
Therefore, the eigenvectors of the original model, henceforth referred to as the
modal vectors and denoted by ¢, corresponding to 1), are obtained from the change
of variable of variable y = Nx, and denoted by ¢. The two vectors are related by

¢=N'n, or p=N¢ (7.46)

where it is apparent that vector ¢ is not of unit norm in the sense of Eq.7.45.
However, it is of weighted unit norm with respect to the mass matrix, i.e.,

&M = 1

By virtue of the foregoing property ¢ # 0, and hence, the matrix in parentheses in
Eq. 7.44 must be singular, which thus leads to the characteristic equation of system
(7.33), namely,

P(s) = det(s*1+sA + Q%) =0

Moreover, since matrices 1, A and €2 are all real, the coefficients of the charac-
teristic polynomial P(s) are all real as well, and hence, the complex eigenvalues of
an arbitrarily damped linear mechanical system occur in complex-conjugate pairs.

Now, since the determinant is homogeneous of degree » in its entries, P(s) is a
2n-degree polynomial in s, its 2n roots being, then, the eigenvalues of system (7.43).
The solution of the characteristic equation and the computation of the natural modes
of the system is described below. The foregoing number of eigenvalues tallies with
the number of eigenvalues of the 2n x 2n system matrix A of Eq.7.35b.

The computation of the natural frequencies of linear mechanical systems under
small-amplitude vibration is nowadays a trivial issue in the case of undamped
systems. In fact, in this case, the problem reduces to a standard eigenvalue problem,
as shown in Sect. 5.2, for whose solution commercial software is available, e.g.,
Maple, MATLAB, etc.

The general case of damped systems is quite challenging in that it gives rise to
a more algebraically cumbersome problem. In this case, standard software cannot
be applied, at least directly, and special methods must be devised. The challenge
here lies in the calculation of the complex solutions of a fairly general eigenvalue
problem, associated with n X n matrices, where n can be in the hundreds. Moreover,
the problem cannot be reduced to the simple calculation of the complex eigenvalues
of one single matrix, but rather a complex number must be found that renders the
determinant of a linear combination of n X n matrices equal to zero.

Below we introduce a method that resorts to commercially available hardware
and software, and produces the desired eigenvalues as the intersections of two
contours in the complex plane. Hence, these eigenvalues can be determined visually
with the aid of a CAD system using the mouse to point at the intersections.
Further refinement, if needed, can be obtained using the Newton-Raphson method
to compute the roots of a system of two nonlinear equations in two unknowns.
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In these cases, the rough estimates of the contour intersection points are good initial
guesses, to be submitted to the code implementing the Newton-Raphson method.
Explicit invariant expressions are provided for the calculation of the underlying 2 x 2
Jacobian matrix that is needed by this method.

Properties of the System Eigenvalues and Eigenvectors

Henceforth, given a complex number z, its conjugate is indicated by z. We first recall
a basic result:

Lemma 7.4.1. Let A be a symmetric, positive-definite real n x n matrix, and u and
v two n-dimensional vectors defined over the complex field. Then

(v*Au) = u*Av (7.47)

The proof of this lemma is straightforward and is, hence, omitted.
As a direct consequence of the foregoing lemma, we have, upon setting v =u in
Eq.7.47,
(u*Au) = u*Au (7.48)

Now, let us assume that 17; and 77; are two complex eigenvectors of system (7.43),
of two complex eigenvalues s; and s;, respectively, so that each pair (sg,7;) and
(s7,my) verifies Eq.7.44, i.e.,

(145 A+ Q) =0 (7.49a)
(H1+5A+Q%)n, =0 (7.49b)

Upon premultiplying Eq. 7.49a by n;" and Eq. 7.49b by 7/, one obtains

SEMi M+ s A+ 0 QP = 0 (7.502)
st + smp An + 0 Q% = 0 (7.50b)

The conjugate of Eq.7.50a is
i+ s A+, =0 (7.50c)
and hence, if we subtract sidewise Eq.7.50b from Eq. 7.50c, we have
(5t —sp)nim + e — s)mg Amy =0

Further, if 5; # s;, we can delete the common factor 5, — s; from the left-hand side
of the above equation, thus obtaining

MG +s)1+ Al =0
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a relation that can be interpreted as a form of mode-orthogonality. Notice that, con-
trary to the undamped case, this relation depends on the corresponding eigenvalues.
Now, when [ =k, Eq. 7.50a becomes

ST+ s Ary + 0 QP = 0
which, by virtue of assumption (7.45), becomes
S + S A+ 0P =0
and, in light of Eq. 7.48, the complex-conjugate of the above equation is
St + ST AT+ T = 0

whereby the term independent of s, by analogy with single-dof second-order
systems, is labeled a),g, and the coefficient of the term linear in 5y is, likewise labeled,
28wy, these two items pertaining to the kth mode, i.e.,

o= \/np P =\, G- o~ e 0D

As a result, then, once the system eigenvalues and eigenvectors are available,
computing the parameters {; and @; of the underdamped, complex modes, is
straightforward. Moreover, the above results show that the modal parameters are
derived from quadratic forms associated with the frequency and the dissipation
matrices.

The Solution of the System Eigenvalue Problem
Discussed here is the computation of the system eigenvalues and eigenvectors,
{5k, mk }7". We start with a fundamental result:

Lemma 7.4.2. Let {A}}] and {ex}] be the set of eigenvalues of a n x n matrix A,
defined over the complex field, and their corresponding eigenvectors. Then, the set
of eigenvalues of A* is { A }].

The proof of this lemma is also straightforward and hence, omitted. Furthermore,
Lemma 7.4.3. Let A be a n x n matrix over the complex field. Then,

det(A*) = det(A)
Proof: By virtue of Lemma 7.4.2, we have

det(A*) = l_m[ k
1
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But, since the product of the conjugates of various complex factors is identical to
the conjugate of the product of the same factors, the above determinant can be
expressed as

m

det(A*) = H Ak

1

which is identical to the conjugate of the determinant of A, i.e.,

det(A*) = det(A)

thus completing the proof. (]

From the foregoing lemma it is now apparent that the characteristic polynomial
P(s) obeys L
P(5) = P(s)

Thus, the real and imaginary parts of P(s) can be found using standard relations,
namely,

Re(P(s)} = 5[P(5) + PG)]  Im{P(s)} = 5[P(5) ~ P(s)]

Moreover, let s = x+ jy, with j = +/—1. Now, in order for P(s) to vanish, both
its real and imaginary parts must vanish, which thus leads to

Pi(x,y) = % [det(5°1+5A + Q2) +-det(s*1+sA + Q)] =0 (7.52a)
Pr(x,y) = % [det(P14+5A + 02) — det(1+5A + Q2] =0 (7.52b)

thereby deriving two polynomial bivariate equations in the two unknowns x and y.
The roots of these equations are bound to occur in complex-conjugate pairs, given
that the coefficients of s and s? in the two equations are real. We are interested only
in the real solutions.

Notice that Eq.7.52a and b define two contours, 4] and %3, in the x-y plane,
whose intersections determine all the real solutions of the foregoing polynomial
system. These solutions, in turn, define all real and complex eigenvalues of the
problem at hand. While the intersections of the two contours can be detected by hand
and eye, with the aid of a mouse, precise solutions can be obtained numerically. We
will not elaborate on the numerical solution of this system, which is amply discussed
in the specialized textbooks.

The Factoring of the Characteristic Polynomial

Let {sk}%m be the set of complex system eigenvalues, with s, x = 5, and {Sk}%'f,, 41
the set of real system eigenvalues. From the results of the foregoing section, it is now
apparent that the characteristic polynomial P(s) admits a factoring in m quadratic
and 2(n — m) linear factors in s, containing the modal information of the system.
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That is,
m 2n
P(s) = [](s* +2G s+ o) T (s+s:)
1 2m+1

where ; and {; are given in Eq.7.51. Moreover, in terms of the modal frequencies
and damping ratios, the complex eigenvalues are given as

Siim+i = (—Ciﬂ:j\/l—ciz) w, i=1,....m

Note that the only parameter of each linear factor is its time constant T,
defined as

1
TiE——_>O, i=2m+1,...,2n

Si
which is necessarily positive, given that both the dissipation and the frequency
matrices are positive-semidefinite.

The System Transfer-function Matrix

Once the factoring of the characteristic polynomial P(s) is available, finding the
transfer-function matrix is straightforward. It will be made apparent that the transfer
function leads to the impulse response of the system by application of the inverse
Laplace transform, as well as the frequency response of the system.

To obtain the transfer function of the system at hand, we simply Laplace-
transform the mathematical model of the system in normal form, Eq.7.43, with
zero initial conditions and nonzero input g(¢), which yields

(s*14+sA +Q2)y(s) = g(s)

whence,
y(s) = (szl 4+ sA + Qz)*lg(s)

The transfer function H(s)—a function of s, not to be confused with constant H
introduced in Eqgs. 7.22d and 7.41b—can then be obtained as the partial derivative
of the response, y(s), with respect to the input, g(s), i.e.,

H(s) = (s’14+sA + Q%) ! (7.53)

which is, by definition, the impulse response of the system. From the above
definition of H(s), and recalling the units of 1, A and €2, it is apparent that H(s)
has units of s2, i.e., of time-squared. As pointed out in Appendix B, moreover, the
units of the Laplace transform of a function of time are those of the function times
second. In this light, then H(¢) has units of time.
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Note that the zero-state response of the system to any arbitrary input can now be
written as the convolution of H(z), the inverse Laplace transform of H(s), and g(7),
namely,

v = /0 "H( - )g(t)dr (7.542)

In order to have the complete zero-state response of the system, we need y(z), which
is readily computed from the above expression upon application of the formula for
the derivative of an integral with variable integration extremes, namely,

¥ = /ol %gm‘”“{(f —1)g(7)|e=
o o‘lwgmd”mo)g(f) (7.54b)

The inverse Laplace transform of H(s) is readily obtained via its partial-fraction
expansion:

m 2n
H(s) = Y (s +2Gawis + o) (Hi+sHyp) + Y (s+s) "H; (7.55)
1 2m+1

The constant coefficients {H; %” are obtained using the standard procedure applica-
ble to scalar transfer functions. Indeed, upon multiplying both sides of Eq.7.55 by
(s> + 28 + ©?), and evaluating the two sides of the expression thus resulting at

the two roots s; and s; of the foregoing quadratic factor, we obtain, fori =1,...,m,
H; +siHpi = Ay (7.56a)
H; +5H,1 = A; (7.56b)
where

A= (s> +28ois + a)iz)H(s)‘

S=S5;

Now, the constant coefficient matrices H; and H,,;; can be computed upon
subtracting and adding sidewise Eq. 7.56a and b, thus obtaining, in this order,

Im{A;
Hyvi = Im{{sil}} . H;j=Re{A;} —H,Re{s;}
Coefficients H;, for i =2m+1,...,n, are calculated, in turn, as

H,=(s+ s,')H(s)‘

S=5;

Hence, the impulse response of the system takes the form

H(t) = 2{ H.2! {;}

T 52425 + w?
tH L 1 + 22 “I'H
¢ — e — e 1 .
" 52+ 2Gwis + ©? Bl !
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The explicit form of the foregoing inverse Laplace transforms is that of under-
damped systems, critically damped and overdamped modes having been included as
linear terms. Moreover, if a critically-damped mode ever occurs, then its eigenvalue
would be a double root of the characteristic polynomial, which would give rise
to two terms containing functions ¢’ and e’ in the above summation. Then, the
corresponding term in that summation would change accordingly. For conciseness,
we do not consider any further the rather unlikely case of critical damping. Hence,

(A

m —Giojt 1 .
H() = ze— {%@Hﬁ- {1 /11— Cl.zcos it — Cisina)it] Hm+,}
1y /12

2n
+ Y ¢"H; (7.57a)
2m+1

its time-derivative being obtained using computer algebra, thus obtaining

. m.o_ Q) 7Ciwit
H(r) = Z L {cos w;tH; + {a)m/ 1- C,'Z sin w;t — §;w; cos a),'t} Hm+,}

1 1/17@2

2n
+ Y, sie'H; (7.57b)
2m+1

It is noteworthy that the impulse response verifies the matrix ODE
H+AH+Q’°H=5(r)1, H(0)=0, H(0)=0 (7.57¢)

where §(¢) and O denote, respectively, the Dirac impulse function and the n x n zero
matrix.

Furthermore, the zero-input response can now be derived upon taking the Laplace
transform of the two sides of Eq.7.43 with g(¢) = 0 and nonzero initial conditions,
thus obtaining

y(s) =H(s)[(s1+ A)yo +s0],
and hence, the desired response takes the form
y(z) = H(r)(Ayo+s0) + H(t)yo (7.58a)

The reader is invited to compare the similarity between the above expression and
the zero-input response of a scalar second-order system.

An expression for y(¢), completing the zero-input response, is derived by
straightforward time-differentiation of the above expression for y(¢), namely,

y(t) =H(t)(Ayo +s0) + H(t)yo (7.58b)
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The total time response of the system at hand is then obtained by superposition,
i.e., as the sum of the zero-input response given by Eq. 7.58a and b and the zero-state
response of Eq.7.54a and b, thereby obtaining

y(t) = [Ht)A +H()] yo+H(t)So+/OlH(th)g(‘L')dT (7.59a)

s(t) = [H(r)A+H(1)] yo—i—H(t)so—i—/Ot%g(r)dr
+H(0)g(7) (7.59b)

the last term of the foregoing equation vanishing by virtue of the initial conditions
(7.57c). The discrete-time response can now be derived upon calculating the
response at ¢ = f;y] = # + h and regarding the state-variable values at 1 = f; as
the initia conditions. Moreover, H(¢) and H(t) are evaluated at t =t | — 1, = h,
thereby obtaining

. tk+h

Yir1 = [H(h)A +H(h)] yi +H(h)s + t H(t, +h—1)gidt
k

wth OH (1 +h — 7)

d
o1 grdT

vier = (0D A+ R0y HO)sc+ |

where g; = g(t;), matrices H(%) and H(h) are evaluated directly from Eq. 7.57a and
b, while H(h) from Eq.7.57¢, which yields

H(n) = 8(h)1 — AH(h) — Q°H(h)
but 8 (k) = 0 from the definition of the impulse function, and hence,
H(h) = —AH(h) — Q*H(h) (7.60)
The simulation scheme for s(7) thus becomes

/’k*h OH(ty +h—1)
1

sie1 = [H(h)A — AH(h) — Q*H(h)| yi -+ H(h)s + { 3

g dt

Again, for reasons of numerical stability, it is preferable to work with
W = Q’lsk, and hence, the simulation scheme becomes

Yir1 = [H(h)A+H(h)] yi +H(h)Qw;

h
+ [/tﬁ H(ny +h— r)dr} g (7.61a)

I



7.4 The Discrete-Time Response of Damped Systems 445

Wi = Q7' [H(h)A — AH(h) — Q*H(h)| v, + Q@ "H(h)Qw,  (7.61b)

/fk”l OH(t; +h—1)
1

+Q°! [ =+ ] gudT (7.61¢)

k

All that remains now to complete the simulation scheme of interest is the
evaluation of the integrals in the above equation. This is done using the same idea
introduced in Sect. 3.4: let 0 = #;.; — 7, which yields the integral J of Eq.7.61a as

et 1

3= [ H@, - t)di= —/hOH(G)dG - /OhH(G)dB

I

Likewise, the integral L of Eq.7.61c is obtained as

et OH(fy 1 — T) /0 JH(0) / JH(0) /h
L= ———dt=—| —-—+d0=| ——-dO6= [ dH
/,k e ) o8 o 96 0
= H(h) —H(0) = H(h)
where the initial conditions of Eq.7.57¢ have been recalled.

Expressions for the foregoing integrals are obtained with the aid of computer
algebra:

1

J:m
21‘0)1-2(1+Ci2)1/1ci2

{ [e*g“"'h (—&isinw;h — cos w;h) + 1} H;

+

o; /1 Cl_z [E*Ciw,-h (—&icos wih + sinw;h) — Cl}

Hm+i}

+ oy {e’g"’ihg (& sin w;h + cos w;h) — C,}

+ Y —(e"—1)H; (7.62a)
2m+1 Si ( ) l
and
m 1 =&ioih gin w:h
L:H(h)zz {e sin @; H, + eCiw,-h( /1—Ci2cosa)l~h
1y/1=8 @

—{;sin a)ih> —4/1— Cf] Hn,+i}

+ ¥ (e -1 (7.62b)

2m+1
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If we let H(h) = Hj, and H(h) = Hy, then the simulation scheme (7.61a and b) takes
the form

Vi1 = [HRA +Hy) yo +HyQwy + Jgi
wir1 = Q' [H,A — AH, — Q™ H,] yi+ Q@ 'H,Qw +Q 'Lg;

or, in terms of the state-variable vector ¢ defined in Eq.7.41a,

Ckr1 = FG + Ggr (7.63a)
where
H,A+H H,Q
= o "l 6= (7.642)
Q! (HhA — AH;, — QZH;,) QithQ Q'L

Given that H(7) has units of time, all the entries of F are dimensionless, and hence,
F is dimensionally homogeneous. The reader should be able to prove that all the
entries of G have units of time-squared s*>. The simulation algorithm derived in
Sect. 7.4.1 is still applicable, the only steps that change are 12—14. Once vector ;. |
is available, its counterpart z; | in the original state variable is obtained by means
of a linear transformation:
N oo
Zi 1 =171 , L=

k1 = ZCyr1 [ 0 Nlﬂ}

thereby completing the simulation scheme.
Note that, once functions y(r) and y(¢) have been obtained, a transformation back

to the original variables x(¢) and X(¢) is needed, as per the transformations of Eq. 7.5,
i.e.,

x(t) =N"y(), %(t)=N"'y(r)

whence the impulse response I(z) of the original mathematical model, Eq.7.33,
follows. Indeed, upon taking into account the variable transformation of Eq.7.5,
we have

I(t) =N"'H(r)N

With the above relations, it is now possible to derive the zero-input response of
the given system in terms of the generalized-coordinate and the generalized-velocity
vectors, X and X, respectively:

x(t) = LM 'C+1(1)]xo + 1(t)vo (7.65a)
x(t) = [(()M~'C+1(r)]xo + 1(7)vo (7.65b)

In fact, in deriving the above expressions, we have obtained the exponential of the
matrix coefficient of system (7.33) when written in state-variable form, namely, as

z=Ax+Bf(), z(0)=z (7.66a)
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—
Fig. 7.4 Simplified vibrational model of an automobile suspension
with the definitions:
X (0 1 (0
=\, A= , = (7.66b)
X -M 'K —-M~IC M-!
and O denoting the n X n zero matrix. Therefore,
IOM-'C+1(r) ()
Al = (7.66¢)

i(OM-'C+i() 1)

thereby obtaining the exponential of the system matrix times ¢ in block form, in
terms of the original system matrices M, K and C. As a matter of fact, K does not
appear explicitly in Eq. 7.66¢. This matrix is implicit in terms I and 1.

Example 7.4.2 (Two-dof Damped Test Pad Revisited). We revisit here the two-dof
model of the test pad introduced in Example 5.7.1, and reproduced in Fig. 7.4
for quick reference. In the foregoing example, all the system parameters were
given numerical values. In this example, these parameters are left in terms of one
parameter, ® = /k/M. The model consists of a body with mass M, supported by
two spring-dashpot arrays and excited by an external force F(f) and an external
torque 7'(¢), which need not be specified, as they are not required in this example.
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The stiffness k; and the dashpot coefficient c;, for i = 1,2, of the two arrays are not
necessarily the same. Moreover, the center of mass (c.m.) of the body is located a
distance d from its geometric center and the mass moment of inertia of the body
about its c.m. is denoted by /. We will consider only two types of motion for the
system, namely, (a) up-and-down translational motion of the body along the x axis
and (b) small angular motion of the body about an axis perpendicular to the plane
of the figure.

Find the components of matrix I(z).

Solution: The mathematical model takes the form of Eq.7.33, with

[ ol e o

and coefficient matrices

M= {MO}
01
B ci1+c o(l+d)—ci(l—d)
T etrd) —c(l—d) al—d?+ei+d)?]|’
ki + ks ko (1+d) — k(I —d)

ko(l+d)—ki(l—d) ki(l—d)*+k(l+d)?
Moreover,
No VM 0
=10 Vi
Now, using matrix N we can obtain the mathematical model of the system at hand

in normal form (7.33), and hence, its characteristic equation. We assume the data
shown below:

I
a=c =2 k=% lk=k d=3, =M,

with r defined as the radius of gyration of the block. Using the foregoing data, the
system matrices take the forms

[1 01 l3 51/2 1 l3 1/2 1
M=M s C=c 5 K=k )
0 2 51/2 19(1/2)? 1/2 11(1/2)?

whence,
N= Vi {1 0}
0r

Moreover, we introduce the notation
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Then, the two matrices A and Q2 are readily computed as

[ 3 SA/2 1 ) 2[ 3 A2 ]
A=oc , =0
5A/2 19(1/2)? A/2 11(A/2)?

It is now apparent that A and 22 do not commute under multiplication, and hence,
the system at hand is not proportionally-damped.'! The characteristic equation of
the system then follows immediately:

: s? +30s5+30° (5/2)Aos+(1/2)A0? o
(5/2)A0s+(1/2)A0* 2+19(A/2)2%0s+11(A/2)%w?|

Upon expansion, the characteristic equation becomes, with the assumed relations
A=2v3and 0 = w,

P(s) = s* + 6005’ + 1320%s* +2400%s + 960* = 0

The two scalar equations derived from the above characteristic equation are, then,
with s = x+ jy,

fi1(x,y) = 960* +2400°x + 1320% (x* — y*) + 60wx(x*> — 3y?)
+x* 4yt —6x?y? =0,
H(x,y) = (600° 4+ 660*x +450x” + x° — 150y — xy*) oy = 0

It is apparent from the second equation that y = 0 is a possible solution. Moreover,
note that the first equation is even in y, and so is the second, once the solution y = 0
is removed from it. This is natural, for the solutions should exhibit a symmetric
array in the complex plane, about the x-axis. The superimposed contour plots of the
two foregoing equations are shown in Fig. 7.5, in which %, is shown with solid line.
It should be noted that the x and y axes represent the real and imaginary parts of
the system eigenvalues, respectively. Moreover, the two contours intersect at four
points, two of which lie in the x axis, and hence, correspond to real eigenvalues. The
computed eigenvalues, along with their corresponding eigenvectors, are displayed
in Table 7.1.

