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Preface

Since the publication of the first edition a dozen years ago, and the second
about six years ago, the use of this book has been gradually extended from
industry to academia.

Specifically, the first part of the book has been used to teach calculus of
variations for undergraduate mathematics students. Furthermore, the second
part has been used for mathematical modeling classes for applied mathemat-
ics and engineering students.

To accommodate that change of focus and to respond to some requests from
students and teachers, this edition brings extensions to numerous sections of
both parts. Detailed explanations, illustrative examples, and exercises were
added to every chapter of the first part.

Several new sections and subsections modeling various physical phenom-
ena were included in the second part to enhance the mathematical modeling
teaching tool set