With the system eigenvalues and eigenvectors known, we can now proceed to
obtain the modal parameters. Since we have two complex and two real modes, we
have one underdamped and one overdamped mode, the latter being broken down
into two first-order systems with time constants 73 and 74. The natural frequency
and the damping ratio of the underdamped mode are, then,

o, = 1.804337024m s,  {; =0.4718069257

Tn proportionally damped systems, the damping matrix is a linear combination of the mass and
the stiffness matrices, which then leads to a simple eigenvalue problem.
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Fig. 7.5 Contours %) and %, of the numerical example

Table 7.1 Eigenvalues and eigenvectors

Intersection point  Real part (x) Image part (y) Eigenvector (1)

1 Sossiie 1wz | SRR 0NR |
2 ~0.8512987040  —1.590887370 :_%_1)96(;?)752731(12?8 .(?.61758195223(;93]6]}
3 ~0.5102756080 0 :gjij?igigﬂ

4 ~57.78712700 0 _igjégigiigiﬂ

while the time constants of the two first-order systems are
73 = 1.95972526436ws, 14 =0.0173048921492w s
The system transfer-function matrix is readily calculated as

s*+57s+33  V3(5s+1)

_ P(s) P(s)
H(s) = CV3(5s+1) 243543
P(s) P(s)

Now, in order to obtain the partial-fraction expansion of H(s), we calculate matrices
Ay, fork=1,2,3,4:

(—0.1438449538 — .1311668795 j) x 107 276353.9107 + 167636.7853 j

A =
! 276353.9107 4-167636.7853 j —50391.61089 — 18462.28050 |’
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[ (—0.1438449538 4-.1311668795 j) x 10" 276353.9107 — 167636.7853 j

A =
z 276353.9107 — 167636.7853 j —50391.61089 + 18462.28050j |’

A, _ | 07282387310 4.627417546
37| 4.627417546 29.40380979 |

A, — | 0-1376649089 x 107 8860927926
YT 886092.7926  570341.7414

Hence, the H; matrix coefficients take the forms

f. _ [ 01576534923 x 107 201487.8310
b 201487.8310  —22190.06370 |
i _ L [0.2876899076 x 107 552707.8214
2T w|  552707.8214  —100783.2218
i _ L [0.72823873104.627417546
37 W | 4.627417546 29.40380979 |’
i, — L [0.1376649089 x 107 886092.7926
YT w | 886092.7926  570341.7414

Thus, the components of the impulse-response matrix are

Hyy(t) = %[1.134170188 £5(t) (483593.4317 f4(t) — 0.2536567356 x 107 £3(t))
+0.7282387310 £5(1) + 0.1376649089 x 107 £, (1))

1
[1.134170188 f5(t) (—149102.7549 f,(1) + 487323.5314 f5(1))

Hi(t) = —

+4.627417546 f>(1) + 886092.7926 fi (1)),

Hy (t) = %[1.134170188]‘50) (—149102.7549 f4(r) + 487323.5314 f3(t))
+4.627417546 f(1) + 886092.7926 fi (1)),

Hn(t) = %[1.134170188 (1) (35252.04082 f4(r) — 88860.75726 f3(1))
+29.40380979 f5(r) 4+ 570341.7414 f,(1)]

where

fl (t) = 67.51027560761’ fz(t) = 6757.787126981 f3(t) = COS(1804337024I),

)

£u(t) = sin(1.8043370241), f5(t) = ¢~ 85129870421
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Further,

0 8\/3 0 23

Thus, the components of the impulse-response matrix I(z), for the original general-
ized coordinates, are

) = %[1.134170188]‘50) (483593.4317 f4(t) — 2536567356 107 £3(1))
+0.7282387310 £5(1) + .1376649089 107 f; (1)),

In(t) = %[0.3274067319 f5(t) (—149102.7549 f4() + 487323.5314 f3(1))
+1.335820384 f5(1) + 255792.9562 f(1)),

L) = %[3.928880782 F5(t) (—149102.7549 £4(1) + 487323.5314 f3(t))
+16.02984460 f5(1) + .306951547410 £, ()],

Ina(t) = -[1.134170188 f5(r) (35252.04082 f,(r) — 88860.75726 f3(1))

)
+29.40380979 f5(r) 4+ 570341.7414 f,(1)]

7.5 Exercises

For Exercises 7.2-7.10, obtain the discrete-time response and illustrate it with plots
for a duration that shows the salient features of the response, when the duration is
not indicated.

7.1. Compute ¢ for the system of Example 7.4.2 using computer algebra. Then,
using the foregoing expression, compute matrix H of Algorithm DnDOF. When
doing this, notice that, although the latter is given by A", the two exponentials
are different, for their arguments A are. Hint: Notice the relation between the
two different state-variable vectors, z and ¢, as given by Eq.7.41a. Based on this
relation, find the corresponding relation between the two exponentials.

7.2. The system of Example 6.3.1 when the wheels encounter a bump identical to
that of Example 3.4.1. Plot the time response for 20s, assuming that the subway
train is traveling at constant speeds of 50, 71 and 80 km/h.

7.3. The vehicle modeled in Example 6.2.2, to study its behavior under roll motion.
To this end, assume that vo = 1 m/s and @ = 1 Hz. Compare your result with the
response obtained in Example 6.3.1.
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7.4. The system described in Exercise 5.11, for a response defined in terms of
dimensionless generalized coordinates & = x; /I, for i = 1,2, assuming x = 0 and
x=0.Plot &, fori= 1,2, for the time intervals 0 <7 < 5/® and 1000 <t < 1005/ .
Compare your results with those given by the total response given in Sect. 5.6.

7.5. Repeat Exercise 7.4, but now taking into account damping, which can be
modeled by replacing the springs of Fig. 5.24 with a parallel array of a spring and a
dashpot of coefficient ¢, so that ¢/m = 0.002 .

7.6. The system described in Exercise 5.12, for a response defined in terms of
dimensionless generalized coordinates & = x; /I, for i = 1,2, assuming x = 0 and
x=0.Plot &, fori= 1,2, for the time intervals 0 <7 < 5/® and 1000 <t < 1005/ .
Compare your results with those of the total response given in Sect. 5.6.

7.77. Repeat Exercise 7.6, but now taking into account damping, which can be
modeled by replacing the springs of Fig. 5.24 with a parallel array of a spring and a
dashpot of coefficient ¢, so that ¢/m = 0.002.

7.8. The system described in Exercise 5.15, with v =N; /N, and \/k/(J; +J2v2) =
10 Hz under a sudden disturbance 6, (0) = 6,(0) =0, 6; = 1 rad/s, 6, =0.

7.9. The system of Example 5.5.2, with @y = 100 Hz, under the assumption that
Jo = 100m;g. With the purpose of keeping the overall system as heavy as the
original one, m; should be made 1% of m;.

7.10. The system of Example 4.2.1, if with some modifications, is used to model
the human arm under “normal” walking conditions. To this end, the forearm is
assumed to have a length V2 /2a, with a denoting the length of the arm.'> Moreover,
the shoulder joint O; is assumed to undergo a harmonic vertical displacement of
amplitude 50 mm and frequency given by twice the length of one step, i.e., 900 mm,
but no horizontal displacement—Ilaboratory conditions assumed here. Moreover, the
subject is assumed to walk at a speed of 1 step/s. Use anthropometric data for the
mass of the arm and the forearm to produce an undamped two-dof system, with
reasonable values for the masses and the moments of inertia of the arm and the
forearm.

7.11. The system of Example 7.4.2 is revisited here. Simulate the time response of
this system under the assumption that, with the system at rest at = 0, impulsive
loads F(t) = Fy6(t) and T(t) = ToS(¢) are applied. Consider three cases: (1) Fy =
Mg/w,THy=0;12) Fp=0,To =Mgr/w; (3) Fh =Mg/w, Ty = Mgr/®. In all three
cases, assume the numerical values given in that example and w = 1Hz.

121 eonardo da Vinci concluded that the ratio of the forearm length to that of the arm is 71.4%, not
too far from the assumption adopted here.
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Chapter 8
Vibration Analysis of Continuous Systems

And the spiral in every thing
disperses its vibration as it turns:
motion knows no rest.

Paz, O., 1960, Libertad Bajo Palabra,
Lecturas Mexicanas 4, Mexico City.! Translated by the author.

8.1 Introduction

The continuum is an abstraction that finds extensive applications in mechanics, for
it serves to model many mechanical systems, such as fluids and structural elements
of the most complex shapes. In fact, all mechanical systems encountered by the
engineer are most accurately modeled by continua, but, in some instances, the
type of motion most likely to occur is describable by a finite set of independent
generalized variables. This is why we can interpret mechanical systems with
n-dof as approximations of continuous systems; the latter are characterized by the
presence of infinitely many dof. For example, the membrane in a loudspeaker is
most accurately modeled as a continuum, but, because of the symmetries of its
shape and those imposed by its constraints, we can, in many instances, model it
as a simple, single-dof mass-spring-dashpot system. If non-symmetries are present,
or if we are interested in modeling the imperfections of the design and the assembly,
then a continuous model becomes mandatory.

We will not be concerned in this chapter with arbitrary continuous systems, but
rather with the simplest ones, i.e., those with one single spatial variable. In spite
of this limited scope, we will be able to model many practical mechanical systems,
such as prismatic bars under axial and torsional motion; strings under lateral motion;
and beams under flexural motion. In all these cases, the geometry of the system,

'From Octavio Paz’s 1944 poem Condicion de Nube.

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 455
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_8,
© Springer Science+Business Media, LLC 2011
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which will be referred to as the element indistinctly, is assumed to be simple, namely,
of a constant cross section, whose detailed shape, in most cases, is not needed. As
will become apparent in the sections below, all that matters for the purposes of
our analysis is the global properties of the cross section, such as its area, its polar
moment of inertia, and other similar area properties. Therefore, the configuration
of the overall element is completely known when the location of a landmark point
on its cross section is known as a function of a variable, say x, defined along a line
perpendicular to the cross section, and time . We will thus define the displacement,
whether translational, in which case it is denoted by u(x, ¢) or y(x, ¢), or angular, in
which case it is denoted by 0(x, 1), as a function of two variables, x and 7. Here, x
takes any values between a left value, say a and a right value, say b. That is,

u=u(x,t), 0=0(x,t), a<x<b, t>0 (8.1)

Therefore, we can regard the continuum as the limiting case, in which n — oo, of
a finite set of n generalized coordinates { x; }", where

a=x1<x < <x,=b (8.2)

We shall see that all properties studied for n-dof systems, e.g., the existence of
natural frequencies and natural modes, orthogonality of the latter, etc., find their
counterpart in the case of continuous systems. A major difference will be made
apparent in the case of continuous systems: the number of natural frequencies and
natural modes becomes now infinite.

8.2 Mathematical Modeling

We derive below the mathematical models of the systems that we will consider
in this chapter: (1) bars under axial vibration; (2) bars under torsional vibration;
(3) strings under transverse vibration; and (4) beams under flexural vibration. In
all cases below, we assume that the motions under study produce small enough
strains on the element at hand so as to allow us to assume safely that the constitutive
material operates in the linearly elastic regime. This leads to finite axial or angular
displacements in bars, and small transverse displacements in strings and beams,
assumptions that will be invoked when deriving integrals for the mathematical
models to be obtained in the subsections below.

8.2.1 Bars Under Axial Vibration

We first consider the prismatic bar shown in Fig. 8.1a. This bar has cross-section area
Ay, constant Young modulus of elasticity £ and mass (U per unit length. Moreover,
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Fig. 8.1 (a) A prismatic bar under axial vibration; (b) the FBD of a differential element of
length dx

for the sake of conciseness, we will assume that u is also a constant. From the FBD
of the differential element shown in Fig. 8.1b, it is apparent that

df(x,t) dr — #dxazu(x,t)

dx ar?
Furthermore, let us denote with o(x,7) the stress at the cross section located
at distance x from the left end, at time ¢. This stress is assumed to be uniformly
distributed throughout the cross section, i.e.,

fx1)
Ay

(8.3)

o(x 1) = (8.4)

Likewise, we let €(x,z) be the strain at the same cross section, assumed to be
uniformly distributed throughout the cross section, i.e.,

_ du(x,r)
E(X,t) = ax (85)
Next, we invoke Hooke’s Law:
o(x,1) = E€e(x,t) (8.6)

Upon substitution of Eqs. 8.4-8.6 into Eq. 8.3, and dropping of the common factor
dx from both sides of the same equation, we obtain

%u(x,r)  J%u(x,r)
EAS5 5 = =35 8.7

which can be recast in the form

d%u(x,t) _p? d%u(x,t)

0.2 EIR O<x<lI, t>0 (8.8a)
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Fig. 8.2 A circular cylindrical bar under torsional vibration

where the constant appearing in the right-hand side has been denoted as a square
because it is the quotient of two positive quantities, and is thus defined as

_ [
B=\/% i (8.8b)

which, as the reader is invited to verify, has units of speed-inverse. Note that the
mathematical model derived above consists of a partial differential equation (PDE)
in u. The integral of this equation yields a function u(x,#) determining the motion of
the bar under study both in the one-dimensional x-domain and in the time-domain.
Therefore, in order to find a particular integral of this equation, we need both initial
and boundary conditions. Moreover, since the PDE of interest is of the second order
in both x and 7, we need two initial conditions and two boundary conditions. Details
on these conditions will be discussed in Sect. 8.3.

8.2.2 Bars Under Torsional Vibration

Let us now consider the circular cylindrical bar of Fig. 1.6, reproduced here as
Fig. 8.2, undergoing torsional vibration.

The FBD of a differential element of length dx and differential mass moment
of inertia about the axis dI, of the bar under study, is included in Fig.8.3. In this
figure, the torque acting at the cross section located a distance x from the left end is
defined as 7(x,7). We further define y(x,7) as the angular deflection per unit length,
also known as the shear deformation; y(x,t) is measured in units of rad/m, and is
given by 5

0
y(x,t) = o (8.9)

Let us now consider an external fiber of the bar that prior to deformation is
parallel to the axis of the bar, and let ¢ denote the angle made by that fiber with
its initial configuration, as depicted in Fig. 8.3. Then, for “small” values of ¢, and
noticing that the radius of the cross section is », we have, from the same figure,

~t = —
0] an ¢ I
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Fig. 8.3 FBD of a differential element of a circular cylindrical bar under torsion

and, if we recall that 0 is a function of two variables, x and 7, then

O=r—=ry (8.10)
dx
Further, application of Euler’s Law, Eq. 1.4b, to the element of Fig. 8.3 yields

d1(x,1)
ox

90(x,1)
ot?

dx = (dl) (8.11)

where 1
dl = Erzdm, with dm = prridx
and p defined as the constant mass density of the bar, which has units of kg/m?.

Therefore, .
dl = Epm“dx (8.12)

Furthermore, we invoke Hooke’s Law for torsion, which takes the form
T(x,t) = GJy(x,1) (8.13)

and rightfully has units of Nm.

In the above equation, G is a constant known as the shear modulus, and has units
of stress, i.e., of N/ mz, while J is another constant denoting, in the case of a circular
cross section, the area moment of inertia of the cross section about the axis of the
bar, i.e.,

J==mr
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Moreover, the product GJ is known as the torsional stiffness of the bar. Note that
the torsional stiffness is independent of the bar length and has units of Nm?. Upon
substitution of Eq. 8.9 into Eq. 8.13, we obtain

dat(x,t) 9%0(x,t)
ox =o/ ox?

(8.14)

Moreover, if Eq. 8.14 is substituted into Eq. 8.11, with the expression (8.12) derived
above for dI, the governing equation is obtained as

%0(x,t) 1 _ ,9%0(x,1)
) Z > .
GJ 72 2npr EICR O<x<lI, t>0 (8.15)

or
9%20(x,1) 7B2826(x,t)
ox2 orr

which is formally identical to Eq. 8.8a, with constant 3 now defined as

_ Jmprt _ |p
B= _ZGJ_\/; (8.16b)

and has, as in Sect. 8.2.1, units of speed-inverse.

Again, the mathematical model derived above is a PDE in 0(x,7) of the second
order in x and ¢. All that was said for the mathematical model of the prismatic bar
under axial vibration, then, is applicable to the mathematical model of the circular
cylindrical bar under torsional vibration.

O<x<l, t>0 (8.16a)

8.2.3 Strings Under Transverse Vibration

Shown in Fig.8.4a is a string of uniform mass per unit length u undergoing
transverse motion. We are interested in motions entailing small absolute values of
the slope y'(x), and negligible displacements in the horizontal direction. Moreover,
we assume henceforth that the effects of gravity are negligible, and hence, gravity
will not be considered. This assumption implies that the prevailing values of the
inertia forces are much greater than those due to gravity. As a consequence of the
foregoing assumptions, the particles of the string can be assumed to be in static
equilibrium in the horizontal direction, although they are in dynamic equilibrium
in the vertical direction. Furthermore, by virtue of the small-slope assumption, the
length ds of a differential element of the string can be safely approximated as its
horizontal projection, dx. Now,let us look at the FBD of a differential element of
the string, of length ds, that is subjected to a tension acting on the left end, 7, and
one acting on the right end, 7z, as shown in Fig. 8.4b. By virtue of the small-slope
assumption, the horizontal projection of 77, can be safely approximated by 7, itself,
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Fig. 8.4 A string under transverse vibration: (a) general layout; (b) a differential element under
horizontal static equilibrium; (c) the same element under vertical dynamic equilibrium

the same approximation holding for the horizontal projection of 7g. Moreover, since
we are assuming a static equilibrium of the differential element under study, in the
horizontal direction, the two tensions are bound to balance each other, i.e.,

T, = TR (8.17)

As a consequence, then, if no external forces act on the string, the tension along
the whole string is uniform. Henceforth, we denote this uniform tension by 7y. Note
that this assumption is not valid in the case of a string hanging from the ceiling, for,
in that case, the weight of the element induces a difference, in fact a gradient, in the
tension acting upward and the tension acting downward on the element.

Next, let us write the Newton equation for the element shown in Fig. 8.4c in the
vertical direction:

9%y (x,1)

Tosin(0 +d0) — 1sin O = ‘udST

(8.18)
Furthermore, under the small-slope assumption, sin 6 and sin(6 4+ d6) can be safely
approximated by 6 and 6 + d0, respectively, and, as mentioned above, the length
ds can be approximated by its horizontal projection dx. Thus, Eq. 8.18 reduces to

9%y(x,1)

T()de = ﬂde

(8.19)
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Moreover, noticing that angle 0 is a function of both x and ¢, we can write

46 96(x,1)

On the other hand, by virtue of the small-slope assumption,

0(x,1) = % (8.20b)

Upon dividing both sides of Eq. 8.19 by dx, and substituting Egs. 8.20a and b into
the equation thus resulting, we obtain

9%y (x,t 9%y (x,t
7 ;E;):“ 3(;;), 0<x<l, t>0 (8.21)

which can be recast in the now standard form

azy(xvt) :ﬂzaz)’(xat)
ox? oz’

_ [m
B= \/;0 (8.22b)

Once more, the mathematical model derived here is a PDE in y(x,7) of the second
order in x and 7. Again, 3 has units of speed-inverse.

O<x<l, t>0 (8.22a)

with constant 3 now defined as

8.2.4 Beams Under Flexural Vibration

Shown in Fig. 8.5a is a linearly elastic beam undergoing flexural motion. What this
means is that all particles of the beam, similar to those of the string, are in horizontal
static equilibrium, but in vertical dynamic equilibrium. Here, we neglect the mass
moment of inertia of the element about an axis perpendicular to the plane of the
figure, which, together with our assumption of small deformations and a suitable
geometry of the beam—maximum height of the beam section, in the case of variable
cross sections, smaller than one tenth the length of the beam—Ieads to what is
known as an Euler-Bernoulli beam. We will further assume that the beam has a
uniform cross section throughout its length, and that the mass distribution y per
unit length is constant. Note, moreover, that by virtue of the theory of beams, the
normal stress acting on a beam section is not uniform, but varies linearly from top
to bottom. In any instance, we are not interested in the normal stress at a point, but
rather in the resultant normal force f(x,#) and the resultant bending moment M (x,1)
acting on the whole cross section located a distance x from the left. Note that both
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Fig. 8.5 An elastic beam under flexural vibration: (a) general layout; (b) FBD of a differential
element

the shear force and the bending moment are the resultant of the distributed shear
and normal stresses acting throughout the cross section. By the same token, we are
not interested in the tangential stress acting at each point of the cross section, but
rather in the shear force Q(x,#) acting on the whole section. One more fundamental
assumption in our study, under which the strains in the beam are small, implies that
the slope of the neutral axis of the beam, a.k.a. the elastica, is “small.” This is known
as the small-slope assumption.
Now, the dynamic equilibrium of the differential element of Fig. 8.5b leads to

20(x,t 0%u(x,t
0.+ P2 i g1y = p D (8.23)
We now recall the relations below:
e From the small-slope assumption,
du(x,t
0(x,1) ~ u(x,t) (8.24)

ox
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e From beam theory, we have the constitutive equation below:

2
e )= i) .
where E is the Young modulus of elasticity of the beam material and / is the area
cross-section moment of inertia about an axis passing through the beam axis in a
direction normal to the plane of motion. Moreover, the product E1 is known as the
beam flexural rigidity. In our case, the flexural rigidity is constant and depends
entirely on both the material and the form of the cross section, but it does not
depend on the beam length; the flexural rigidity, additionally, has units of Nm?.
Further, balance of moments about the center of mass of the element, i.e., the
Euler equation, leads to

M(x+dx,t) —2Q(x,t)E - MM —M(x,t)=0

where, obviously,

oM (x,t
M(x+dx,t) = M(x,t)+ ﬁdx
ox
Upon simplification and dropping of the second-order terms in the above
equation, we obtain the fundamental relation between the shear force and the
bending moment, namely,

IM(x,1)
=—" 8.26
Ox.1) ==~ (8.26)
Equations 8.25 and 8.26 thus yield one more relation, namely,
d0(x,t) P uxc(x,1) *u(x,1)
— = —El—axz = —El—a o (8.27)

* The Newton equation in the vertical direction leads to

*u(x,t)  9Q(x,1)
M5 =0 &

* The governing equation now takes the form

4 2
Ela u(x,t) d“u(x,r)

= .2
FE R A (8:28)
which can be cast in the simpler form
Hu(x,t) ,9%u(x,t)
3 3 — .2
o +pB o2 0 (8.29a)
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with constant f defined as

(BN 8.29b

p= (EI) (8.29b)

Note that, contrary to the three previous cases, the governing equation of the beam
under flexural vibration is now a PDE of the fourth order in x, but it is still of
the second order in ¢. Hence, in order to fully determine one particular integral of
the foregoing equation, we need now four boundary conditions. This issue will be
discussed further Sect.8.3. As the reader is invited to verify,  has now units of

Vs/m.

8.3 Natural Frequencies and Natural Modes

We study now the mathematical models derived in Sect.8.2. To do this, we
distinguish two cases, models comprising second-order partial derivatives and those
comprising fourth-order partial derivatives.

8.3.1 Systems Governed by Second-Order PDE

In deriving the mathematical models of the systems of this class, we denoted with
u(x,t) and 6(x,r) the axial and the angular displacements of a bar, respectively; we
used y(x,1) to denote the vertical displacement of a string. In the discussion below,
we denote by w(x,7) any of the three foregoing functions of x and 7, namely, u,
0 or y. Moreover, all the systems of the class under study are governed by a PDE of
the same form, namely,

2 2
0 W(X,l) :ﬁza ";(';Cat)’ 0<x<l’ tZO (830)

x2 t
where 3 was already defined in Eqgs. 8.8b, 8.16b and 8.22b.
In trying to find integrals for Eq. 8.30, we resort to the method of separation of

variables, which consists in expressing the integral sought as the product of two
functions, each of a single variable, i.e., as

w(x,t) =W(x)T (1) (8.31)
Upon substitution of Eq. 8.31 into Eq. 8.30, we otain

W' ()T (1) = B*W ()T (1)
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which can be rearranged as
1 W'(x) T()

B2W() T
Now, in the above equation, we have a ratio of two functions of x equated with
a ratio of two functions of 7. Since x and ¢ are independent variables, the only
possibility we have to verify the above equation is that both be constant, i.e.,

LW ..
— (x) :m:C:const
B? W(x) T()
which thus yields two ODEs, namely,
T(t)—CT(t) =0
W’ (x) —CB*W(x) =0

So far, we have left C arbitrary. Further, we recall our assumptions regarding the
variables involved, i.e., the axial displacement u or the angular displacement 0 of the
cross section of a bar, or the transverse displacement y of a string. In any instance, we
have assumed that these displacements are either small or finite. As a consequence,
the above equations should yield bounded, i.e., stable integrals, which requires that
the constant coefficient multiplying the function itself in the second term of the left-
hand side in each of the two foregoing equations be positive. This means that C
must be negative.
Moreover, we notice that the above-mentioned constant has units of frequency-
squared, and hence, we let
C=-0 (8.32)

which thus leads to the two equations below:

T(t)+ T (1) =0 (8.33a)
W (x) +A*W(x) =0 (8.33b)

with constant A defined as
A=Bw (8.33¢)

and o being a frequency as yet to be determined.

Therefore, Eq. 8.33a defines an initial-value problem for T (t), whose solution we
already derived in Chap. 2. That is, if we are given initial conditions 7'(0) = T and
T(0) = Vp, then the integral of the said equation is

T(t) =Tycoswt+ % sin @t (8.34)

On the other hand, Eq. 8.33b defines a boundary-value problem for W (x). Here, we
need two conditions on either W (x) or W’(x) in either of the extremes of the spatial
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Fig. 8.6 A fixed-free bar under axial vibration

domain of interest, i.e., at x = 0 or at x = [. In any instance, the integral of the
equation at hand takes the form

W (x) = Acos(Ax)+ Bsin (Ax) (8.35)
with constants A and B to be determined from the boundary conditions (BCs). The
type of boundary conditions for a specific case depends entirely on the loading and
the support of the system at hand, as we describe below.

8.3.1.1 Bars Under Axial Vibration

In the most typical case, we have a bar with, say, its left end fixed and its right end
free, as shown in Fig. 8.6, the boundary conditions thus being

u(0,6)=0, o(l,t1)=0
Note that, by virtue of Egs. 8.4, 8.5, and 8.6, the second of the above BCs leads to

du(x,r)
ox ’x:l =0

As a consequence, then, the two boundary conditions on W (x) are
w(0)=0, W()=0 (8.36)

Upon imposition of the foregoing BCs on the expression for W (x) given in Eq. 8.35,
we have

Acos(0)+Bsin(0) = 0
—AAsin(Al)+BAcos(Al) =0
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which is a system of two homogeneous linear equations in A and B, and can be cast
in the form

—A siln(M) A co(s)(kl)} [ﬂ - m (8.37)

Obviously, we look for a nontrivial solution where the coefficients A and B are not
both zero; for Eq. 8.37 to admit such a solution, then, the determinant of its matrix
coefficient should vanish, i.e., if A # 0, then we must have

cos(Al)=0 (8.38a)

which is the characteristic equation of the given problem. Its roots are the
characteristic values or eigenvalues, of the boundary-value problem (BVP) defined
by Eq. 8.33b and the BCs of Eq. 8.36. The characteristic equation holds if and only if

37” or Ak:@"_—lm, k=1,2,... (8.38b)

T
’”_E’ 21

We have, therefore, an infinity of characteristic values A;, which thus lead to
infinitely-many solutions of the BVP at hand; moreover, it is apparent from Eq. 8.37
that A = 0, and hence, W (x) takes the form

Wi (x) = Bysin ((Zk;—ll)”x) k=1,2,... (8.39)

The above set of characteristic solutions are known as the eigenfunctions of the
problem. Moreover, because these functions define the shape of the motion of the
bar at hand, the same functions are also known as the natural modes of the bar. Note
that the natural modes depend not only on the nature of the bar under study and its
physical parameters, but also on the BCs involved. Now, from Eq. 8.33c, w is found
to admit infinitely many solutions as well, which are represented as @y. These are
the natural frequencies of the system at hand, which are defined as

A (k—Dm 2k—1_ [EA,
o= = = g k=12 (8.40)

Also note that @y, as given above, is a quantity with units identical to those of
the square root therein. The corresponding radical, in turn, can be regarded as the
quotient of the quantity EA;/I, which is nothing but the stiffness of the rod when
regarded as a lumped spring, as displayed in Eq. 1.9, divided by ul, which is the
mass of the bar. Thus, @y has consistently units of frequency, each of its (infinitely
many) values being termed a natural frequency of the bar under study. We thus have
an infinity of natural frequencies, a natural mode being associated to each of them.
Moreover, by virtue of Eq. 8.34, each natural frequency defines a function of time
T;(¢) of the form
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Fig. 8.7 Natural modes of a bar under axial vibration: (a) undeformed configuration; (b) first
mode; (c¢) second mode; (d) third mode

Fig. 8.8 A circular O(x,t)
cylindrical bar, with its two y

ends fixed, under torsional
vibration @ )

v/
| 7
é
— l -
_ Vok .
Ty (t) = Tor cos it + o sin @yt (8.41)
k

Depicted in Fig. 8.7 are the undeformed configuration and the first three natural
modes of the bar of Fig. 8.6. In that figure, we show a uniform pattern painted on
the undeformed bar in Fig. 8.7a; this pattern is deformed as the bar takes the shapes
of its first three modes.

8.3.1.2 Bars Under Torsional Vibration
We now consider the BCs associated with the bar under torsional vibration depicted
in Fig. 8.8 whose two ends are fixed to walls constituting an inertial frame.

Here, the boundary conditions are

0(0,t)=6(l,r) =0
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which readily lead to
wW(0)=w({1)=0 (8.42)

and hence, if we adopt a form of the integral of Eq. 8.33b in the form of Eq. 8.35,
then we have

Acos(0) + Bsin(0)

=0
Acos(Al)+Bsin(Al) =0

thereby obtaining, again, a system of two homogeneous linear equations in A and B,

namely,
y LOSEM) sin(()u)] B] - m (8.43)

The foregoing system admits a nontrivial solution if and only if its determinant
vanishes, a condition that is expressed as

sin(A) =0

which is the characteristic equation of the problem at hand. Note that this equation
admits, as in the case of the bar under axial vibration studied above, infinitely many
roots, that will be labelled A;, namely,

k
Ad = Tk, or ;Lk:”T, k=12, ... (8.44)

The foregoing roots, thus, determine the natural or normal modes of the bar under

torsion, with its two ends fixed. Furthermore, from the first of the foregoing
homogeneous equations, A; = 0, the corresponding eigenfunctions then being

k
Wi (x) = Bysin <?> k=12, ... (8.45)

Shown in Fig. 8.9 are the first three modes of the system under study.
Again, substitution of Eq. 8.45 into Eq.8.33c, with A and @ now subscripted,
leads to the natural frequencies associated with the above modes:

k Grr?
= — =7k ——, k=12, ... 8.46
Bl T ‘ulz ) 9%y ( )

W
It is noteworthy that the above square root has in its radical the quotient of the
torsional stiffness of a circular cylindrical bar, as introduced in Sect. 1.5.1, when
regarded as a lumped torsional spring, namely, (1/2)wG(r*/1), divided by the mass
moment of inertia of the bar, i.e., (1/2)ulr>. Hence, the above square root has units
of frequency. Again, each natural frequency @y leads to a function of time 7;(z) of
the form of Eq. 8.41.
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Fig. 8.9 Natural modes of a
bar under torsional vibration:
(a) undeformed
configuration; (b) first mode;
(¢) second mode; (d) third
mode

8.3.1.3 Strings Under Transverse Vibration

We now derive the natural modes and natural frequencies of vibration of the
string sketched in Fig. 8.10a. In the analysis below we recall that gravity has been
neglected at the outset. Moreover, each end of the string is fixed to a massless trolley
that can slide freely in a direction parallel to that of the motion of the string, by
means of the wheels rolling on a guideway. Further, we assume that the string moves
in a vertical plane; by virtue of our hypotheses, then, gravity does not appear in the
model that we will formulate below.?

The BCs are now derived by resorting to the FBD of the trolleys. We focus on
the FBD of the right trolley, depicted in Fig. 8.10b, which makes it apparent that the
force exerted by the guideway on the trolley wheels, and hence, on the trolley itself,
is normal to the axis of the guideways, for we have assumed that the inertia of the
trolley is negligible. Since the trolley is massless, it must be in static equilibrium,

2Even in the presence of gravity, we can always decompose the motion of the string into a rigid-
body motion downwards, due to gravity, and a vibratory motion, the latter being the subject of this
chapter.
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4

Fig. 8.10 A string with its two ends free to slide along parallel guideways: (a) general layout; (b)
FBD of its right trolley

which means that the tension exerted by the string onto the trolley must be normal
to the axis of the guideways as well. We therefore have the BCs below:

dy(x,t) | dy(xt)
ox  |[F07

ox

=0 (8.47)

x=l

The two foregoing boundary conditions thus lead to corresponding BCs on W (x),
namely,
wW'(0)=0, W ()=0 (8.48)

Upon imposing the above BCs onto function W (x) as given by Eq. 8.35, we obtain
the conditions below:

— Asin(0) + Bcos(0)
—Asin (A1) 4+ Bcos (A1)

(8.49)

=0
=0 (8.50)

The two above equations are similar to those derived above for other cases, i.e.,
linear homogeneous, and can thus be cast in the form

—si:(M) cos;?tl)} [Z] B m (8.51)

which admits nontrivial solutions if and only if its determinant vanishes, i.e., if and
only if

sin (A1) =0 (8.52)

thereby obtaining the characteristic equation of the problem at hand. Its roots yield
the infinitely many eigenvalues displayed below:
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Fig. 8.11 The first three natural modes of vibration of the string supported on free-sliding trolleys

Al=0.7, ... or )Lk:%(k—l), k=12, ... (8.53)

the eigenfunctions associated with the foregoing eigenvalues being derived upon
noticing that, from Eq. 8.49, B, = 0, and hence,

Wi (x) = Ay cos <Mx) k=1,2,... (8.54)

the first three of which are displayed in Fig. 8.11. The presence of a rigid mode in
this example is noteworthy. Again, note that each natural frequency wy leads to a

function of time 7}(¢) as in the previous cases. The natural frequencies are derived
from the general relation, Eq. 8.33c, i.e., as

o = % = /%Ak (8.55)
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Fig. 8.12 A string with its M, To
two ends fixed
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Fig. 8.13 The natural modes of a string with its two ends fixed: (a) first mode; (b) second mode;
(¢) third mode

As a second example, we consider the string with its two ends fixed, as shown in
Fig.8.12. It is left as an exercise to the reader to show that the eigenfunctions of the
string of Fig. 8.12 are identical to those of the bar under torsional vibration with its
two ends fixed. The three natural modes of this string are displayed in Fig. 8.13.

Now let us study the BCs for the case in which the trolley of the right-hand
side of Fig. 8.10 has a non-negligible mass M. The FBD of the trolley under these
conditions is shown in Fig. 8.14.

In Fig. 8.14, §; = dy/dt?|,—;. Thus, applying Newton’s second law to the trolley
in the direction of motion,

My, = —1sin 6;
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Fig. 8.14 The FBD of the
heavy right-hand side trolley

Under the assumption that 6; is “small”, then

0
sinf ~ 6, ~tan G =y, = i
ax (17[)
We thus have
9%y dy
M— = —Ty=— 8.56
572 | ) (e " (8.56)
or, if we assume, as usual, that
¥ 1) = WE)T () (8.57)

then, Eq. 8.56 leads to the desired BC, namely,
MW ()T (t) = —toW' ()T (1)
But, since T(r) obeys Eq. 8.33a, we have
T(1) = —w?T(r)
and hence, the above BC becomes
©>MW (DT (1) = oW/ ()T (1)

However, T'(¢) is not identically zero—it may vanish instantaneously, though—and
hence, we can delete this function from the above equation to obtain the BC

W) —0*=W() =0 (8.58a)
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Furthermore, if we assume that the left-end of the string is fixed, we have the
additional BC
Ww(0)=0 (8.58b)

and hence, the coefficients A and B of the general solution (8.35) obey the relations
Acos(0) + Bsin(0) = 0

—[Asin(Al) + @? %cos(ll)]A—i—[lcos(ll) 0] A—/Ism(ll)] =0
To To

or, in the usual form,

| witancin] 5] o
oM =
—Asin(Al) — @ —cos(?tl) Acos(Al) — o> sin(Al) | (B 0
For nontrivial solutions, then, the determinant of the above matrix should vanish,
which thus yields the characteristic equation

A cos(Al) — wzi—/lsin(ll) —0
0

But, from Eq.8.33c, > = A2/B% = (1A?)/u, and hence, the above equation

leads to
2

Acos(l) — 2 M (Al =0

or, for A # 0,
cos(Al) — %M sin(Al) =

Moreover, the numerator and denominator of the function appearing in the
second term of the foregoing equation are now multiplied by /, which thus leads to

tan(Al) = —— (8.59)

where m is the total mass of the string. The above equation is transcendental, its
infinitely-many roots being most easily found by graphical means upon superim-
posing the plots of the two functions f(Al) = tan(Al) and g(Al) = (m/M)/(Al); the
eigenvalues A;, A;, etc. can then be obtained from the abscissae of the intersections
of the two plots. Finding these values is left to the reader as an exercise.

One more case worth analyzing is the same system of Fig.8.10 when the
massless right-hand trolley is suspended from a lumped spring of stiffness kg, as
shown in Fig. 8.15.
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Fig. 8.15 String with left-end fixed and right-end constrained by a guideway and suspended from
a lumped spring: (a) general layout; (b) FBD of trolley

From the FBD of Fig. 8.15b, with y; = y(I,¢) and 6; ~ tan 6; = dy/dx|,—; =y}
—ksyi + Toy; =0
or, if we recall Eq. 8.57,
—kW (DT (t) + oW ()T () =0

and, since 7'(¢) is not identically zero, we can delete it from the above equation to

obtain the BC L
W'(l) = T—SW(I) (8.60)
0

Furthermore, the BC at the left-end is, again, W (0) = 0, the two BCs thus becoming
Acos(0)+Bsin(0) =0

—[Asin(Al) + &Cos(kl)]A +[Acos(Al) — k sin(Al)]B =0
To T

or, in the usual form,

1 0 Al o
—?Lsin(kl)—%cos(?tl) kcos(?tl)—%sin(kl) [B] N [O]
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Fig. 8.16 A belt-pulley transmission with the belt undergoing transverse vibrations

A nontrivial solution of the foregoing system of linear homogeneous equations thus
requires that the determinant of the matrix coefficient vanish, i.e.,

Acos(Al) = %sin(ll)
0

or
tan(Al) = 2 (A1) (8.61)
ksl

thereby ending up, again, with a transcendental equation whose roots yield the
eigenvalues of the problem under study. These roots can be found, again, by super-
position of the plots of the functions f(Al) = tan(Al) and g(Al) = —[79/ (ksl)] A1
The infinitely many intersections of the two foregoing plots, then, yield the
eigenvalues A, A, etc.

Another system of engineering relevance is the belt-pulley transmission shown
in Fig. 8.16 whose transverse vibrations can be treated as those of a string.?

In order to establish the boundary conditions of the belt, we look at the geometry
around the bottom separation points S and S’ of the pulleys, as sketched in
Fig. 8.17a,b, respectively, where

ys =y(xs,t), yg =y(xg,t)

It is now apparent from Fig. 8.17a that the slope of the belt at S is given by

Q =tanf = s
x| (45.0) a=ys
and hence,
dy
(-5 | =x
sy

3Special assumptions on the belt geometry and construction must be introduced here for the string
model to be valid. For example, a “belt” made of a rubber O-ring would be a candidate for this
analysis.
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a Y

Fig. 8.17 Geometric relations at the separation point of the belt from the pulley: (a) bottom left-
end; (b) bottom right-end

Upon expansion,
dy

2
: ysax

ox

= _xS

(xst (xs.1)

But, at S, both y = 0 and dy/dx = 0, if the belt is to remain taut. Likewise, xs & 0,
and hence, the foregoing relation leads to

9

3 =0 (8.62)

(0.0)

Now, if we look at the right pulley, in Fig. 8.17b, the slope at the separation point
S’ is given by

@ tan¢g = Xy 1
3 (XS/ J) a—yg
ie.,
dy
@[ =,
|: a‘x (xs/,t) | s

Again, if the belt is to remain taut, y =~ 0 and dy/dx =~ 0 at §’, while xg = [, the
foregoing relation thus leading to

9

ox =0

(L)

with identical relations for the upper section of the belt. Now it is apparent that the
BCs for the pulley are
dy

),
dx =0 =

=0
(O,l) ax

(1) -
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which thus lead to
wW(0)=0, W()=0

and hence, the eigenvalues of the system under study are those of Eq. 8.53, which
were derived for identical BCs. We thus have

)Lkzg(k—l), k=12, ... (8.63a)

The natural frequencies of the system are, in turn,

L P (R )
o= =7k 1)\/:_7:(1( Dy/op (8.63b)

Again, it is noteworthy that the radical is the quotient of the stiffness, 7 /I, divided
by a mass, (/. In summary, the eigenfunctions of the system under study are

W, = Ay cos (@x) k=1.2,... (8.63¢)

Notice the presence of a rigid mode for this system.

8.3.2 Systems Governed by Fourth-Order PDEs: Beams
Under Flexural Vibration

The mathematical model for beams under flexural vibration is displayed in Eq. 8.28.
If we apply again the technique of variable separation to this equation, we obtain

WY ()T () + B*W ()T (1) = 0

which can be readily rewritten in the alternative form

LW 10

B* W) ()
where we have used our experience gained in the study of systems governed by
second-order PDEs to produce the last equation. We obtain, again, two ODEs, one
for W (x) and one for T'(¢), namely,

T(t)+ 0T (1) =
W (x) — AW (x) =

0 (8.64)
0 (8.64b)

with A defined as
A=BVo (8.64¢)
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Fig. 8.18 A clamped-free Ly(z)
beam with uniform cross
section M, El=const

7 !
Y T

Note that the pair of Eqs. 8.64a and b is similar to the pair of Eqgs. 8.33a and b,
except that the second of those equations is of fourth order. The integration of the
equation in 7'(¢) needs no further discussion, that in W(x) is now addressed. The
general form of the integral of Eq. 8.64b is known to be [1]

W (x) = Acos(Ax)+ Bsin(Ax) + Ccosh (Ax) + Dsinh (Ax) (8.65)

whose four coefficients A, B, C, and D are to be determined from the BCs of the
given problem.

Let us consider the clamped-free beam of Fig. 8.18, of constant cross section of
area Ay, flexural rigidity E7 and uniform mass per unit length u.

The boundary conditions of the beam under study are readily derived: At the
clamped end, both the displacement u(x,7) and the slope du(x,r)/dx vanish, while,
at the free end, both the bending moment M (x,7) and the shear force Q(x,7) vanish.
We thus have, at the clamped end,

du(x,t)
dx x=0

u(0,1) =0,

In setting up the BCs for the free end, we realize that we have such conditions
in terms of bending moment and shear force, not in terms of displacement and its
derivatives. We see here an essential difference in the two sets of BCs; this difference
is stressed by terming the first set, i.e., those associated with displacement and slope
geometric BCs. Those associated with bending moment and shear force are termed
natural BCs. Furthermore, if we recall the constitutive equations (8.25), we can set
up the natural BCs as

Pu(x,t)| 0 3u(x,t)

oxr |, ox3

=0

x=l

Now, the four BCs derived above lead to corresponding BCs on W (x), namely,
W(0)=0, W(0)=0, W'(l)=0, W"'()=0 (8.66)

Upon imposing the geometric BCs derived above onto W (x), we obtain, at x = 0,

A+C=0, B+D=0
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which thus leads to a simpler form of W (x), namely,
W (x) = A[cos (Ax) — cosh (Ax)] + B[sin (Ax) — sinh (Ax)] (8.67)

Furthermore, we impose the natural BCs, at x = [, onto the form of W(x) given
in Eq. 8.67, thus obtaining two more conditions on the two remaining coefficients,
A and B, namely,

cos(Al)+cosh(Al) sin(Al)+sinh(Al) | [A| [0 (8.68)
—sin (A1) +sinh (Al) cos(Al) +cosh(A)| |B] |0 '

What Eq. 8.68 represents is a system of two linear homogeneous equations in A
and B. Since the trivial solution A = B = 0 yields the equilibrium configuration
w(x,t) = 0 of the beam, which we already know, we are after values of these
coefficients that do not vanish simultaneously. This means that the matrix coefficient
of the above equation must be singular, and hence,

cos(Al) +cosh(Al) sin(Al)+sinh(Al)

det] _ Gin (A1) + sinh (A1) cos (A1) + cosh (Al)

=0

which is an equation in A only, free of A and B. The above equation is, then, the
characteristic equation of the problem at hand. Upon expansion of the determinant,
this equation leads to

cos(Al)cosh(Al)+1=0

or
1
cos(Al) = cosh(A 1) (8.69)

Solving for A from the above equation can be done, as in similar cases, resorting
to a graphical approach. To this end, we regard the left- and the right-hand sides of
the above characteristic equation as independent functions of (A!), and plot them
vs. (Al). Upon superimposing the two plots, the solutions sought are given by the
abscissae of their intersections, as shown in Fig. 8.19. It is apparent that we obtain,
again, infinitely many eigenvalues. Moreover, the large eigenvalues, from the third
on, can be safely approximated by the roots of the cosine function.

The first three modes of the beam under study are shown in Fig. 8.20. The natural
frequencies of the beam at hand are now obtained from Eq. 8.64c, namely,

A 2

W=—5 or a)kzﬁ, k=1,2,...
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Fig. 8.19 The infinitely-many eigenvalues of the vibrating clamped-free beam

Fig. 8.20 The first three a
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Now we recall the expression derived for 3, and displayed in Eq. 8.16b, which
thus yields

EI
o =M —, k=12,...

Furthermore, 4; can be expressed as
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with
o ~ 1875, o ~4.694, og~7.855

and, for ‘large’ values of &,
g(zk— 1), k=4,56,...

Therefore, wy can be rewritten as

| EI
) _
W = 0, pA k=1,2,3,...

It is now apparent that @y, as given above, is proportional to a square root whose
radical is, again, the quotient of a stiffness divided by a mass. In this case, the
stiffness is one third of that derived for a beam regarded as a lumped spring, in
Sect. 1.5.1; the mass is, correspondingly, that of the same beam. We have, thus, for
each natural frequency @y, a function of ¢, Tj(¢) of the form of Eq. 8.41.

8.4 The Properties of the Eigenfunctions

Similar to the normal modes of n-dof systems, those of continuous systems obey
orthogonality and normality properties, as discussed in this section.

8.4.1 Systems Governed by Second-Order PDEs

In order to better understand the concepts behind the orthogonality of the eigenfunc-
tions, we introduce first the concept of inner product (f, g) of two functions f(x)
and g(x) in the interval 0 < x < [ with respect to the weighing function w(x) > 0.
This product is defined as

[
(.8)= [ Wi (g (8.70)

If the foregoing integral turns out to vanish, the two functions f(x) and g(x) are said
to be orthogonal with respect to w(x) in 0 < x < [. Moreover, if we set g(x) = f(x)
in Eq. 8.70, then we obtain the square of the weighted Euclidean norm of f(x), i.e

7N = [ Wi s s71)
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Fig. 8.21 A n-dof mass-spring system

Note that, by virtue of the hypothesis w(x) > 01in 0 < x < /, it is apparent that the
right-hand side of the above equation is positive; it vanishes if and only if f(x) =0in
0 < x < I. Moreover, for w(x) = 1, the foregoing norm yields the root-mean-square
value of f(x) in0<x <.

We now go back to the n-dof case and consider the system of Fig. 8.21. The mass
and stiffness matrices of this system are readily derived as

m 0 0---0 ki+ka —k 0 --- 0 O

0 mO---0 —ky ky+ky —ksz--- 0 O
M=) . , K= ) .

0 00---m, 0 0 0 - —kyk,

More specifically, let us assume that all masses and springs are identical, i.e.,
mp=mpy=---=my,=m, k1:k2:~~~:kn:k
Let us further assume that a modal analysis of the system under study has been

conducted, which yielded the natural frequencies { @; }| and the modal vectors
{f; }}}. For simplicity of notation, let us define, for i # j,

N g1

bp) 22
f=fi=|. |, g=f=

n 8n

Since these vectors are orthogonal with respect to the mass and stiffness matrices,
we have

ffMg=0, ffKg=0

or, in component form,

m(figi+ frga 4+ fugn) =0
kfi(281—g&2) + fo(—g1 +282—g3) + -
+fn71(_gn72+28n71 _gn) +fn(_gn71 +gn)] =0
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Alternatively, the above relations can be expressed as

n
my. figi =0
1
n—1
k|fi(2g1—g2)+ D fi(—gi-1+28i— gi+1)
2

+ fn(*gnfl +gn) =0

Let us further assume that the system of Fig.8.21 is an approximation of the
system of Fig. 8.6, so that

m=UAx, k=xAx, K=

where ¢ and x are the constant mass and stiffness distributions per unit length.
We have, therefore,

n
wY figihx =0 (8.72a)
1
EA, n—1
1_2; fi(2g1—g2) + ; fi(—8i-1+28i— gi+1)
+ fa(—gn-1+8n) | Ax =0 (8.72b)

On the other hand, let us approximate the integral of Eq. 8.70 in the form of the
sum of the areas of n rectangles, the ith of which has a height z; = w(x;) f(x;)g(x;)
and all have the same base Ax, which thus yields

(f, 8) = Y wifigilx (8.732)
1

where I
wi=w(x), fi=fx), g=gl), Ax= - (8.73b)
Upon comparing Eqgs. 8.72a and 8.73a, it is apparent that, when Ax — 0, the
summation of the left-hand side of the former tends to the integral of Eq. 8.70, with
a proper identification of w(x), f(x), and g(x), i.e., we have that, if f(x) and g(x)
denote the ith and the jth normal modes of the system of Fig. 8.6, and w(x) = u,
then, by letting f(x) = W;(x) and g(x) = W;(x), where W;(x) and W;(x) denote the
ith and the jth modes of the system,

[
W W) = [ uWiloW,(dx =0, i (8.74a)
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which means that, just as in the n-dof case, the natural modes of the system of
Fig. 8.6 are orthogonal with respect to the mass distribution u. Likewise, for j =i,

1
(V{G,V{fi)z/umz(x)dle, i=1,2,...etc. (8.74b)
0

whence it becomes apparent that the eigenfunctions have units of kg’l/ 2. Now, in

order to better interpret Eq. 8.72b in the continuous case, let us recall the formula
for the central-difference approximation of the second derivative of a function [2],
where a sample of equally spaced abscissae { x; } has been defined, with xo = 0 and
xp, = 1, the interval length being denoted by Avx, i.e.,

8i-1—28i+8it1
g =g, ~ S

=2,....n—1 (8.75a)
and
v 80—281+& v 8n—1—28n~+ gn+1
1 (Ax)2 ) 8n (Ax)2

(8.75b)

where go = 0, but we do not have a value for g,,; . In order to determine this value,
we resort to the nature of the continuous counterpart, Fig. 8.6, of the n-dof system
under study. In this light, we can readily realize that the slope at the free end should
vanish, just as dictated by the BCs of that system, Eq. 8.36. This condition leads to
gn+1 = gn—1. the expressions for g} and g/, thus becoming

—281+g 2gn-1—2¢
On the other hand, upon multiplying both sides of Eq. 8.72b by n?, we have
I’l2 n—1
EAsy | f1(281-82) + Y fi(—gi-1+28i—giv1)
2

+ fn(_gnfl +gn) Ax=0

Now, if we subtract EA;(n?/1?) f,,(g1—1 — gn)Ax from the two sides of the foregoing
equation, we obtain

nZ n—1

EAs7z | 1281 —22) + Y fi(—gi-1+28i— gis1)
2

2

n
+ fn(72gn,1 Jr2gn) Ax = *EAsl_zfn(gnfl *gn)Ax
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where we readily recognize n? /1% as 1/(Ax)?, and hence, by virtue of expressions
(8.75a and c), the above relation becomes

8n—1 *gnAx

—EA; 2 fig! Ax = —EA; an

which, in light of Eq. 8.75¢, becomes further
EA; Zﬁg”Ax —EAsfng“Ax (8.76)

If we now let Ax — 0, the foregoing summation becomes an integral similar to
that of Eq. 8.70, but with g”(x) instead of g(x), i.e.,

N
| EAs 18" ax =0

If, moreover, we let f(x) and g(x) denote the ith and the jth eigenfunctions of the
system of Fig. 8.6, and notice that EA; now plays the role of the weighing function
w(x), then Eq. 8.70 takes the form

!
/ EAW()W/ (x)dx =0 8.77)
0
Upon integration of the left-hand side of Eq. 8.77 by parts, that equation takes

the form .
EAW(x)W/(x)[} - /0 EAW, (x)W/(x)dx =0

Furthermore, in view of the BCs of the problem at hand, it is a simple matter to
verify that

EAW (X)W (x)|y = EAS[W:()W/ (1) — Wi(0)W; (0)] = 0 (8.78)
equation (8.77) thus becoming
'l
/ EAW/ (x)W}(x)dx =0 (8.79a)
0
In direct analogy with Eq. 6.24a, we should have
/ EA W/ (x)]*dx = o? (8.79b)

In summary, then, Eqgs. 8.74a and 8.79a state the orthogonality of the natural
modes of the bar of Fig. 8.6 under axial vibration. Moreover, if the natural modes
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verify the normality conditions of Eqs. 8.74b and 8.79b, then these modes, i.e., the
eigenfunctions of the system at hand, are termed the normal modes of this system.

We just introduced the concept of mode-orthogonality for a specific example.
Mode-orthogonality, however, is a general concept and can be proven to be valid
in all continuous systems leading to linear PDEs. The concept thus applies to all
cases studied in this chapter. A fundamental relation that we shall invoke in this
regard is Eq.8.78. The reader is invited to verify that this relation holds for all
systems studied in Sect. 8.4.1 leading to a second-order boundary-value problem
(BVP), with coefficient EA; suitably replaced by its corresponding counterpart,
which depends on the nature of the system at hand, as explained below.

The orthogonality of modes of bars under torsional vibration and of strings under
transverse vibration, with respect to the mass distribution, take essentially the same
form as Eqs. 8.74a and b. However, notice that for bars under torsional vibration, the
variable of interest, 0(x,7), is nondimensional, and hence, properly speaking, the
normal modes W;(x) have units of kg~!/>m~!. Thus, for Eq. 8.74b to hold, u must
be replaced by a distribution of moment of inertia which, in this case, is (1/2)ur?.

As to orthogonality with respect to stiffness distribution, note that the weighing
function in integrals (8.79a and b) takes the form /2, the corresponding coefficient
for bars under torsional vibration and for strings under transverse vibration being
determined as explained below.

We first look at bars under torsional vibration, for which it is apparent from
Eq. 8.46 and the ensuing discussion, that kK is now a torsional vibration per unit
length, namely,

I
K= 3 nGl—z
and hence, the orthogonality conditions (8.79a and b) take the forms
1 dypr! /
/0 EnfGr W/ (x)W;(x)dx = 0 (8.80a)
I
/O EnGr“[W;(x)]zdx = w? (8.80b)

Likewise, for strings under transverse vibration it is apparent, from Eq. 8.63b and
the ensuing discussion, that x is, in this case,

To

k=3

(8.81)

and hence, the orthogonality of modes with respect to the stiffness distribution takes
the forms

)
/0 W, (X)W (x)dx = 0 (8.822)

ol
/ To[W/ (x))?dx = o? (8.82b)
JO
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Strictly speaking, 1t and x need not be constant and, in fact, they are not constant
in many instances. For example, in the case of the string of Fig. 8.10 with a heavy
trolley at one end of mass M, the mass of the string can be regarded as a function of
x, with a Dirac function, in the x-domain, to account for the lumped mass M, i.e.,

px)=m+Ms(x—1)

where we have relabelled the uniform mass distribution as ¢ in order to avoid
confusion with function p(x). Note that, similar to an impulse defined in the
time domain, which has units of frequency, an impulse in the x-domain has units
of length-inverse, and hence, the two terms of the right-hand side of the above
equation are dimensionally homogeneous. The presence of the “impulsive” mass
of magnitude M in pt(x) has an important consequence in the orthogonality of the
eigenfunctions of this system. Indeed, orthogonality now takes the form

JA W W) (1)dx = / T+ M3 — DWW, (3)dx

and hence, the above integral becomes

/ MWW, (x)dx = T / Wi ()W, () -+ MW (1)W; (1)
Therefore, the orthogonality of the eigenfunctions now becomes

1, for i=j;

8.83
0, otherwise. ( )

R [ Wiy ) w0 = {

With the aid of the above orthogonality condition, we determine now the
eigenfunctions of the corresponding system, that of Fig. 8.10 with its left-end fixed
and with its right-end pinned to a heavy trolley. We thus have, with A =0,

Wi(x) = Bgsin(4x), k=1,2,... (8.84)
with A; determined as the kth root of Eq. 8.59. Thus, for k = j = i, Eq. 8.83 leads to
!
;[ W dr+ MW (D) =1
0
or, after substitution of Eq. 8.84 into the above orthogonality condition, we obtain

I
I} /O B sin(Aix)dx + MB? sin®(A;1) = 1
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lu'"TO ~ k;

! l Vlg+as !

Fig. 8.22 A string under transverse vibration, with one end pinned and the other end coupled to a
lumped spring: (a) layout of the system; (b) FBD of the spring

Upon expansion of the above integral and solving for B? from the equation thus
resulting, we have

Bi= Al T+ [2A:M sin(2;1) — T cos(Ail)] sin(Ail)

Now, from the associated characteristic equation,

sin(A;l) = /,L_LA/ICOS()L,'Z)

Substitution of the above expression into the expression for Bl.2 derived above
yields, after simplifications,

B 2APM
"AMTM + TP cos? (Al)

and hence,

2
Wi(x) = — ZAL?/[ sin(A;lx) (8.85)
AZTAM + % cos?(Ail)

Further, let us study the orthogonality condition with respect to the stiffness
distribution. To this end, let us consider the string of Fig.8.22, which is pinned
at the left-end and coupled to a lumped spring of stiffness k; at its right-end, the
spring being prestressed by an amount As and having a natural length /.

The boundary condition (BC) at the left end was already derived when the motion
of the string of Fig. 8.12 was studied, and is reproduced below for quick reference:

W(0)=0

Now, the BC at the right-end is established from the FBD of the spring, as shown in
Fig. 8.22b. From this figure, it is apparent that

To = ksAs
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where As is the extension of the spring from its natural length ly, i.e.,
As = —
s k.
Moreover, from the same figure,
To ’
= (l() + AS) tan@, = — (lo + k_) Vi (8.86)
)
The two BCs derived above, then, lead to
Acos(0) + Bsin(0) = 0

[cos(u) - <10+ >/’Lsm(M)} A+ [sin(u) + <10+ >/1cos(/u>} B=

Upon setting up the two BCs in the usual form, we have

1 0 A 0
cos(Al) — (lo—i- Z—‘;) Asin(Al) sin(Al) + (lo—i- Z—‘;) ACOS(QLI)] [B] - [0}

and hence, the characteristic equation of this system is

sin(Al) + <zo+ );Lcos(;u)

whence,

tan(Al) = Qo+ >Ab k=1,2,... (8.87)

Now, the orthogonality condition with respect to the stiffness distribution is
obtained. The latter is given in our case by Eq.8.81 for the case in which the
distribution is constant. However, in the case at hand there is a lumped spring at
the right end, and hence, x is no longer constant, but a function of x, given by

T
K(x) = 70 +kS(x—1)
Therefore,
K(x) > =19+ PkS(x— 1)
the orthogonality condition sought thus being expressed as

ol , , CO~2, f - .;
./0 [TOJrlzkx5(xl)]V‘/[(x)Wj(x)dx_{ ; or i=j

0, otherwise.
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Upon expansion, the above integral, I, becomes

1
1= [ W (W) (x)dx+ KW W (1)
0

the orthogonality condition under study thus becoming

{wl-z, for i=j;

0, otherwise.

[
/ W, ()W (x)dx -+ ks 2W/ ()W (1) = (8.88)
0

J

Finally, the eigenfunctions are found with the aid of the orthogonality condition
with respect to the mass distribution. From the BC leading to A; = 0, we obtain

Wk (x) = Bk Sin(kkx)

with A; obtained as the kth root of the characteristic equation (8.87). Now, we find
By, from the orthogonality condition with respect to the mass distribution:

!
/ wB; sin? (Ax)dx = 1
0

which yields

I B
E#Bk |:l — Z—)L]CSIH(Z/’L/J):| =1

and hence,

5 42
TN uR2d = sin(Ad)]

Therefore, the eigenfunctions take the form

B A0k _
Wi (x) = \//.1[21/(1 ()] sin(Axx) (8.89a)

their derivative with respect to x then becoming

l _ 4)%
Wi (x) = \/[.L[Z?Lkl ()] A cos(Ax) (8.89b)
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8.5 Exercises

The exercises given below may require a graphical solution found as the intersec-
tions of two functions, as illustrated with one example in Sect. 8.3.2.

8.1. Shown in Fig.8.23 is an elastic rod of uniform cross section with constant
mass ( per unit length, Young modulus E, cross-section area Ay, length /, and a
concentrated mass M attached to its right end. Moreover, we assume that ul/M =
0.1. Under axial vibrations, a section of the rod, located at point x, experiences a
displacement u(x,?). For purposes of analysis, we factor u(x,) in the form

ulx,t) =UX)F(t), 0<x<lI

(a) Find ordinary differential equations for U (x) and F (z).

(b) Establish boundary conditions for U (x).

(c) For the numerical values 8 = 1.9812 x 10~* s/m and [ = 10.0 m, obtain “good”
estimates of the first ten natural frequencies and plot the first three modes.

(d) Set up the orthogonality conditions of the eigenfunctions and test them by
numerical integration.

8.2. Consider a uniform beam of flexural rigidity £, mass per unit length pA, and
length /, as shown in Fig. 8.24. This beam is clamped at one end and supported by
a spring of stiffness k at the other end. State the boundary conditions and derive the
associated characteristic equation, under the assumption that the spring is unloaded
at the configuration displayed in the figure.

u(z,t)
———
FAg.
S M .
—/—-—-—-—-—-—-—-— ——_—
I —
Fig. 8.23 Elastic rod with
concentrated mass at one end = l
1y
k
ET,pA
—_—t-- - —— | — =X
Fig. 8.24 A uniform beam
supported at one end by a
concentrated spring < l =
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Fig. 8.25 A string supported A l L
L o | Lo |
by two massless, rigid links i ‘
~B
N

\ |
A
N
Yy
o2
——
Fig. 8.26 The iconic model 4
of a long-haul truck

M, E, AS,L

v 4

8.3. Shown in Fig. 8.25 is a string of uniform mass per unit length ¢ and length /,
attached to two rigid, massless links of length /y that can rotate freely and without
friction about their pinned edges at A and B. Under small-amplitude transverse
vibrations, the projection of each link onto the x-axis is essentially equal to the link
length /y. Moreover, a point of the string, of abscissa x, experiences a displacement
y(x,t). For purposes of analysis, we factor y(x,) in the form

v, ) =W(x)F(), 0<x<lI

(a) Find ordinary differential equations for W (x) and F(r) that will allow you to
find y(x,1).

(b) State the boundary conditions for W (x), and derive the associated characteristic
equation.

(c) For values of [y/I =0.01, 0.1, 0.2, 0.5, find the first three natural frequencies of
the system, and plot the corresponding eigenfunctions, for § = 0.04 m~'s.

(d) Does the string show a rigid mode? If so, describe it.

8.4. Shown in Fig. 8.26 is the iconic model of an unloaded long-haul truck. This
model consists of an elastic rod of uniform cross section A; with constant mass (1 per
unit length, Young modulus E, and length /, that travels in such a way that its ends
are kept at a uniform speed vq. Establish the eigenvalue problem associated with the
axial vibrations and find the corresponding eigenfrequencies and natural modes.

8.5. Assume that the B end of the shaft of the two-rotor turbine shown in Fig. 5.15
is fixed, and that the A end is mounted on roller bearings that allow the A rotor to
turn freely and without friction. Moreover, the shaft has a uniform, circular cross
section; shear modulus G; and radius r. Derive the characteristic equation of the
system for the torsional vibration of the shaft; find values for the ratios @;/®,, for
i = 2,3, with @; denoting the ith natural frequency of the system, fori = 1,2,3, and
plot the first three modes.
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Fig. 8.27 The model of a u( z, t)
high-speed train under axial E—— ‘
vibration
L EA
M = M

8.6. The characteristic equation of the vibrating string of Fig. 8.10 with its left-end
fixed and a trolley of mass M in its right-end is derived in Eq. 8.52. For a value

T
w’Ml

plot the first three natural modes of the string.

8.7. Derive the characteristic equation of the vibrating string of Fig. 8.15 under the
assumption that the trolley has a mass M.

8.8. Derive the characteristic equation of the cantilever beam of Fig. 8.18 when its
right-end carries a mass M.

8.9. A high-speed train is usually composed of two identical locomotives at its
ends and a series of a dozen passenger cars in-between. A simple iconic model of
such a system, for purposes of analysis of its axial vibration, is shown in Fig. 8.27,
consisting of a linearly elastic bar of uniform cross-section area Ay, Young modulus
of elasticity E, and mass per unit length u. Derive the characteristic equation of
the system at hand, considering that the boundary conditions of the model thus
described take the form

Muy (—1/2,t) = EAsux(—1/2,t), Muy(1/2,t) = —EAgu,(1/2,t)

where u, indicates the partial derivative of u with respect to variable v.
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Appendix A
Matrix Functions

Noli turbare circulos meos

Attributed to Archimedes.!

A.1 Introduction

Here we introduce the concept of analytic function of a square matrix and methods
to compute it. We illustrate the concept with a number of examples pertaining
to 2 x 2 matrices that can be handled with longhand calculations. For symmetric
matrices, we introduce the Mohr circle to compute not only their eigenvalues
and eigenvectors, but also their analytic functions. Moreover, we include shortcuts
applicable to specific types of matrices, e.g., matrices with simple structures, with,
e.g., a limited number of non-zero entries.

A.2 Preliminary Concepts

Given a n X n matrix A, it is often necessary to compute an analytic function
F(A) of A. Probably the best known analytic function of a square matrix is the
matrix exponential, whose numerical calculation has been the subject of intensive
research. In fact, this calculation can be accomplished in many different ways,
nineteen of which were identified by Moler and Van Loan [1], but there are more
[2]. The simplest and most straightforward method of computing analytic functions
of 2 x 2 matrices is based on the Cayley-Hamilton Theorem. Before recalling this
fundamental result of linear algebra, some preliminary definitions and concepts are
introduced below.

Do not disturb my circles. Claimed to be Archimedes’ last words before he was murdered.
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Let x and y be n-dimensional vectors related by
y = Ax (A.1)

In general, y has an orientation and a magnitude different from that of x. However,
it may happen that some vectors x # 0 are transformed by A into multiples of x, in
which case we can write

Ax = Ax (A2)

where A is a scalar. Equation A.2 can be rewritten as
(A1-A)x=0 (A.3)

where 1 is the n X n identity matrix. Equation A.3 represents, thus, a homogeneous
system of n linear algebraic equations in n unknowns, the latter being all grouped
within vector X. Since we are interested in nontrivial solutions, the matrix coefficient
should be singular, i.e.,

det(A1—A) =0 (A.4a)

Upon expansion of the foregoing determinant, one obtains
detA1—A) = A"+ ¢, A" '+ A +¢=0 (A.4b)

i.e., the determinant is an nth-degree polynomial in A, which is called the char-
acteristic polynomial of A. The vanishing condition imposed on this polynomial,
appearing in Eq. A.4b, is called the characteristic equation of A, its n roots, whether
real or complex, distinct or repeated, being called the eigenvalues of A. Let these
roots be labelled A;, for i = 1,...,n. For each A;, there exists at least one non-zero
vector x; for which Eq. A.2 holds, i.e.,

AX,‘ = A,l'X,‘ (A.S)

Each x; is termed an eigenvector of A. Now we can state the main result:

Theorem (Cayley-Hamilton). Let Eq. A.4b be the characteristic equation of A.
Matrix A verifies its own characteristic equation, i.e.,

At AN A4l =0 (A.6)

where O is the n X n zero matrix.

The proof of the Cayley-Hamilton Theorem is straightforward for n x n matrices
with n linearly independent eigenvectors, especially for symmetric matrices. For
matrices with an incomplete set of eigenvectors, i.e., with less than n linearly
independent eigenvectors, the proof is more elaborate and falls beyond the scope of
the book. The diligent reader is referred to the pertinent literature [3] for an outline
of the proof.
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What the foregoing theorem states is very important, namely, the nth power of A
is a linear combination of its first n powers, since, from Eq. A.6 we can solve for
A" as

A" = —coA' — /A — A — - — AT (A7)

with A® = 1 being identified as the first power of A.
As a consequence of Eq. A.4b, A?, for any integer p > n, can be expressed as a
linear combination of the first n powers of 4, including the first one, A0=1,1e.,

AP =ko+ KA+ + kA" (A.8a)

Furthermore, as a consequence of Eqs. A.7 and A.8a, the pth power of A, for p > n,
can be correspondingly written as a linear combination of the first n powers of
A, ie.,

AP = kol + kiA+ -+ k,_ | A" (A.8b)

where the k; coefficients are the same in Egs. A.8a and b, but, in general, k; # c¢;,
with ¢; as given in Eqgs. A.4b, A.6 and A.7. Of course, if p = n, then k; = ¢;.

Further results that will be found useful in computing analytic functions of square
matrices are included below:

Fact 1: Let A be an arbitrary n X n matrix, its eigenvalues and eigenvectors being
{Ai}] and {e;}], respectively. Moreover, the latter set is assumed to be normalized,
i.e., with each e; of unit magnitude. The eigenvalues {1;}"} of A* are simply w; = A,
fori=1,...,n, while A and A¥, for integer k share the same eigenvectors.

Fact 2: Let s be a scalar and A a n x n matrix. Then, A and sA share the same
eigenvectors, the eigenvalues of the latter being s times the eigenvalues of the former.

The proofs of the two foregoing facts are straightforward and can be skipped.

A.3 Calculation of Analytic Matrix Functions
of a Matrix Argument

As a direct application of the Cayley-Hamilton Theorem, let us consider any
analytic function f(A) of A. If this function is analytic, then it can be expanded
in series, namely,

F0) = FO) + SO+ 35/ O)22 + -+ OO 400 (A9)
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From relation (A.8a) it is clear that the foregoing series reduces to the sum
FA) = fo+ fid+ HrA%+ -+ fi A" (A.10a)

with fo, f1, ..., fa—1 being constant coefficients, as yet to be determined. Similarly,
let F(A) be the corresponding matrix function of A, i.e., if, for example, (1) = et

then F(A) = ¢*. By virtue of the Cayley-Hamilton Theorem and Eq. A.10a, we have
F(A) = fol + fiA+ HA® + -+ f A" (A.10b)

whose coefficients are the same as those appearing in Eq. A.10a.

In vibration analysis, the matrices whose analytic functions are to be computed
represent physical quantities like frequency. For example, when studying the
vibration of multi-dof systems, we come across the frequency matrix, whose entries
have all units of s~!, and hence, its kth power has entries with units of sk,
Obviously, the kth and the (k + 1)st powers of this matrix cannot be added, for
they have different units. Hence, in performing calculations, we must make sure
that all matrices whose powers are to be added are dimensionally homogeneous.
The simplest way of rendering them so is by scaling all of them so that their entries
will be dimensionless.

We have thus a method to compute an analytic matrix function F(A) of matrix
A: Compute the coefficients fo, fi, ..., fu—1 of the associated function f(1) and
express F(A) as a linear combination of the first n powers of A with the coefficients
mentioned above. To do this, we first evaluate f(A4) for each eigenvalue A;, thereby
deriving a system of linear equations that can then be solved for these coefficients.
There are two cases, namely,

1. The n eigenvalues are distinct. Here, we can derive n linearly independent
equations in the given coefficients, i.e.,

fotMfit+A" o = f(M)
fotMfi+-+M o = f(R)

Jotdnfit+ 27 oy = f(A) (A.lla)
which can be rewritten in vector form as

Af=¢ (A.11b)
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where A is an n X n matrix, whereas f and ¢ are n-dimensional vectors, all of
which are defined below.2

1 A oAt o (M)
1 A o At h f(2)

A=| Ct=| | o= (A.1lc)
1 Ay ... Al Jo1 f(An)

Since Eq. A.11a are linearly independent, a solution f to the foregoing system
exists, which is, additionally, unique.

2. Some eigenvalues are repeated. Assume that A; = A, = --- = A,(r < n), but
the remaining ones, A,11,A;+2,..., Ay, are distinct. Then, we compute the r — 1
derivatives of f(A) with respect to A and evaluate them, together with the
function itself, at A;. To these equations, we add equations corresponding to
Eq.A.llcfor A,41,..., A, to obtain a system of n linearly independent equations
in the n unknown coefficients, namely,

fotMA+A o+ AT AT = f()
f1+2)Llf2+--~+(r—1)/l{*2fr71+-~~+(n—1)/11”*2fn,1 = f'(h)

24+ (r=2)(r= DA froi+ o+ (n=2)(n— DA fmy = (A1)

2 (r=2)(r= Do+t (= D= r+2)-- (0= DA fymy = fU7 V()

Sotdet i+ A2 ot AN ot = ()

fot i+ A2 ot AT it = ()

2The structure of A is so frequent in system theory that it bears a name, Vandermonde matrix.
Scientific software provides means to create a Vandermonde matrix by entering, in general, only
the name (computer algebra) or the value of the argument A and the dimension n of the square
matrix.
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The foregoing system is similar to system (A.11b), except that now A and ¢ are
defined as

A AP At At 1

0 1 24 ... (r—DATE L (n—1)A2

0 0 2 ... (r=2(r-DA ... (m-2)(n—1A"?
A— . . . nir

0 0 0 (r—1)! o (n=D)A(n—7)!

1 A AL, A At

A A Vi Vi |

T

o= [f(A) £/ ) f"Ra) oo D) f R oo ()] x (A.12)

As aresult of Facts 1 and 2, and Eq. A.10b, we now have

Fact 3: Let F(A) be the analytic matrix function of A derived from the analytic
scalar function f = f(A). Then, if we let { ¢; }}| be the set of eigenvalues of F(A)
and { A; }'{ those of A, we have

o =f(A), i=1,...,n (A.13)

Moreover, F(A) and A share the same eigenvectors.

A.3.1 Special Case: 2 x 2 Matrices

The special case of 2 x 2 matrices deserves attention because: (1) 2 x 2 non-singular
matrices can be inverted in closed form; (2) 2 x 2 matrices entail the essential
properties of general n X n matrices, while being much easier to manipulate; and (3)
when these are, additionally, symmetric, their analytic functions can be computed
graphically, namely, with the aid of the Mohr circle.

So, let us assume that we have a 2 x 2 arbitrary matrix A, given by

ayp a
A= [ 11 12:|
azy az2

T
EE [rll (A.14)

T
r;

where ¢; and r,{ represent its kth two-dimensional column and row vectors,
respectively. Note that here we have indicated vectors as column arrays, a practice
that is followed throughout the book.



A.3 Calculation of Analytic Matrix Functions of a Matrix Argument 503

The trace of A is a very important invariant 3 quantity that is defined as the sum
of the diagonal entries of the matrix, i.e.,

tr(A) = a1 +axn (A.15)

The determinant of the foregoing matrix, also a matrix invariant, is given in turn by
det(A) = ay1a2 — appay = —rl Er; (A.16)

with E defined in Sect.1.6 as the 2 x 2 orthogonal matrix that rotates two-

dimensional vectors in their plane through an angle of 90° counterclockwise, which
is reproduced below for quick reference:

0-1
E= L . } (A.17)
Matrix E, as shown in the Section recalled above, has interesting properties, namely,

E'=—E, E'=E'=-E (A.18)
Now, the inverse of A is calculated just by (1) interchanging its diagonal entries,

(2) reversing the signs of its off-diagonal entries, and (3) dividing the resultant
matrix by A = det(A), i.e.,

1| a»n —a
Al 1| a2 12 A 19
A {021 ap ¢ 2

which can be represented in terms of its columns and rows, alternatively, as

T

1 1]¢
—1 _ 2
Al = ZE[—rz r = 3 o E (A.19b)
The characteristic equation of A takes the form
P(1) = det [7“ Tdn man } (A.20)
—ay A—axn
or, upon expansion, as
P(A)=A>—tr(A)A +A (A.21)

3Invariance means that, under a change of vector basis, the trace does not change. More precisely,
a quantity is invariant when it follows certain rules under a change of frame. A scalar is invariant
when it does not change under a change of frame.
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and hence, the two eigenvalues of this matrix are

2
/'Lm:tr(A)i <tr(A)) —A (A.22)

2 2

If we want to calculate the coefficients fy and f; of the matrix function F(A) of
Eq. A.10b, we end up with a 2 x 2 matrix A and a two-dimensional vector ¢, that
were defined in Eq. A.11c for the general n X n case, namely,

LA _|Jfo _ [ f()
A= [1 xz]’ = M’ o= {fw)] (230
and hence,
o| 1 L —M f(kl):|
[ 1] M [—1 1 } {f(lz) (A230)
or

~ Af(M) —Mf(R)
n A=A
f(A2) = f(M)

fi= W (A.24b)

Jo (A.24a)

If matrix A has only one linearly independent eigenvector, the equations from which
the coefficients fy and f; are computed take the form

b 1A L)

and hence, its solution readily follows, namely,

fi= 1) (A.26a)
fo=f(A)—Mfi (A.26b)

The foregoing expressions are given here for reference, as a means to verify
numerical results. In the examples that follow, we do not use these formulas, but
rather work on a case-by-case basis. The reader is invited to verify the results given
in Sect. A.4 with the aid of these expressions.



A.3 Calculation of Analytic Matrix Functions of a Matrix Argument 505
A.3.2 Examples

In the examples below, matrix A is given, and a matrix function F(A) is sought.

A.3.2.1 Example A.3.1

1. Characteristic equation:
det(A1—A)=A2—-25=0

Hence,

M=5 MA=-5

2. Write f(A) = A%, for A; and A5, in the form (A.11a):

b 5L

fol <1001
A=)

fo=5"C" fi=0

i.e.,

and hence,

3. Write A9 as a linear combination of 1 and A, namely, as

100 _ 2100 51 0
A = fl+ f1A=5"1+0A=

0 5100

Thus,
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A.3.2.2 Example A.3.2

A is given as in Example A.3.1, but F(A) is now defined as e*. Thus, A remains,
but ¢ changes as indicated below:

Hence,
O+ed e —e >  sinh5

10 5

and so,

cosh5+(3/5)sinh5 (4/5)sinh5

A
et =fol+ i (4/5)sinh5  cosh5— (3/5)sinh5

A.3.2.3 Example A.3.3

— 2
A:{G G} G:\/_—’ F(A) = A0
o o 2
oc—-A -—oO
det(A — A1) = det =0
el ) e{ o} O'—)L]
Thus,
Ar—201+202=0
whence,
Mp=0++V02-20?
or

AMr=0+jo= \/75(1 £ j1) = e=im/4
Thus, coefficients fy and f| are computed from the equations below:
fot Mifi =AM 12
ie.,

fot el f = e250m  | (A27)
fot e TR = omi20m _ (A.28)
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Now, if Eq. A.28 is subtracted from Eq. A.27, we obtain
LT
2(smz)f1 =0, f1=0
Substituting f; = 0 in Eq. A.27 then gives

fo=1

which thus produces,
AIOOO -1

where 1 is the 2 x 2 identity matrix. Can you explain this result?

A.3.2.4 Example A.3.4: The Zero-input Response of a Second-order
Damped System

Consider the system:
X=v
V= — a),%x —2Cw,v
x(0) =x9, v(0)=wp
This system can be written in vector form as
x=Ax, x(0)=xo

with A and x defined below:

a= L caga) =[]

Furthermore, the response of the system can be written as

Al

x(t) = e™xq

Thus, in order to evaluate the response of the system, all that we need is the

exponential of matrix At, which is computed in the usual manner. The characteristic
equation of A is first derived:

det(A1—A)=2A>+20wA + @2 =0
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from which,

(—C+VE&-Don, A=(-{-V-

and, recalling Fact 2, the eigenvalues of At are {kkt}%. Now, Eq. A.10a are written

for e and k = 1,2 as
1 /’1,11‘ o E)Lll
1 /’1,21‘ 1 B Ebl

whence,
Jo= doeht — QM B —eM! 4 oMot
0 M=) T M=t
Moreover,
A=A =2V —lw,=2pw,; p=+/E2—1
and hence,
—Cwnt POt __ ,— POyt P Ot —p Wpt
e e e e +e
= A.29
Jo 5 < 2 +p > ) (A.292)
—Cnt POl _ ,—p Ot
=" (A.29b)

p Wyt 2

Thus, ¢*! takes on the form
A= fol + fiAe

Below we consider three cases, namely,

1. Underdamped system: { < 1. In this case, p is imaginary and can be written as

p=jr, r=y1-(real), j=v—1

and now fj and f; take the forms:

67C%[
fo=——(j¢sinrw,t + jrcosrwyt)
Jr
e~ St
W(CSlnwn\/l—gthr\/l G2 cos wy 17C2t)
—Cwnt —Caont
= ¢ jsinra,t = ¢ sinw, /1 — {2t

Jroy w,\/1—§2
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The matrix exponential, then, takes the form

N e Son { sin wyt + Rcos wgt (1/@,)sin w,t

Al = ) ) , (A.30a)
R — ), sin wyt —{ sin @yt + Rcos wyt

R=1-(2 (A.30b)

@y being known as the damped frequency and is defined as

= /- {0, (A30¢)

Thus, x(7) reduces to

X(l) = (f()l +f1Al)X0

ie.,

e é’wn C(Unt

x(t) = m (C sinwgt + /1 — §?cos a)dt) Xo +4

— e 5! e~ Snt
V() = —— (sinwyt) xg + —
/1 — CZ /1 CZ

Exercise: Prove that v(¢) = dx/dt from the above expressions.

(sin @wyt) vo

( Csinwgr++/1— Czcosa)dt)

2. Critically damped system: { = 1. Here, A = 4, = —@,, i.e., we end up with a
repeated eigenvalue and, hence, p = 0. Furthermore, note that, from Eqs. A.29a
and b, it is not possible to compute the coefficients fy and f; when { = 1, for
those equations yield indeterminacies in this case. Hence, we have to proceed as
indicated above for the case of repeated eigenvalues. We thus need the derivative
of both sides of Eq. A.10a with respect to A. Below we write that equation and
its derivative for the case at hand:

fo+Afi =é

fi=eé

whence,
flze}ba f():(l_a’)e}L

We further replace A by Ar and recall that A = — @, which leads to

= (14 wpt)e” " 1+e At
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i.e.,
(14 cwpt)e te~ @l

Al = (A.31)
—w2te= " (1 — @ut)e ™!

Thus, the time response of the system at hand becomes

x(t) = (1+ out)e” P xo +te” vy

V(1) = —ote” " xg + (1 — @at)e™ vy

3. Overdamped system: § > 1. Since p is real in this case, fy and fi, as given by
Egs. A.29a and b, can be written as

efgwnz
fo= (p coshp wyt + & sinhp 1)
efgwnz
fi= sinh p w,?
and hence,
A eicwy’t 1
et = 5 (p coshpa),,t—l—Csinhpa),,t)l—i-asinhpw,,tA
n
or
A € @ |pcoshpayt + Csinhp,t L sinh p w,t
Al = ; O, (A.32)

—, sinh p @t p coshp @,t — § sinh p ¢

the time response of interest thus being

efgco,,t C efga),,t
x(t) = coshp w,t + C sinh p @, t)xy +
(t) 5 (pcoshp P @t )Xo oo

n

sinh p w,tvy

wnefga),,t efga),,t

v(t) = T (sinh p @,t)xo + (pcoshpw,t — £ sinhpw,t) vy

A.3.2.5 Example A.3.5

A_ﬁ ﬂ F(A) = In(A)
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The characteristic equation of A is first derived:

A-2 -1

det(/'LlA)—det[ 1 Ao

]_124A+3_0

Hence, the eigenvalues of A are:
AM2=2+v4-3=2+1=1,3

Now, F(A) is written as a linear combination of 1 and A, with coefficients fy and f;
that are computed from:

f0+/1if1:1n(/li)7 l:172

ie.,
fo+/fi=0 (A.33a)
fo+3fi = In(3) (A.33b)
From Eq. A.33a,
fo=—-1f1 (A.34)

Upon substitution of Eq. A.34 into Eq. A.33b, we determine the two coefficients as

fi = 5n(3)
fo=—5Mn0)

Thus,

InA = %111(3) ([Ol _OJ + ﬁ ;D = %111(3) E H =B

and hence, the following relation holds:
B =A

As a matter of verification, let A, » be eigenvalues of B and u; » those of 2B/In(3).
One can readily verify that
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As a further verification, given B, let us compute exp(B). To this end, first the
eigenvalues of B are determined. The characteristic equation of B is readily derived:

pu—1 -1 2
det = —2u=
e[l ul] =0

from which,
=0, Hr =2
and hence, one can verify immediately that

)Ll = 0, AQ = 111(3)

Moreover, exp(B) is written as a linear combination of 1 and B, with coefficients g
and g; that are computed from the equations below:

goJrl,'gl:e)L", i=1,2
ie.,

go+0=1
go+In(3)g = " (=3)

Upon solving the foregoing equations for the coefficients sought, one obtains

:1 =
80 , 81 ln(3)

o -

thereby verifying the computed results.

and hence,

A.3.2.6 Example A.3.6

Let

A= {‘43 _49] . F(A) =In(A)

First, the characteristic equation of A is

det(A1—A) =0
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Upon expansion, the foregoing equation leads to
AT +1244+11=0
from which one can readily compute the eigenvalues of A:
M=-1, L=-11

Now, In(A) is written as
In(A) = fol + fiA

where fo and f; are computed from the equations below:

fo+ fiti =In(L))
fo+ fida =1n(Ay)

ie., with j =+/—1,

fo—fi=jm
fo—11f1 = ln(11)+j7r

from which the values sought are obtained as

. B ~In(11)
fo=jr—o, fi=—-a, o= 0
and hence,
jr—ao 0 -3 4 20+ jr  —4o
In(A) = - =
n(A) { 0 jn—a} a[4 —9} [—405 8a+jm

As a matter of verification again, let 1 and u, be the eigenvalues of In(A). Clearly,

p =1In(A), p =In(Ay)

as expected.

A3.2.7 Example A.3.7
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As reported in Kailath’s book, the exponential of A, computed in symbolic form
with Macsyma, is given as

ht+ (osinht/)t wsinht/7
Ao [OERIOSIRT)T (ST |y e
(wsinh7)/7T cosht— (osinh7)/7

The same result is now obtained using the Cayley-Hamilton Theorem. To this end,
the eigenvalues of A are first determined. This is done from the characteristic
equation of A, namely,

det(A1—A) =0

ie.,

A —w'—02=0
from which one readily determines the two eigenvalues of A, namely,
/11 =T, /12 =—T
with 7 as previously defined. Next, e* is written as
e = fol + fiA
with fy and f; determined as usual, i.e., from

fo+fik = €M
fo+fidg=e™

1 )L]- o| _ eM
1 )Lz_ 1 e
from which one readily obtains

[fo]_ 1 [ =] [67»1] 1 [Aoeh —Liet
fi -1 1 |

or, in vector form,

A

and hence,
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A

Hence, ¢ can be readily written as

sinh T
A

=cosh7l + ——=A
v+ o?

which leads exactly to the result reported by Kailath.
Interestingly, if A is of 2 x 2 and symmetric, then the foregoing calculations can
be done geometrically, using Mohr’s circle, as described in Sect. A.4.

A.3.2.8 Example A.3.8: A Matrix with a Repeated Eigenvalue

01

A =

b o

Now we want to evaluate F(A), which is defined as
h
F(A) = / Aldr
Jo

where £ is a constant.
Here, we have a matrix with the double eigenvalue A = 0 and an analytic scalar
function f(A) given by

o -1 N
f(x)_/oe’tdt_ =0

We now calculate F as
F= fil+ fiA

with coefficients fy and fi obtained upon evaluating f(1) and f/(A) at A = 0,
namely,

fo+Afi = f(0)
fi=1'(0)

However, note that, in calculating f(0), we end up with an indeterminacy, because
N(0)=0, D(0)=0
This indeterminacy can be resolved by resorting to L’Hospital’s rule:

oM
f(O):D/(;L)‘;L:o hl }x:o
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On the other hand,

£(2) = ﬁwm — D2

Ah Ak Ak
_ 1 e ¢ 1(1) _ hie et +1 _ P(R)
A A A2 o(A)

To resolve the foregoing indeterminacy, we resort again to L’'Hospital’s rule:

F0)= P'(L) he* + W2 Aer — heh h2eMh W2
=) = = =5
Q (;L) A=0 24 A=0 2 A=0 2
Therefore,
h2
fo=h, fi= >

the final result being

h 1 0] A*[0 1 )
At
d:h _— =

/oe g [0 1}+2[00} [0 h]

A.4 Use of Mohr’s Circle to Compute Analytic Matrix
Functions

Prior to discussing the calculation of matrix functions using Mohr’s circle, we need
to recall a few facts concerning the construction of this circle for the calculation
of the eigenvalues and eigenvectors of a symmetric, but not necessarily positive-
semidefinite 2 x 2 matrix. Let, for example, A be given as

A= ["“ ‘”2} (A.35)
arp an

The Mohr circle of the above matrix is constructed by following the steps
described below:

1. Define the orthogonal coordinate axes X and Y
2. Locate the points A, B, C and D at (a;;,0), (a2,0), (ai1,a12) and (az,—ars),
respectively
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a b

F| Q22

A\ B
a2

Fig. A.1 Mohr circle of a 2 X 2 symmetric matrix

3. Determine point E on the X axis as the intersection of the line defined by points
C and D with the X axis
4. The Mohr circle of the given matrix is the circle centered at E of radius r = DE

The foregoing construction is indicated in Fig. A.la. From this figure we can
determine the eigenvalues and the eigenvectors of A. In fact, the eigenvalues of A
are given at the intersections of the Mohr circle with the X axis, namely, as points
F and G, whose abscissae are A; and A,, respectively. Moreover, the eigenvector
associated with A; is the unit vector obtained from the vector directed from F to
D, and indicated as e; in Fig. A.1b. The eigenvector associated with A, is simply
vector e; rotated through an angle of 90° counterclockwise and appearing as e; in
Fig. A.1b. Below we prove these results.

The characteristic equation of matrix A can be written as given in Eq. A.21 for
more general 2 X 2 matrices, not necessarily symmetric, if by changing a;; by aj»,
thereby obtaining

P(A)=A*—2aA+A (A.36)

with @ and A defined as the mean value of the diagonal entries of A and the
determinant of A, respectively, i.e.,

ai +axn _ w(A)

2 27

A=ajjan — a%z =det(A) (A.37)

a
Thus, the two roots of the foregoing characteristic polynomial are

M=a—Va—A l=a+Va—A (A.38)

Now, the radical R above turns out to be

2
R= A= <%> tah=r (A39)
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and hence, the radical is nothing but the square of the radius r of the Mohr circle,
whence,

M=a—r =a+r. (A.40)

Moreover, since a is the abscissa of point E, the two eigenvalues turn out to be the
abscissae of points F' and G of the Mohr circle.

Now, the eigenvectors e; and e, are determined as follows: The eigenvector
e;, associated with A;, is assumed to have components [£, n]7. Since e; verifies
Eq. A.2, we can write

(a1 —A)E+apn =0 (A.4la)
apé+(an—4)n =0 (A.41b)

Now, the two foregoing equations are linearly dependent, and hence, only one can
be used to determine £ and 1. However, one single equation of these is not enough,
for we have two unknowns. The two unknowns are then determined by recalling
that we have assumed at the outset that the eigenvectors are normalized, i.e., of unit
magnitude, and hence,

E+n’=1
Moreover, we use Eq. A.41a to determine e; by noticing that this equation can be

written as a dot product of vector a = F'C by vector e;, where a has the components
shown below:

a= [““ - ’11] (A.42)

a2

and hence, Eq. A.41a can be rewritten in the form
T _
ae =0 (A.43)

which means that vector e; is perpendicular to vector a. In order to ease matters,
we recall now the matrix E reproduced in Eq.A.17 that rotates vectors 90°
counterclockwise without changing their magnitudes.

What Eq. A.43 states is that vector e; is nothing but vector a rotated through
90° either clockwise or counterclockwise and divided by the magnitude of a, ||a||,
in order to render it of unit magnitude. Now, from the Mohr circle, ||a|| = FC and
hence, we can express e as vector —Ea divided by FC, namely,

Ea

= (A.44)

e =

Thus, geometrically we can determine e; as the unit vector directed from F to D in
Fig. A.1b. Furthermore, inorder to determine e, all we have to do is just remember
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Fig. A.2 Mohr cicle of F(A)
for ayy > az and ajp >0

that the two eigenvectors of symmetric A are mutually orthogonal. Thus, e, turns
out to be simply the unit vector directed from F to C, i.e.,

N a
|lall

and hence, e; is as indicated in Fig. A.1b, thereby completing the intended proof.

From the Cayley-Hamilton Theorem and Fact 1, the eigenvalues of F(A) are
simply f(A;) and its eigenvectors are those of A. Now, since the two matrices A
and F(A) share the same eigenvectors, the points A’, B', ..., G’ in the Mohr circle
of F(A) must be located at the vertices of a polygon similar to that determined by
points A, B, ..., G of the Mohr circle of A. Hence, the Mohr circle of F(A) can be
readily derived once that of A is available. Moreover, the intersections of the former
with the horizontal axis are at ¢; = f(A;). The Mohr circle of F(A) is indicated in
Fig. A.2.

Furthermore, from Figs. A.1 and A.2, the entries of F(A) can be readily obtained.
Indeed, since A is symmetric, F(A) is symmetric as well, its entries being denoted
by fi1, f12, and f. Now, let rp denote the radius of the Mohr circle of F. From
Figs. A.1 and A.2, then, the relations given below are readily derived:

7¢1+¢271"F b 2

e (A.45)

Ju = > 7 ai (A.46a)

for = w +L\fr—a, (A.46b)
.

fiz="an (A.46¢)

where, if a5 < 0, then so is f}, and the two Mohr circles take the form of Figs. A.3a
and b. The eigenvector e; of both A and F, in this case, is the unit vector directed
from F to C or from F’ to C’ of Figs. A.3a and b, respectively. Moreover, €; is just e;
rotated 90° counterclockwise, i.e., the unit vector directed from F to D of Fig. A.3a
or, correspondingly, from F’ to D’ of Fig. A.3b.
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——

Fig. A.3 Mohr circles of (a) A, for aj; > ap; and aj; < 0; (b) F(A)

Code for the production of the Mohr circle of a 2 X 2 symmetric matrix is availale
in ApA-MohrCircle.mw.
Furthermore, we have one more result:

Fact 4: Any square matrix A commutes with any of its analytic matrix functions
F(A),ie.,
AF(A)=F(A)A (A.47)

This result can be proven by noticing that: (1) any analytic function of A can be
expressed as a sum of the first n powers of A, and (2) the obvious fact that any
square matrix commutes with its powers, i.e.,

AAF = AFA

As a direct consequence of this fact, we have

Fact 5: Let ® = F(A) be any analytic function of the n x n matrix A, and B a
similarity transformation* of A, given by the n x n invertible matrix L:

B=LAL™' (A.48)

Then,
¥ =F(B)=L®L"! (A.49)

Proof. Since @ is an analytic function of A, there exist coefficients {¢ }{; such that

d= iq)kAk (A.50)
0

4A similarity transformation occurs wherever a change of variable y = Lx is introduced. Similarity
transformations are studied in basic linear-algebra courses.
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Likewise, ¥ can be expressed as

n
¥ =Y yB (A.51)
0
However,
kfactors
B = (LAL*l)":LAL*lLAL*L...L*ILAL*1 (A.52)
S S
1 1 1
whence,
Bf = LAFL~! (A.53)
Therefore,
n n
U= yLA'L' =LY wA*|L"! (A.54)
0 0

In order to produce relation (A.49), all that remains is to prove that y; = ¢, for
k=0,1,...,n. By virtue of relation (A.49), and the definition of the characteristic
equation of A, Eq. A.4a, this equation holds if A is substituted by B. The conse-
quence is that A and B share the same eigenvalues. Moreover, in light of the results
of Sect. A3, Y = ¢, for k=0,1,...,n, thereby proving this fact.

A.4.1 Examples

In order to illustrate the foregoing concepts, we compute here some analytic
functions of a few symmetric 2 x 2 matrices.

A4.1.1 Example A4.1

Let A be given as

25 48
A= {48 97]

We want to compute the positive-definite square root of matrix A, whose Mohr circle
is illustrated in Fig. A.4a. From this figure, the eigenvalues of A are 1 and 121, its
eigenvectors being [0.8944, —0.4472]7 and [0.4472,0.8944]7. The Mohr circle of
VA is readily constructed in Fig. A.4b as indicated below: the intersections of this
circle with the horizontal axis are \/T and \/m ,1.e., I and 11, the eigenvectors e
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Fig. A.4 Mohr circles of matrices (a) A and (b) F(A) of Example A 4.1

X l 5100 & (_5)100
ol

Fig. A.5 Mohr circles of matrices A and F(A) of Example A.3.1

and e; being determined as discussed above. From this information, the entries of
VA are readily computed, namely,

Ak

Note that, according with the Mohr-circle construction, if the signs of the two
off-diagonal entries of A, as given above, are reversed, so are those of VA.

A4.1.2 Example A.4.2

We repeat here Example A.3.1, but resorting to the Mohr circle. The Mohr circle
of matrix A, as given in that example, is displayed in Fig. A.5a. The eigenvalues of
A are thus readily found as A; = —5 and A, = 5. The eigenvalues of A!% are then
simply 5'%0 and (—5)!%, i.e., they are identical and equal to 7.9 x 10%. Thus, the
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b 1y

i cosht

Fig. A.6 Mohr circles of matrices A and F(A) of Example A.3.7

Mohr circle of A% reduces to a point, as shown in Fig. A.5b, which means that the
associated matrix is proportional to the identity matrix, i.e.,

A% =79%10%1 (A.55)

A4.1.3 Example A.4.3

As a further illustration of the power of the Mohr-circle construction, we repeat here
Example A.3.7 using this technique. Thus, the Mohr circle of matrix A is displayed
in Fig. A.6a, that of ¢® in Fig. A.6b. In Fig. A.6a, the eigenvalues of A are simply
11,2 = 47, where 7 is the radius of the Mohr circle of Fig. A.6a, i.e.,

1=V 0’4 w?

the eigenvalues of ¢* simply being Uip = e*7, as shown in Fig. A.6b. Hence, the
radius p of the Mohr circle of the foregoing exponential is simply

T -7

p= Te =sinh7t

Moreover, the centre of the same circle is located a distance d to the right of the

origin, that is given by

ett+e "t
2

d =cosht

The entries of ¢ are now found from the coordinates of the points A’, B and C’
of Fig. A.6b, which are the counterparts of points A, B and C of Fig. A.6a, i.e., the
two segments DC and D'C’ make the same angle with the horizontal axis. Let x
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and y denote the lengths of segments E’A” and A’C’, respectively, which are readily
found below: from the similarity of triangles OAC and E’A’C’, we have

y_P
() T
and hence,
p
=—-w
Y T
Recalling that p = sinh 7, we have
_ osinht
T

Furthermore, from the similarity of the same foregoing triangles, we have

X sinh T
1T
and hence,
osinht
X =
T

the abscissae f1; and f>; of points A’ and B thus being

osinht
fi1 = cosht+

osinht
fo» = cosht — -

which are the diagonal entries of the exponential sought. Likewise, the off-diagonal
entry of the said exponential, fi, is simply y, i.e.,

wsinh T
T

Jo=y=
Thus, the matrix sought takes the form

A cosht+ (osinh7)/7 (wsinh1)/7

(wsinh7)/7T cosht— (osinh7)/7

which is exactly that obtained with Macsyma—see [4].
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A.4.1.4 Example A.4.4: The Harmonic Functions
of a Positive-definite Matrix

Here we are given a symmetric positive-definite matrix that we encounter quite often
in the vibration analysis of two-degree-of-freedom systems, namely, the frequency

matrix shown below:
) O
Q= l ! 12] (A.56)

W12 22
where, for positive-definiteness, we must have
tr(ﬂ) =+ Wy >0, det(ﬂ) = W11 W) — a)122 >0

and so, we can expect that the two eigenvalues of €2, @, and @,, will be positive.
The Mohr circle of €2 is shown in Fig. A.7a. Shown in Figs. A.7b and c are the Mohr
circles of cos €2 and sin €2¢.

We start with some definitions: the center of the Mohr circle of €2 is located at
a distance equal to the mean value of the diagonal entries of €2. It turns out that
this distance is also the mean value of the two eigenvalues of €2. In the study
of vibrations of systems with two degrees of freedom, the eigenvalues of their
frequency matrix are nothing but the two natural frequencies, or eigenfrequencies
of the system at hand. Thus, we can call this distance the mean frequency of the
system and represent it by @, the diameter of the Mohr circle of the same matrix
being equal to the difference of the two eigenfrequencies. We thus call the half of
this difference the frequency radius and represent it by p. We have formally defined
these quantities as

&= W+ @ _ 0+ 0O
2 2

2
p= % = \/(w) + o, (A.57b)

From the Mohr circle of the cos €2 and sin £2f matrices we can then infer their
entries, namely,

(A.57a)

cosﬂtz[aJruC e ], sinﬂt:[bJruS vs }
ve  a-—uc vs  b—ug

and all we are left with is the calculation of the various parameters involved, namely,
a, b, ..., us and vg. We do these calculations geometrically, as described below:

First, we label r¢ and rg the radii of the Mohr circle of the cos€2¢ and sin Q¢
matrices, which are calculated as
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Fig. A.7 The Mohr circles of aio
(a) a positive-definite matrix

and of its (b) cosine and (c¢)

sine functions

0
|
|
|
|
|
b cos(Qt)
0 cosw;t
\
|
|
|
i a
C 1sin(Q¢)
0 sincqt
|
|
|
|
| b |
cos(myt) — cos(w;r) sin(@yt) — sin(w, 1)
rc= > ;I = >

Moreover, the distance of the centers of the Mohr circles of the cos2¢ and sin ¢
matrices, a and b, are given by

cos(myt) + cos(w;t) b sin(@yt) + sin( @)
a= =
2 ’ 2

Furthermore, the Mohr circle of the frequency matrix makes apparent the
relations below:

O=0—p, M=0+p
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Upon substitution of the latter relations into the expressions for a, b, r¢ and rsg,
we obtain

a = cos(ot)cos(pt)

b = sin(or) cos(pt)

rc = —sin(@t) sin(pt)

rs = cos(@t)sin(pt)

Now, from the geometry of Figs. A.7b and c, we readily derive expressions for
uc, ve, us and vg, namely,

W1 — W2

uc = BT sin(®t) sin(pt)

ve = f% sin(@t) sin(pt)
S ) — N

ug = BT cos(r) sin(pr)

vs = % cos(r) sin(pr)

and hence, the desired matrices take the forms

c(@t)c(pt) — @s(@t)s(pt) =02 (@n)s(pr)
cos(Q) = o - p o
—TS(wt)s(pt) c(or)c(pt) + @s(ot)s(pt)
s(@t)c(pt) + me(@t)s(pr) 2 (@t)s(pr)
sin(Qr) = 12 p
TC(Et)s(pt) s(ot)c(pt) — we(ot)s(pt)

where ¢ and s stand for cos and sin, respectively, while @—pronounced varpi—
stands for
)

2p

thereby completing the intended calculations.

(0)

A.5 Shortcuts for Special Matrices

Besides symmetric matrices, other matrices lend themselves to fast techniques to
compute their analytic functions, particularly their exponentials and trigonometric
functions. For example, skew-symmetric matrices, to which the Mohr circle cannot
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be applied, are easy to handle because their diagonal entries are zero and their
off-diagonal entries have identical absolute values, but are of opposite signs. Other
matrices with several zeros lend themselves to similar shortcuts, as shown with the
examples below.

A.5.1 Example A.5.1

Given

A= {O _1] (A.58)

find the exponential of A¢. We do this by straightforward series expansions, namely,
by computing the exponential as

1 1
A =14Ar+ EA%% et FA'<t’<+ - (A.59)
It is a simple matter to show that
A? = -1
A= A
A* =1
etc.
and hence,
At oo 1Tos 14 1.5
e =14+Ar— —1t"— =—Ar+—1"+ —Ar — ... (A.60)

2! 3! 4! 5!

_ Lo 14 1y, 15
- (1? + ot ...)1+(z‘§t Tt A A

The series inside the parentheses above are readily recognized to be cost and
sint, and hence,

. cost —sint
M = cost1 + sintA = { }

sint  cost

which is a matrix representing a rotation in the plane through a ccw angle of .
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A.5.2 Example A.5.2

Let

01
A= A.62
o (A62)
Find the exponential of Az. We do it by straightforward calculation of the series
expansion, as in the previous example. Here, we note that A% =0,i.e., A? vanishes,
and so do all higher powers of A, the exponential sought thus reducing to

Ar . 1 ¢
et =1+Ar= [O 1] (A.63)
A.5.3 Example A.5.3
For A given as
11
A= L) 1] (A.64)

find the exponential of Ar.
In this case it is a simple matter to verify that

AF_ |1k
1o 1

and hence, the diagonal entries of the series expansion of the exponential of Ar yield
simply €', while the (2, 1) entry of the same expansion vanishes and the (1,2) entry,
e12 turns out to be

2 2 3 3 Kk
which can be readily shown to yleld

e = te' (A.65)

the exponential sought thus becoming

A€ td| |1 ot
¢ _{0 ef]_[o 1]6
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A.5.4 Example A.5.4

For

find cos At and sin At.
This is very simple to do because the matrix is symmetric and is already in
diagonal form. Thus,
cost 0 cost 0
Ar = =
o8 { 0 cos(O)] { 0 1]

SinAf — sint 0 | |sinz O
L0 sin(0)) [0 0
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Appendix B
The Laplace Transform

1 did it my way.
Paul Anka, 1969.

B.1 Introduction

The Laplace transform is a linear transformation that maps functions in the domain
of the real variable ¢, denoting ftime, into functions in the domain of the complex
variable s, defined as

s=0+4+jo (B.1)

in which both ¢ and w are real variables attaining values from —eo to +-co.

Properly speaking, we should distinguish between the one-sided Laplace trans-
form and the double-sided Laplace transform, represented as £ (s) and Z(s),
respectively. However, we will use only the one-sided Laplace transform, and so,
we need not specify the type of transform that we are talking about; neither will we
need any subscript to represent the one-sided transform.

Formally, then, the Laplace transform—that is, the one-sided Laplace
transform—of a real function f(¢) is denoted as F (s), and defined as

oo

F)=2[f0)= | _f)ed (B.2)
0
whence it is apparent that the physical units of the Laplace transform of a function
f(¢) are those of this function times . For example, if f(¢) represents a force, then
its Laplace transform has units of impulse.

In the above definition, the exponent of e should be dimensionless; otherwise,
the series expansion of that exponential would be meaningless—it would be the
infinite sum of terms with different units!—and hence, the units of s are apparently
those of frequency, i.e., s~ !, which is one reason why we denote the complex part
of s as @. One more item that should be apparent from that definition, Eq. B.2, is

J. Angeles, Dynamic Response of Linear Mechanical Systems: Modeling, Analysis 531
and Simulation, Mechanical Engineering Series, DOI 10.1007/978-1-4419-1027-1_10,
© Springer Science+Business Media, LLC 2011
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that not every real function f(r) need have a Laplace transform. For that transform
to exist, the integral should be finite, i.e., the integral should exist.

Moreover, if we are given a function of s, say F(s), we can determine the real
function f(¢) whose Laplace transform is F(s). To find f(z) for a given F(s), we
resort to the inverse Laplace transform, denoted .2~ [F (s)], namely,

F) = L F(s)] = — /S‘YZUWWF(S)e“ds (B.3)

a 2_7U =0p—j*

where 0y is any real value of ¢, that is chosen large enough so as to make the above
integral converge to a function f(z).

As we will show presently, however, the practical way of finding the inverse
Laplace transform is by means of tables of Laplace-transform pairs, the foregoing
expression for that transform being rather of theoretical interest. Table X of
Cannon’s book [1] includes a basic list of Laplace-transform pairs, i.e., a list of pairs
of the most frequently encountered functions of time and their respective Laplace
transforms. From this list it is possible to obtain the inverse Laplace transform of a
given function of s, without resorting to expression (B.3).

Example B.1.1 (Laplace Transform of the Decaying Exponential). For the function

f)y=e

where a = o+ jf is an arbitrary complex number, with o > 0, state the condition(s)
under which its Laplace transform (B.2) exists, and find this transform.

Solution: By a straightforward application of the definition, we find

F(s) = g[efat] _ /t:w e oS g — /t:w ef[oc+c+j(/3+w)]zdt
=0~ =0~

Upon integration,

e~ lo+o+j(B+o)l iy [67(a+6)tefj([3+w)z] 1

F(s)=—
o ato+jBro)| oa+o+j(B+o)
Below we calculate the above limit:
lim [e*(OHU)te*.i(ﬁert] = [lim e*(aﬂs)t][lim efj(lﬂw)l]

t—>o0 f—boo f—>oo

— 1 —(o+0)t 13 e
[lim e | lim[cos(B + @)t — jsin(B + )]
Now, the second limit of the rightmost-hand side is a complex number whose real
and imaginary parts oscillate between —1 and +1, regardless of the value of 7.
This limit, then, does not exist, but this does not bother us because the sine and
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cosine functions remain finite at any time. On the other hand, the first limit is either
unbounded when o + o < 0 or zero when o + ¢ > 0. Therefore, the above limit
exists, and hence, the Laplace transform of the given function exists if and only if

c>—0

What the above condition states is that any value of o above —a will allow us to
recover the given function of time upon computing the inverse Laplace transform
as given in Eq. B.3. Now, under the assumption that the above existence condition
holds,
1
Lle ™ =

s+a
Note that, since we are calculating the one-sided Laplace transform, the same result
would have been obtained if we had calculated the Laplace transform of e~ u(r),
with u(z) defined as the unit step function, i.e.,

(B.4a)

1
Lle "u(t)] = “ra (B.4b)

The reader is invited to derive the above result. However, note that the double-sided
Laplace transform of the above two functions are different.

Now it is a simple matter to obtain the Laplace transform of the unit step function.
To this end, let us make a = 0 in Eq. B.4b, thereby obtaining

Llult)] = é (B.5)

Note that, while the unit step function is dimensionless, its Laplace transform has
units of time.

B.1.1 Properties of the Laplace Transform

We first recall that the integration operator, like the differentiation operator, is linear
homogeneous in that (a) the integral (derivative) of a sum of two functions is equal
to the sum of the integrals (derivatives) of these functions, and (b) the integral
(derivative) of a function scaled by a constant factor o, real or complex, is equal
to the integral (derivative) of that function scaled by the same factor ¢.. Property
(a) is known as additivity; property (b) as linear-homogeneity. We thus have that if
Fj(s) represents the Laplace transform of f;(¢), fori = 1,2, and o is a constant, then

Zfi(t)+ f2(t)] = Fi(s) + Fa(s) additivity (B.6a)
Zlof(t)] = oF (s) linear homogeneity (B.6b)

The above two properties amount to superposition.
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We can now obtain the Laplace transform of sin ws from the Laplace transform
of the exponential by a straightforward application of the above properties. To this
end, we recall the exponential representation of the sine function:

1 .
sinwt = z—j(e"‘” —e /O (B.7)

whence
1 ) )
Zlsinwt] = T(Z[e""’] —ZLe”7)])
J
Now, the first Laplace transform of the right-hand side is derived by settinga = — j®

in Eq. B.4b; the second Laplace transform is obtained likewise, upon setting a = j®
in the same equation, which thus yields

1 1 1
ZLlsinot] = — —
[sin 1] 2j<s—ja) s—i—ja)>

and can be readily simplified to

ZL[sinwt] = (B.8)

s2+w?

Additional relations pertaining to the Laplace transform are displayed below,
with F(s) denoting the Laplace transform of f(r).

df(t)] _ _
R
R d;}” — $F(s) —sf(07) — £(07) (B.10)

2[TIO) _ g (5) -1 07) - #2707 -

| dik ]
0]
K [/tf(e)de} _ %F(s)+/tf(e)de‘t:07 (B.12)
ZLIft—T) = e T5F(s) (B.13)

the last item of the above list being the Laplace transform of the delay.
A relation that turns out to be of the utmost importance is the Laplace transform
of the convolution of two functions f(r) and g(r), represented by f(¢) * g(¢).
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For quick reference, we recall below the definition of the convolution, already
introduced in Chap. 2:

fre0= [ r@st—ndr= [ fa-ngedr B4

If we let F(s) and G(s) represent the Laplace transforms of f(r) and g(¢),
respectively, then we have

ZLf(t) xg(t)] = F(s5)G(s) (B.15)

The reader is invited to verify the above relations.
By application of Property (B.9), we can find the Laplace transform of the cosine
function. To this end, we recall that

1 d(sint)
cost = —————
o dt

whence
s
52+ w?
Likewise, the Laplace transform of the impulse and the ramp functions can be
readily derived as those of the derivative and the integral, respectively, of the unit
step function, which yields

ZLcoswt] = é[sf[sin ot] —sinw(07)] = (B.16)

Z15(1)] =1-u(07)=1 (B.17)

o
L) ==+ [ u(0)de =+ (B.18)

K} 0— )
In the foregoing relations, each pair of a function of time and its correspond-
ing Laplace transform is called a Laplace-transform pair. Additional Laplace-
transform pairs are available in many places, e.g., in Table X and Appendix J of
Cannon’s book—see [1]—and in computer algebra software (Macsyma, Maple, or

Mathematica).

B.2 Time Response via the Laplace Transform

The use of the Laplace transform to obtain the time response of a linear, time-
invariant dynamical system is best illustrated with the aid of examples, as we do
in the balance of this appendix.

Example B.2.1 (A Fluid-clutch System). The system of Example 1.6.11, consisting
of a motor driving a rotary load via a fluid clutch, as shown in Fig.1.24 and
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Fig. B.1 Fluid clutch with attached rotor (repeated from Fig. 1.24)

reproduced below as Fig. B.1 for quick reference, is revisited here. The clutch is
to be tested by driving it with a velocity of the motor that varies harmonically with a
frequency  and an amplitude A. Thus, the motor delivers an input angular velocity
to the clutch disk of the form A cos wz. Moreover, the clutch disk is assumed to be
turning at a constant 1500 rpm when it is engaged by the motor turning with an
angular velocity of amplitude 300 rpm at a frequency of 1 Hz. The time constant of
the system has been estimated to be 2 s.

Solution: The mathematical model of the system under study was derived in
Example 1.6.11, as reproduced below:

1 1
p+ ;p = ;Acosa)t, p(0")=po, t>0

where p = 6.
Upon Laplace-transforming both sides of the above equation, we obtain

P(s) — pot ~P(s) = 25—
sP(s) — —P(s)=—5——
poT T 52+ w?

which can be rearranged as

and hence, upon solving for P(s),

Do +A 1 s
Cos+1/t 0 Ts+1/Tsi 4+ w?

P(s)
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Now the response p(t) is derived by inversion of the above Laplace transform, which
is eased by the properties of this transform. Thus, from the superposition property,
Eqgs.B.6a and b,

p(t)Zpoi”‘Ll }Jrf—‘f‘[ ! u ]

T s+1/752+ 0?

But the first inverse Laplace transform is readily recognized to be the exponential of

—t/7,ie.,
1
-1 _ /T
Zz [s—l—l/r] ¢

while the second inverse transform is that of the product of two Laplace transforms,
and hence, is a convolution, namely,

1 s 1 s
-1 _ g1 -1 _ -
< [s—i—l/rsz—i—a)z] =< [s—l—l/r] #Z [sz—i-a)z} =/ xcosar

That is

_ 1 s <
o l[s—i—l/rsz—i-—a)z} = [ e eosoli—0)a0

Now, the evaluation of the foregoing integral can be done in various forms. We can,
for example, recall the exponential representation of the cosine function:

1. .
cos Wt = E(ef“”—i—e*f“”)

and substitute it into the above integral, thereby obtaining the integral of a complex
exponential form. This integral is readily derived upon recalling

/‘t g0 — <1

0 a

where a can be any complex number and 6 is a dummy variable of integration. After
some algebraic manipulations, the above convolution integral is obtained as

i 1 1 1
—0 . _ .
/0 e /Tcosa)(te)de—m<;e I/T+;COS(DI+COSIHCOI>

the time response sought thus becoming

A 1 1 1
t) = ~tjr 2 - [ -t/ty 2 ¢ 3 ¢
p(t) = poe '+ T/t @ < - + £ Cos® + wsinw



538 B The Laplace Transform

Upon substitution of the given numerical values, we have

150027) o5 300(2m) 1 Cos:
PO =g ¢ Gox 22 (08rt @mel 0 0Seos@nt)
+27sin(27t)]

or
p(t) = 157.08¢ %5 4-0.39538[—0.5¢ "5 +-0.5 cos(6.2832) +6.2832 sin(6.2832¢)]

which is the time response sought.

B.2.1 The Inverse Laplace Transform via Partial-Fraction
Expansion

While Example B.2.1 allowed for a straightforward derivation of the time response
of the fluid-clutch system therein, most applications involve a rather complicated
Laplace transform not readily identifiable in a table of Laplace-transform pairs. In
these cases, a partial-fraction expansion (PFE) of the corresponding expression,
along with application of the superposition properties of the Laplace transform ease
the determination of the inverse Laplace transform of interest. We recall below the
partial-fraction expansion of a rational function, i.e., a function consisting of the
quotient of two polynomials of different degrees, in general. From a quick look at a
table of Laplace-transform pairs, it will become apparent that, except for the Laplace
transform of the delay, Eq. B.13, all Laplace transforms take the form of rational
functions in the variable s. Moreover, the Laplace transforms of the derivatives of a
function aside, the rational functions occurring in our study are of the proper type,
i.e., rational functions of s, for which the degree of the numerator is at most equal to
the degree of the denominator. Furthermore, the very nature of dynamical systems
leading to differential equations in the time domain, which is a consequence of
their nonanticipative behavior, invariably leads to systems whose impulse response
has a Laplace transform that is a proper rational function of the variable s. As a
consequence, the transfer functions of dynamical systems, to be formally introduced
in the section below, are proper rational functions of s.

Thus, we will be confronted with the calculation of the inverse Laplace transform
of rational functions of s, of the form

R(s) = (B.19a)

where
deg[P(s)] = m < degQ(s)] = n (B.19b)
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Furthermore, we assume henceforth, without loss of generality, that (a) Q(s) is
monic, i.e., that the coefficient of its highest-degree term, s”, is unity, and (b) we
know the roots of Q(s), {qx}1, which allows us to express Q(s) in factored form as

0(s)=(s—q1)(s—q2)- (s —qn) (B.20)

Note that, if the denominator of R(s) is not a monic polynomial, i.e., if its leading
coefficient is different from unity, then we can divide both P(s) and Q(s) by that
coefficient and render Q(s) in monic form.

The partial-fraction expansion of R(s) is now derived. To this end we consider
two distinct cases: either Q(s) has distinct roots or it has at least one repeated root.

» Case I: O(s) has distinct roots. In this case, the partial-fraction expansion of R(s)
takes the form

R, R, _— Ry

R(s) =
(5 S—q1 S—q2 S—{qn

(B.21)

the problem now being to compute the coefficients {Ry }|. This is a simple task,
for all we do to compute, say Ry, is multiply both sides of Eq.B.21 by the
corresponding denominator, s — gy, thereby obtaining

R
+(s—qr)

(s —qi)R(s) = (S—Clk)siql siq2+"'+Rk+"'+(s_51k)

S—qn
(B.22)

It is now apparent that R; can be readily obtained if we evaluate both sides of
Eq.B.22 at s = qi, which thus yields

R = (s—qr)R(s) (B.23)
s=qy
Once all Ry coefficients of the PFE (B.21) are available, the inverse transform
r(t) of R(s) is derived as
r(t) = Rie?" + Rye® + .- + Ry (B.24)

* Case II: O(s) has a repeated root. For the sake of conciseness, we illustrate the
PFE in this case under the assumption that only one root of Q(s) is repeated, the
more general case of various repeated roots being an obvious extension of this
case. Moreover, we start by assuming that the repeated root of Q(s) appears only
twice, and that this root is ¢, i.e., we assume that Q(s) has been factored as

O(s)=(s—q1)*(s—q3) - (s — qn) (B.25)

where g, does not appear explicitly because g = ¢q;.
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The PFE of R(s) now takes the form

R R R R
R(S): 11 + 12 2+ 3 +'”+ n
s—q1 (s—q1)? s—q3 S —qn

(B.26)

To compute Rjp, we proceed as before, but now we multiply both sides of
Eq.B.26 by (s — ¢1)?, which thus yields

R
bt ()
S$—4q3 S—dn

(B.27)

Apparently, R, can be found from the foregoing equation upon setting s = g in
its two sides, thereby obtaining

(s—q1)*R(s) = (s—q1)Ri1 + Rz + (s—q1)*

Ry = (s—q1)*R(s) , (B.28)
§=q1

Now, in order to find R;j, all we do is differentiate both sides of Eq. B.27 with
respect to s, which yields

d 2 R2 zd R2
= [(s—q1)%R(s)] = Ri1 +2(s— —q) =
s [(s—q1)°R(s)] 1n+2(s Q1)s_q2+(s q1) s <s_q2)+

d R
+2(s—q1) +(s—q1)*— . )
S—qn s\ S—qn
R R
=R11+2(s—q1)( R +)
§—=4q2 S—{qn
N 24 2 n
+s—a) ds <s—q2 s—q,,)

It is now apparent that

Ry = % [(S—CII)ZR(S)}

(B.29)
s=q1
the remaining coefficients, { R };, being computed exactly as in Case I. Likewise,
the inverse transform r(¢) of R(s) is now readily derived as

V(l) =R116q1t+R12$71 |: +R3eB 4. £ Ryt

: ]
(s—q1)?
the remaining question now being what the inverse transform of the second term
of the right-hand side of the above expression is. To answer this question, let us
express the above term as the product of two identical factors, and recall that
the Laplace transform of a product of two functions of s, each being in turn the
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Laplace transform of a given function of time, is the Laplace transform of the
convolution of the two functions of time, and hence,

< [emarl = =) [l

But

=

Z =

S—4q1
and so,
27 g e

S—dq1

or

R {ﬁ] - /Z N =0 1% g — /Z A1 (1=7+7) g1
S—(q1 — _

which, upon integration, leads to

b
(s—q1)?

The reader is invited to prove that the inverse Laplace transform of a rational
expression similar to the one at hand, but with a multiple root g; of multiplicity
my, is given by

K7 [ } = red!! (B.30)

7 ! _ b meta (B.31)
(s — qp)™ my — 1

It is now apparent that the inverse transform of the function R(s) of Eq.B.26 is
given by
r(t) = Rlle‘qlt +R12t€ml + R3€q3t + - +Rn€q”l (B.32)

Should a given root ¢; of Q(s) appear more than twice, say, m| times, then the
PFE of Q(s) would be

R11 R Rim Ry 41 R,
R(s) = +——5+ -+ .. (B.33)
(5 s—q1 (s—q1)? (S=qu)™ 5= qm+1 S —dqn

Coefficient Ry, is now computed as

Rim, = (s—q1)" R(s) (B.34)

$=4q1

the remaining coefficients being found upon successively differentiating the
product (s — g1)™ R(s) with respect to s and evaluating this derivative at s = ¢;.
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The coefficients associated with nonrepeated roots, i.e., all Ry coefficients with
a single subscript in Eq.B.33, are computed, again, exactly as indicated in
Case 1. Therefore, the inverse transform r(r) of the expression R(s) of Eq. B.33
is given by

r(t) = Ry1e?" + Rypte?’ + - - + Ry, 1;M1*1641t +le+leQm1+lt

ny —

+-o+ Ryt (B.35)

Example B.2.2 (The Fluid-clutch System Revisited). Find the time response of the
fluid-clutch system of Example B.2.1 by application of PFE to the Laplace transform
found in that example.

Solution: For quick reference, we reproduce below the Laplace transform derived
in Example B.2.1:

Do A 1 s

s+ 1/T+;s+1/‘cs2+w2

P(s)

Apparently, PFE is needed only to compute the inverse Laplace transform of the
second term of the right-hand side of the above equation. Let that term be denoted
by R(s), i.e.,
R(s) = -
(s+1/7)(s2+ w?)

which can be rewritten in factored form as

R(s) =

N

(s+1/1)(s+jo)(s—jo)

and hence, the desired PFE takes the form

R, R, R;
= + 2=
s+1/1 s+jo s—jo

R(s)

its coefficients being determined below:

Rl = (S+ 1/T)R(S) -1/t = #ﬁa)z
B ) B —jo B 1 _ 1/t+jo
Ro = (s HIORS)| =TT jo)(—j2w) 201/ j@) — 2[(1/0P 1 )
Jjo 1 /71— jo

Ry = (s— jo)R(s)

—jo (/T4 jo) 20  2(1/t+jo)  2[(1/1)?2+ o’

Note that R, and R3 are complex coefficients, but they are conjugate, i.e.,

R3=R;
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We thus have

R(S) N —1/T Rz Rz
(/)2 @?(s+1/1)  s+jo  s—jo
B -1/ Ry(s—jo)  Ry(s+ jo)
(/)20 (s+1/1) 52+ w? 52+ w?
B -1/t 2Re{Ry(s— jo)}
(/)2 + @?](s+1/7) $2 4+ w2
B 1/t 1 5/T+ 0>+ jo(s—1/7)
NG s2+w2Re{ (/0 + a2 }
which reduces to
R(s) = ~1/t o’ +s/1
VT2 0+ 1) [(1/1)2 + 0] (8% + 02)
and so,
(=P A/T? (A/7)(@0*+5/7)
s+t (/)2 +e(s+1/1) 0 [(1/7)2 4+ @?](s2 + »?)
or
B A/7? 1 A 0> +s/T
Pls)= (po— (1/7)2+ w? s+1/r+? [(1/7)% + 02](s2 + ©?)
Hence
B A/ A, o*+s/1
r01= (- irerar) 2 (i) V5 [ e o)

Aw

(po 1/1:/1 ;)2 [erl/r] i 1:[(1/17)2+a)2]°2p71 szwz]

r%(l/r)%wﬂf 1 [

s +(D2:|

Now it is a simple matter to find the individual inverse Laplace transforms:

2
pl1)= (po Al

) e

Aw

sin wt+ cos wt

A
72[(1/7)*+w?

which coincides with the expression found previously for the same time response.
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Example B.2.3 (Second-order Underdamped Systems). Find the inverse Laplace

transform of
1

R($)=5—5———
(s) 52+ 28 wys + &

for the case in which § < 1.

Solution: We first find the roots ¢; and ¢, of the denominator:

gip=—-C0, /5?07 — 07 = —{w, £ jo,/1—§?
@1 =(=C+jVI-8Co,, g=(-{—jVI-{Ho,

Thus,
1

[s+ (= jvV1=Eon]ls+ (C+jv1- )]

Hence, the PFE of R(s) is

R(s) =

R R
R(s) 1 2

TGP st Do

Therefore,

Ry = [s+(C—jV1-C?)wu]R(s)

s=(=C+jy/ 1-2)on

1
s+ (84 V1= 82, ls=(=C+iv1-Ean

1/, J

T /it 2 /1-Co,

[s+(E+ V1= %) on]R(s)

Ry

=L/ 1=

1
s+(§—Jjv1-82) o, ls=(E—-iv1-a
1/ o, B Jj

—21=8 2/1-a,

We thus have

! eVT=Ca) 2/,

(B.36)

2o +ol T s+ ((-j/T-Den s+ (VT Da,
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Now it is a simple matter to derive the inverse Laplace transform of the given
function of s:

% ; :,+ef(§f.i\/lf§2)wnt
$2+ 28 0,5 + ©2 27/1-Ca,

IR B (SR T
21 - 2w,

_ jeigwnt (eij/l—gzco,,t 761‘\/1—42@”1)
2/1-C%w,
- —Copt
Je i~y
= ————(—j2sin\/1 - {2awyt)
21— 2w,
e—Cwnt

= \/1——C2 siny/1 — Cza),,t
— 6 Wy

which is the desired inverse.

The foregoing examples illustrate one important fact in connection with the PFE
of a real rational function containing a quadratic factor in its denominator: although
the coefficients of the individual terms of its PFE are complex when the roots of
the quadratic factor are complex, these coefficients are complex-conjugate. As a
consequence, the sum of the corresponding terms of the PFE becomes real, as it
should. This means that quadratic factors of Q(s) deserve a special treatment that
saves us the time to compute complex coefficients, as explained below.

B.2.1.1 The Case of Quadratic Factors
We consider the general case of a quadratic factor in the denominator of R(s):

P(s)
(2428 wps+ @) (s—q3) - (s—qn)

R(s) = (B.37)

where we have, on purpose, written the quadratic denominator exactly as the
characteristic equation of the second-order system, as derived in Example A.3.4,
because this factor will appear in systems containing such a system as a subsystem.
From our experience with Example B.2.2, it is apparent that a quadratic factor will
admit a PFE with a term that has a numerator linear in s and that quadratic factor in
the denominator, whence the PFE of the above expression takes the form

Ri+Rys R3 R,
== 5 4t
242805+ 07  s—qs S —qn

R(s)

(B.38)
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Now, in order to compute the coefficients of the term with the quadratic
denominator, we first multiply both sides of Eq.B.38 by the denominator of the
first term of that equation, thus obtaining

R
(s + 28 @ns + @7 )R(s) = Ry + Ros + (5 + 28 s + “’"z)s—3q3
> 2 _Rn
+(s*+ 28 wps + @y)
S—(n

Further, let ¢; and g, be the two roots of the quadratic term, which can be real or
complex, but, if real, they are assumed to be distinct, the case of a repeated root
having been previously discussed. We thus evaluate the above expression for the
two roots of that term, which yields

R +Rag1 = (5* + 28 aus + 7 )R(s) (B.39a)

S=q1

Ri+Roqy = (5* + 28 wus + @7 )R(s) (B.39b)

5=q2

thereby obtaining two equations in two unknowns, R; and R», of the form

Pogr] R 1A (B.40a)
1 g2] Ry B
with A and B denoting the right-hand sides of Eqgs.B.39a and b, which are thus

known. The determinant A of the matrix coefficient of the above system is readily
computed as

A=q—q (B.40b)

which, by virtue of the assumption that the two roots are distinct, is different
from zero, and hence the matrix is nonsingular; the system thus admits a unique
solution for the two unknowns. We thus have, upon solving the foregoing system
for Ry and R»,

=i ®a12)
R ¢@—q |—-1 1 | |B
or
Agy—B
R, = 22— P41 (B.41b)
q2—4q1
—A+B
Ry— —2F (B.41c)
q2—4q1

Example B.2.4. Derive the PFE of the function R(s) of Example B.2.2 using the
quadratic-factor approach.
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Solution: With this approach, we write R(s) in the form

R Ry +R3s

R =
(s) s+1/t 52+ w?

in which R; was already found using the standard procedure for nonrepeated roots,
namely,
-1/t
(1/7)*+ @?
the two remaining coefficients being calculated as outlined above. To this end, we

first realize that the two roots of the square factor s> +®? are ¢; = jw and ¢ = — j®,
and set up the corresponding equations:

R, =

Rr+R3q1 = (Ser(DZ)R(S)

S=q1

Ry +R3qr = (SZ + wz)R(s)

s=q2
where

N

o'+ jo/t
s=q 24+ w? o

(s> + ©*)R(s) o (Pt @

N

7 o’ —jo/t
s=q, 2+ ?

(s> + ®*)R(s) o (/TR TR

and hence, the system of equations in the unknown coefficients is

1 jo][R)] 1 0>+ jo/T
1 —jo| R3] (1/7)*+0? |0*—jo/t
The determinant A of the matrix coefficient is readily found as

A=—j2w

and hence,

) = e [ e

- -1 1 ||e*—jo/t

which, after some simplifications, leads to

) = mEe i)
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or
o’ 1/t

= BT e

the PFE sought thus being

1/t o’ +s/t 1

Ris) = (/1240 (1/1)?+ 0’ 2+ o?

which is identical to the one found in Example B.2.2.

B.2.2 The Final- and the Initial-Value Theorems

These theorems, like several other results recalled in the book, are given without
a proof. The interested reader can find these proofs, e.g., in Cannon’s book, cited
in [1]. An interesting application of the Laplace transform lies in its ability to tell
values of the time response of a system at # = 0 and at t — oo. This is done by
application of two basic theorems in connection with the Laplace transform, namely,
the Final-value Theorem (FVT) and the Initial-value Theorem (IVT), as recalled
below.

Under the assumption that all the roots of the denominator Q(s) of the Laplace
transform X (s) of a time response x(t) lie either in the left-hand side of the complex
plane or at the origin, the FVT states that the value of x(z) after a long time has
elapsed, can be found without resorting to the inverse Laplace transform, but rather
using the Laplace transform itself, namely, as

lim x(¢) = lim[sX (s)] (B.42)

t—yoo s—0

Likewise, the IVT states that the initial value of the response, x(0), can be
determined directly from the Laplace transform X(s), without resorting to the
inverse Laplace transform, namely,

x(0%) = lim x(¢) = lim [sX(s)] (B.43)

t—0t §—ye0

Example B.2.5 (The Fluid-clutch System...Again!). We recall the Laplace trans-
form P(s) of p(¢) as found in Example B.2.1, namely,

Do +A 1 s
Cos+1/t 0 Ts+1/Tsi 4+ w?

P(s)
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Now,

(a) Find the angular velocity p(z) of the rotor both just after the clutch was engaged,
and when a long time has elapsed; and
(b) Find the angular acceleration p(r) just after the clutch was engaged.

Solution:

(a) To find p(0™), we apply the IVT:

p(07) = lim p(¢) = lim [sP(s)]

=0+ §vee
ie.,
o pos A 1 o
p(07) = lim <s+1/r+?s+1/7s2+w2)
or
p0%) = i [ e e T )

which readily leads to
p(0") = po

thereby finding that the angular velocity of the rotor is continuous at time ¢ = 0,
for p(0*) = p(0~). Now, in order to find lim,. p(r), we need the FVT.
Before applying it, we must verify that the roots of the denominator of the
Laplace transform P(s) comply with the hypothesis of the FVT—displayed as
emphasized text in the second paragraph of this subsection. To this end, we need
P(s) expressed as a rational function with a denominator Q(s). It is apparent that
the denominator, in this case, is

O(s) = (s +1/7)(s° + ©%)

whose roots are g1 = —1/7, g» = jo, and g3 = — jo. While g lies in the left-
hand side of the complex plane, neither ¢, nor g3 does, and hence, the theorem
is not applicable. The reason here is that lim, ... p(#) does not exist. Indeed, if
we look at the time response p(¢) derived in Example B.2.1, it is apparent that,
after a long-enough time has elapsed, the exponential terms have decayed and
can be neglected, the said response thus becoming

p(t) =0.39538[0.5cos(31.416¢) + 6.2832sin(31.416¢)], for large ¢
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which, with the aid of relations (2.104b), can be expressed as
p(t) =2.4921c0s(6.2832r — 1.4914), for large ¢

and hence, for large 7, p(z) does not attain a definite value, for it oscillates
harmonically between —2.4921 and +2.4921.
(b) Now, to calculate p(0"), we apply again the IVT:

p(0) = lim {s.2~ " [p(1)]} = lim[s*P(s) —sp(07)]
DPos A 1 1
1+1/(st) T1+1/(s7) 1+ (/s

B po/T A\ A-p
- () -

zlim{

§—ro0

)2 —SPo

The reader is asked to compare this result with that obtained by substitution of
t =07 in the mathematical model of this system, as given in Example B.2.1.

Reference

1. Cannon RH (1967) Dynamics of physical systems. McGraw-Hill, New York
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2 x 2 identity matrix, 22 aliasing, 428
cos O, 525 analog system, 234
In(A), 512 analog-to-digital (A/D) converter, 234
K, 295 analysis, 6
mw, 193 analytic function f(1) of A, 499
sin Q#, 525 analytic function F(A) of A, 497
A, 506 analytic matrix function
ith modal vector, 311 method to compute, 500
n-dof mechanical systems, 268 angular deflection, 458
n-dof system, 145,419 angular velocity, 9, 10
n-dof undamped system, 419 area moment of inertia, 459
q,28 asymptotic stability, 68
q, 290 asymptotically stable, 284
q, 267,290 asymptotically stable system, 68
q, 290 asymptotically unstable system, 66
q, 289 autonomous system, 31, 284
02,316
Q2,322
q, 267 B
p. 289, 290 bandwidth, 171
q, 289 bars
sgn, 54,110 under axial vibration, 456
‘small” perturbations of the equilibrium states, under torsional vibration, 456
283 BC, see boundary condition
beams
under flexural vibration, 456
A beat phenomenon, 344
A/D, see analog to digital Belleville spring, 14
absolute acceleration, 11 belt-pulley transmission, 328, 350
abstraction, 7 black-box, 127
accelerometer design, 172 black-box representation, 87
active force, 29 Bode plots, 147
additivity, 86, 128 of first- and second-order systems, 161
algorithm bogie-half-car, 8
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UDnDOF, 426 boundary-value problem, 466
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bump, 302
function, 243
BVP, see boundary-value problem

C
c.0.m, see center of mass
cable, 12
Cannon’s book, see Cannon, R.H.
Cannon, R.H., 304
cantilever beam, 13
Carl Sagan, 193
causal, 236
causality, 236
Cayley-Hamilton Theorem, 98, 241, 497
center of mass, 28
characteristic equation, 468
characteristic equation of A, 498
characteristic polynomial
of the dynamic matrix, 313
of A, 498
characteristic solutions, 468
characteristic values, 468
Cholesky factoring, 308
classical modal method, 347
applied to the total response, 364
commutativity, 129
compressible and incompressible fluid, 4
computation of the Fourier coefficients, 189
computer algebra, 156, 160
conditions
boundary, 458
initial, 458
configuration
-dependent damping coefficient, 32
of a system, 25
conservative forces, 31
constant-coefficient mechanical systems, 6
constitutive equation, 7, 464
constitutive equations
of mechanical elements, 11
contact, 193
continua, 4, 455
continuous
-time system, 234, 421
train of impulses, 128
continuous model, 455
continuous systems, 455, 456
continuous-time convolution, 237
continuum, 455
continuum mechanics, 4
controlled
forces or torques, 26
motion, 28

Index

rates, 266

variables, 266
convolution, 127, 129, 442

Duhamel integral, 115, 355

for critically damped systems, 130

for overdamped systems, 130

of underdamped systems, 130
Coriolis and centrifugal forces, 35
cosine law, 37
Coulomb

damping, 54

dry-friction damping, 30

friction, 6

friction cum geometric nonlinearity, 56
critically damped system, 91, 509
cross product, 22
CT system, see continuous-time system
cycloidal slope, 215

D
damped n-dof system
discrete-time response, 431
eigenvalue problem, 435
simulation via an extension of single-dof
systems, 432
simulation via the Laplace transform, 435
damped natural frequency, 99
damped suspension
discrete time-response, 435
damped systems, 97, 245, 307
damped two-dof systems, 366
damping
constant, 18
matrix, 285
damping ratio, 69
dashpots, 5
db, see decibel
dec, see decade
decade, 164
decibel, 164
definite system, 358
degree of freedom, 7, 25, 263
delayed
impulse response, 128
input, 128
delta function, see Dirac function
derivative of the impulse response, 137
design of foundations, 167
design of pneumatic hammers, 167
deterministic, 26
difference equation, 238
differential-algebraic systems, 5
digital system, 234
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Dirac function, 112
discrete Fourier transform, 192
discrete time, 234, 432
discrete-time
linear dynamical system, 234
system, 236, 248, 421
discrete-time response, 237
of n-dof undamped systems, 421, 423
of a damped suspension, 250
of first-order systems, 237
of undamped n-dof systems, 422
of undamped second-order systems, 241
discretization methods, 5
dissipation function, 29, 30
dissipative force, 29, 30
distributed normal stress, 463
distributed shear stress, 463
distributed-parameter models, 4, 5
distributed-parameter systems, 5
distributivity, 129
dof
see degree of freedom, 145
dot product, see scalar product
doublet function, 112
doublet response, 137
of second-order damped systems, 136
of second-order systems, 134
of second-order undamped systems, 132
drill for deep-boring, 303
driving force, 29
Duhammel integral, 129
dynamic equilibrium, 460
dynamic matrix, 312
dynamical system, 4

E
eigenfrequencies, 525
eigenfunctions, 468
properties, 484
eigenmatrix, 322
eigenvalue problem, 312,313
eigenvalues, 468
eigenvalues of €2, 525
eigenvalues of A, 498
elastic potential energy, 29
elastica, 463
energy functions, 26
engineering approximation, 8
epicyclic gear train, 33
equilibrium configuration, 292
equilibrium analysis
of the eccentric plate, 62
of the overhead crane, 60
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equilibrium configuration, 67
equilibrium configurations

of the gantry robot, 279

of the two-link robot, 278
equilibrium states, 278

of mechanical systems, 59

of the actuator mechanism, 61
equivalent dashpot coefficient, 20
equivalent stiffness of parallel array, 20
Euclidean norm, 242
Euler’s Law, 459
Euler-Bernoulli beam, 462
even function, 182
excitations, 3
existence and unicity of the solution, 358
exponential of Az, 98, 528

F
fast Fourier transform, 193
FBD, see free-body diagram
FFT, see fast Fourier transform
FFT analysis, 193
final-value theorem, 548
first law of thermodynamics, 194
first-order
LTI dynamical systems, 203
ODEs, 6
systems, 116,235
flexural rigidity, 464
floating-point arithmetic, 241
floor function, 193
flow-induced drag, 30
fluid-clutch system, 542
force
-controlled source, 29
-driven overhead crane, 42
-driven system, 42
sources, 29
forced response, 86
Fourier algorithm, 195
Fourier analysis, 182, 183
of a monotonic function, 187
of a square wave, 186
of a train of impulses, 184
of the pyr(x) function, 187
Fourier coefficients, 192
Fourier expansion, 183
Fourier series, 145
Fourier transform, 145
free response, 86
free-body diagram, 18
frequency matrix, 310, 500
frequency radius, 315, 525
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frequency ratio, 153
frequency response, 145, 147
functional, 236

FVT, see final-value theorem

G
gear transmission, 304
generalized, see generalized velocity
active force, 30
coordinate, 6, 25, 264
Coriolis and centrifugal forces, 267
damping matrix, 263
dissipative force, 265
driving force, 265
forces, 30, 289
mass, 28
mass matrix, 263
momentum, 266
velocity, 30
generalized coordinate, 28
Geneva mechanism, 131
Geneva wheel, 134, 303
discrete-time response, 254
geometric BCs, 481
governing equation, 38, 271, 464
gyroscopic effects, 290
gyroscopic forces, 284

H
harmonic
excitation, 146
functions of a positive-definite matrix, 525
motions of single-dof systems, 313
oscillator, 92
harmonic response, 145
applications, 164
of first-order systems, 149
of second-order systems, 155
of undamped systems, 152, 154, 155
Heaviside function, 113
Hessian matrices, 289
high-pass filter, 174
Hooke’s Law, 457
hydraulic clutch, 51
hysteretic damping, 30, 53

I

iconic model, 8

idealization, 7

identification of damping from the time
response, 100

Index

improper orthogonal matrix, 241
impulse, 128
impulse response, 115, 120, 127

of n-dof damped systems, 441

of first- and second-order LTI systems, 115
IMSL, 372
independent generalized coordinates, 25
independent generalized speeds, 25
indexing mechanism of a production machine,

302

inertia matrix, 9
inertial measurement units (IMU), 6
initial-value problem, 466
initial-value theorem, 548
input, 3
instability, 158
invariant quantity, 503
inverse Laplace transform

via partial-fraction expansion, 538
inviscid and viscous fluid, 4
IVT, see initial-value theorem

J
Joseph Fourier (1768-1830), 145
journal bearings, 24

K

Ko6nig’s Theorem, 27

Konig’s theorem, 44

kinematic analysis, 28

kinetic energy, 26, 265
of the system, 266

L
L’Hospital’s rule, 158, 178, 515
Lagrange equations, 25, 266
of linear mechanical systems, 288
vector form, 263
Lagrangian, 26, 267
Laplace transform, 531
additivity, 533
basic properties, 534
denominator with repeated roots, 539
double-sided, 531
inverse, 532, 538
linear homogeneity, 533
numerator with distinct roots, 539
of cos wt, 535
of sin wt, 534
of second-order underdamped systems, 544
of the convolution, 534
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of the decaying exponential, 532
of the delay, 534
of the unit step function, 533
one-sided, 531
pairs, 532
properties, 533
quadratic factors, 545
superposition, 533
the impulse function, 535
the ramp function, 535
LHS, 119
linear dashpots, 30
linear homogeneity, 129
linear mechanical systems, 5
linear springs, 29, 30
linear time-invariant system, 85
linear transformation, 531
linear, soft, and hard springs, 15
linearity, 115, 127
linearity and time-invariance, 176, 179
linearization
about equilibrium states, 66
of the governing equations, 283
linearized
equation of a one-dof system, 68
model of a two-link robot, 285
linearized model
of a gantry robot, 286
linearly elastic, 456
linearly homogeneous, 86
linearly viscous damping, 30
load, 29
locomotive wheel array, 35
logarithmic decrement, 101
low-pass filters, 164
LTIS, see linear time-invariant system
lumped-parameter models, 5

M
Macsyma, 372
magnification factor, 162
of the transmitted force, 166
of the transmitted motion, 169
magnitude, 146
Maple, 372
marginal stability, 68
marginally stable, 284
equilibrium state, 66
mass density, 459
mass matrix, 266, 285
mass subjected to a time-varying force, 253
mass-spring-dashpot system in a gravity field,
74
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mass-transit system
undamped discrete-time response, 429
Mathematica, 372
mathematical model, 35, 233
mathematical modeling, 8
Matlab, 193,372
matrix
exponential, 497
function F(A), 500
functions, 497
notation, 21
with a repeated eigenvalue, 515
mean frequency, 315, 525
mechanical modeling, 7
mechanical system, 4
mechanical system configuration, 264
mechanical transmissions, 4
memory, 4
memoryless systems, 4
modal analysis, 318
of a damped test pad, 372
of a two-dof gantry robot, 318
modal coordinates, 364
modal equation, 314
modal matrix, 322
modal vectors, 311, 313, 316, 430
mode, 314
mode-orthogonality, 489
model, 233
model for the vertical vibration of mass-transit
cars, 295
modeling, 6
modeling process, 7
Mohr circle, 307, 313,497, 516,518
of cos Qt, 525
of sinQ¢, 525
of €2, 525
momentum-preserving system, 355
revisited, 365
motion, 25
motion sources, 29
motion-controlled source, 29
motion-driven system, 42
motor-cam transmission, 58
multibody systems, 7, 307

N

n-tuplet function, 113

natural BCs, 482

natural frequencies, 310, 525

natural frequencies of two-dof undamped
systems, 308

natural frequency, 69
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natural modes of two-dof undamped systems,
308
negative-definite matrix, 284
negative-semidefinite matrix, 284
neutral axis, 463
Newton equation, 464
Newton-Euler equations, 8, 10
nominal behavior, 6
non-zero initial conditions, 141
non-zero input, 141
nonlinear spring, 15
normal form
of the governing equations, 310
of the mathematical model, 420
normal stress, 462
numerical quadrature, 189

(0]

oct, see octave

octave, 164

odd function, 182

ODE, see ordinary differential equations
ordinary differential equations, 5, 6
orthogonal matrix, 22

orthogonality and normality, 484
orthogonality condition, 491
orthogonality of the eigenvectors, 314
oscillating follower, 229

output, 3, 87

overdamped system, 91, 510

overhead crane, 39

P
Parseval’s identity, see Parseval’s Theorem
Parseval’s Theorem, 193
partial derivatives
fourth-order, 465
second-order, 465
partial differential equation, 4,458
partial-fraction expansion, 538
of a rational function, 538
particular solution of the second-order damped
system, 155
PDE, see partial differential equations
PDE of the fourth order, 465
perfectly elastic shock, 338
periodic
function, 182
input, 202
response, 181
response of an air compressor, 205

Index

response of first- and second-order LTIS,
202

persistent time-varying input, 145
PFE, see partial-fraction expansion
phase, 146
planar motion, 21, 265
pneumatic hammer, 164
Poisson ratio, 15
positive-definite

matrix, 284

square root of M, 309
positive-definite matrix

harmonic functions, 525
positive-semidefinite

frequency matrix, 354

matrix, 284
potential, 31

energy: elastic and gravitational, 28
potentiometers, 4
power

developed by a moment, 29

dissipated by a damped second-order

system, 161

supplied to a system, 26, 29
Principle of Conservation of Energy, 194
proper orthogonal matrix, 241
proper rational function, 538
proportional damping, 368
pulse, 140
pulse-like input, 174
purely flexible mode, 329

Q

quadratic expressions, 266
quadratic form, 288

quadruplet function, 113
quick-return cam mechanism, 229

R
ramp response, 139
of first-order systems, 132
of an overdamped second-order system,
139
of second-order undamped systems, 135
reflection, 241
resonance, 155
response, 3
to abrupt and impulsive inputs, 130
of a damped, second-order system to a unit
doublet, 137
of a second-order underdamped system to a
ramp, 139
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of a second-order, critically damped system
to a ramp, 139
of first-order systems, 129
of second-order damped systems, 130
of second-order undamped systems, 130
to constant and linear inputs, 159
to the unilateral cosine function, 152
to the unilateral sine function, 156
Riemann integral, 129
rigid and deformable solid, 4
rigid mode, 263, 295, 323, 473
rigid ring suspended from a pin, 23
rms, see root-mean-square
rod, 12
root-mean-square, 194
rotation, 241, 420
rotational damping coefficient, 18
rotational dashpot, 18
roundoff errors, 241

S
sampled signal, 234
sampling interval, 234, 243
saturation function, 55
scalar moment of inertia, 10
scalar product, 23
Scotch yoke, 223
second-order
damped systems, 120
ODEs, 6
systems, 152,239
undamped systems, 119, 204
second-order damped systems
discrete-time response, 249
seismograph design, 173
semidefinite stiffness matrix, 295
semidefinite systems, 354
semigraphical approach, 372
separation of variables, 465
series
equivalent of two springs, 19
expansion of cos w,t, 92
expansion of sin @,t, 92
series and parallel array, 20
of linear dashpots, 20
of linear springs, 18
seven steps, 34, 35,268
seven-step procedure, 35
shaft, 13
Shannon’s Theorem, 428
shear deformation, 458
shear force, 463
shear modulus, 459
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shortcuts for special matrices, 527
sign-indefinite matrix, 284
signed angles, 25
signed distances, 25
simulation, 233
of n-dof systems, 419
of single-dof systems, 233
time-step choice, 428
simulation scheme
for undamped second-order systems, 240
single-degree-of-freedom system, 6, 25, 307
skew-symmetric matrix, 22, 527
small-perturbation analysis, 6
small-slope assumption, 460, 463
spectral analysis, 145, 183
of the displacement of an air compressor,
195
spring stiffness, 12
springs, 5, 11
square matrix
analytic function, 497
square root of M, 309
square-root factoring, 308
stability, 66
stability analysis
of the actuator mechanism, 70
of the eccentric plates, 72
of the overhead crane, 69
stable system, 66
staircase approximation, 235, 246
state, 4, 25
-variable form, 375, 431
-variable vector, 26, 264
variable, 25, 264
static equilibrium, 460
steady-state
part, 146
response, 203
response of an undamped system to a
sinusoidal input, 158
Steiner’s Theorem, 9, 10
step response
of critically damped systems, 139
of first-order system, 131
of overdamped systems, 139
of second-order undamped systems, 135
of the second-order underdamped system,
138
of underdamped systems, 138
stiffness matrix, 285
strain, 457
stress, 457
strings
under transverse vibration, 456
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superposition, 6, 86, 115, 140, 203, 326, 332
system, 3
impulse response in state-variable form,
144
matrix, 419
output, 433
with a time-varying equilibrium state, 65
with positive-definite frequency matrix,
333
system with a time-varying equilibrium state,
64

T
tangential stress, 463
test pad, 122
revisited, 447
two-dof, 338
theory of beams, 462
time constant, 90
time delay, 87
time invariance, 87
time response, 85
of critically damped systems, 99
of first- and second-order systems, 85
of overdamped systems, 100
of underdamped second-order system to a
constant input, 160
via the Laplace transform, 535
time-invariance, 115, 127, 246
time-invariant, 6
time-series, 192
time-varying equilibrium state, 280
time-varying inputs, 145
torque, 30
torque source, 29
torsional spring, 14
torsional stiffness, 14, 460
torsional vibrations of aircraft wings, 294
total generalized force, 31
total kinetic energy, 26, 28
total potential energy, 26
total response
of two-dof system, 363
of damped two-dof systems, 375
of the system, 144
total time response
of dynamical systems, 141
of first-order systems, 141
of second-order damped systems, 143
of second-order undamped systems, 142
trace of A, 503
transducers, 4
transient part, 146

Index

translational
damping coefficient, 18
dashpot, 18
spring, 13
stiffness, 13
transmitted force, 165
transverse motion, 460
trapezoidal rule, 189
triplet function, 113
two-dimensional form, 22
two-dof gantry robot, 273
two-dof model of a terrestrial vehicle, 302
two-dof systems, 307
two-dof test pad, 348
two-dof undamped linear mechanical system,
308
two-link robotic arm, 269

U
undamped
linear mechanical systems, 307
second-order system, 120
suspension discrete-time response, 242
systems, 91,239
terrestrial vehicle, 175
undamped two-dof systems, x
underdamped
impulse response second-order system, 121
system, 91, 508
unilateral harmonic functions, 147
unilateral sine input, 156
unit doublet, 112
unit eigenvectors, 310
unit impulse, 111, 112, 126
unit ramp function, 114
unit step function, 113
unstable system, 66

\%
Vandermonde matrix, 501
vector
notation, 21
of generalized coordinates, 263
of generalized forces, 267
of generalized speeds, 263
of modal coordinates, 347
velocity meter design, 169
vibration absorber, 360
vibration analysis of two-dof systems, 307
viscous damping, 30
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w of first-order LTIS, 88
weighted magnitude, 312 of second-order damped systems, 507
whirling of shafts, 290, 376 of second-order LTIS, 91
Willis” formula, 23 of two-dof systems, 323
zero-order hold, 234,419, 422,432
Y zero-state response, 86, 127
Young modulus of elasticty, 456 in state-variable form, 143
of LTIS, 111

VA of two-dof systems, 353
zero-input response, 86, 307 to arbitrary input, 144

of damped systems in state-variable form, ZOH, see zero-order hold

143 ZSR, see zero-state response



	Dynamic Response of Linear Mechanical Systems - Modeling, Analysis and Simulation
	Preface
	How to Use this Book
	Contents
	Chapter 1 The Modeling of Single-dof Mechanical Systems

	1.1 Introduction
	1.2 Basic Definitions
	1.3 The Modeling Process
	1.4 The Newton-Euler Equations
	1.5 Constitutive Equations of Mechanical Elements
	1.5.1 Springs
	1.5.2 Dashpots
	1.5.3 Series and Parallel Arrays of Linear Springs
	1.5.4 Series and Parallel Arrays of Linear Dashpots

	1.6 Planar Motion Analysis
	1.6.1 Lagrange Equations
	1.6.2 Energy Functions
	1.6.3 Kinetic Energy
	1.6.4 Potential Energy
	1.6.5 Power Supplied to a System and Dissipation Function
	1.6.6 The Seven Steps of the Modeling Process

	1.7 Hysteretic Damping
	1.8 Coulomb Damping
	1.9 Equilibrium States of Mechanical Systems
	1.10 Linearization About Equilibrium States. Stability
	1.11 Exercises
	References

	Chapter 2 Time Response of First- and Second-order Dynamical Systems

	2.1 Preamble
	2.2 The Zero-input Response of First-order LTIS
	2.3 The Zero-input Response of Second-order LTIS
	2.3.1 Undamped Systems
	2.3.2 Damped Systems
	2.3.2.1 Identification of Damping from the Time Response


	2.4 The Zero-State Response of LTIS
	2.4.1 The Unit Impulse
	2.4.2 The Unit Doublet
	2.4.3 The Unit Step
	2.4.4 The Unit Ramp
	2.4.5 The Impulse Response
	2.4.5.1 First-order Systems
	2.4.5.2 Second-order Undamped Systems
	2.4.5.3 Second-order Damped Systems

	2.4.6 The Convolution (Duhamel) Integral
	2.4.6.1 First-order Systems
	2.4.6.2 Second-order Undamped Systems
	2.4.6.3 Second-order Damped Systems


	2.5 Response to Abrupt and Impulsive Inputs
	2.5.1 First-order Systems
	2.5.1.1 Step Response
	2.5.1.2 Ramp Response

	2.5.2 Second-order Undamped Systems
	2.5.2.1 Doublet Response
	2.5.2.2 Step Response
	2.5.2.3 Ramp Response

	2.5.3 Second-order Damped Systems
	2.5.3.1 Doublet Response
	2.5.3.2 Step Response
	2.5.3.3 Ramp Response

	2.5.4 Superposition

	2.6 The Total Time Response
	2.6.1 First-order Systems
	2.6.2 Second-order Systems
	2.6.2.1 Undamped Systems
	2.6.2.2 Damped Systems


	2.7 The Harmonic Response
	2.7.1 The Unilateral Harmonic Functions
	2.7.2 First-order Systems
	2.7.3 Second-order Systems
	2.7.3.1 The Response to the Unilateral Cosine Function
	2.7.3.2 Resonance
	2.7.3.3 The Response to the Unilateral Sine Function

	2.7.4 The Response to Constant and Linear Inputs
	2.7.5 The Power Dissipated By a Damped Second-order System
	2.7.6 The Bode Plots of First- and Second-order Systems
	2.7.7 Applications of the Harmonic Response
	2.7.7.1 Vibration Isolation
	2.7.7.2 Velocity Meter Design
	2.7.7.3 Accelerometer Design
	2.7.7.4 Seismograph Design

	2.7.8 Further Applications of Superposition
	2.7.9 Derivation of zb(t)
	2.7.9.1 Derivation of z(t)


	2.8 The Periodic Response
	2.8.1 Background on Fourier Analysis
	2.8.2 The Computation of the Fourier Coefficients
	2.8.3 The Periodic Response of First- and Second-order LTIS
	2.8.3.1 First-order LTI Dynamical Systems
	2.8.3.2 Second-order Undamped LTI Dynamical Systems
	2.8.3.3 Second-order LTI Dynamical Systems


	2.9 The Time Response of Systems with Coulomb Friction
	2.10 Exercises
	References

	Chapter 3 Simulation of Single-dof Systems

	3.1 Preamble
	3.2 The Zero-Order Hold (ZOH)
	3.3 First-Order Systems
	3.4 Second-Order Systems
	3.4.1 Undamped Systems
	3.4.2 Damped Systems

	3.5 Exercises
	Reference

	Chapter 4 Modeling of Multi-dof Mechanical Systems

	4.1 Introduction
	4.2 The Derivation of the Governing Equations
	4.3 Equilibrium States
	4.4 Linearization of the Governing Equations About Equilibrium States
	4.5 Lagrange Equations of Linear Mechanical Systems
	4.6 Systems with Rigid Modes
	4.7 Exercises
	References

	Chapter 5 Vibration Analysis of Two-dof Systems

	5.1 Introduction
	5.2 The Natural Frequencies and the Natural Modes of Two-dof Undamped Systems
	5.2.1 Algebraic Properties of the Normal Modes

	5.3 The Zero-Input Response of Two-dof Systems
	5.3.1 Semidefinite Systems
	5.3.2 Systems with a Positive-Definite Frequency Matrix
	5.3.3 The Beat Phenomenon

	5.4 The Classical Modal Method
	5.5 The Zero-State Response of Two-dof Systems
	5.5.1 Semidefinite Systems
	5.5.2 Definite Systems

	5.6 The Total Response of Two-dof Systems
	5.6.1 The Classical Modal Method Applied to the Total Response

	5.7 Damped Two-dof Systems
	5.7.1 Total Response of Damped Two-dof Systems

	5.8 Exercises
	Reference

	Chapter 6 Vibration Analysis of n-dof Systems

	6.1 Introduction
	6.2 The Natural Frequencies and the Natural Modes of n-dof Undamped Systems
	6.2.1 Algebraic Properties of the Normal Modes

	6.3 The Zero-input Response of Undamped n-dof Systems
	6.3.1 The Calculation of the Zero-input Response of n-dof Systems Using the Classical Modal Method

	6.4 The Zero-state Response of n-dof Systems
	6.4.1 The Calculation of the Zero-state Response of n-dof Systems Using the Classical Modal Method

	6.5 The Total Response of n-dof Undamped Systems
	6.6 Analysis of n-dof Damped Systems
	6.7 Exercises

	Chapter 7 Simulation of n-dof Systems

	7.1 Introduction
	7.2 Undamped Systems
	7.3 The Discrete-Time Response of Undamped Systems
	7.3.1 The Numerical Stability of the Simulation Algorithm of Undamped Systems
	7.3.2 On the Choice of the Time Step

	7.4 The Discrete-Time Response of Damped Systems
	7.4.1 A Straightforward Approach
	7.4.2 An Approach Based on the Laplace Transform
	7.4.2.1 The Eigenvalue Problem of n-dof Damped Systems


	7.5 Exercises
	References

	Chapter 8 Vibration Analysis of  Continuous Systems

	8.1 Introduction
	8.2 Mathematical Modeling
	8.2.1 Bars Under Axial Vibration
	8.2.2 Bars Under Torsional Vibration
	8.2.3 Strings Under Transverse Vibration
	8.2.4 Beams Under Flexural Vibration

	8.3 Natural Frequencies and Natural Modes
	8.3.1 Systems Governed by Second-Order PDE
	8.3.1.1 Bars Under Axial Vibration
	8.3.1.2 Bars Under Torsional Vibration
	8.3.1.3 Strings Under Transverse Vibration

	8.3.2 Systems Governed by Fourth-Order PDEs: Beams Under Flexural Vibration

	8.4 The  Properties of the Eigenfunctions
	8.4.1 Systems Governed by Second-Order PDEs

	8.5 Exercises
	References

	Appendix A Matrix Functions

	A.1 Introduction
	A.2 Preliminary Concepts
	A.3 Calculation of Analytic Matrix Functions of a Matrix Argument
	A.3.1 Special Case: 2 2 Matrices
	A.3.2 Examples
	A.3.2.1 Example A.3.1
	A.3.2.2 Example A.3.2
	A.3.2.3 Example A.3.3
	A.3.2.4 Example A.3.4: The Zero-input Response of a Second-order Damped System
	A.3.2.5 Example A.3.5
	A.3.2.6 Example A.3.6
	A.3.2.7 Example A.3.7
	A.3.2.8 Example A.3.8: A Matrix with a Repeated Eigenvalue


	A.4 Use of Mohr's Circle to Compute Analytic Matrix Functions
	A.4.1 Examples
	A.4.1.1 Example A.4.1
	A.4.1.2 Example A.4.2
	A.4.1.3 Example A.4.3
	A.4.1.4 Example A.4.4: The Harmonic Functions of a Positive-definite Matrix


	A.5 Shortcuts for Special Matrices
	A.5.1 Example A.5.1
	A.5.2 Example A.5.2
	A.5.3 Example A.5.3
	A.5.4 Example A.5.4

	References

	Appendix B The Laplace Transform

	B.1 Introduction
	B.1.1 Properties of the Laplace Transform

	B.2 Time Response via the Laplace Transform
	B.2.1 The Inverse Laplace Transform via Partial-Fraction Expansion
	B.2.1.1 The Case of Quadratic Factors

	B.2.2 The Final- and the Initial-Value Theorems

	Reference

	Index



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice




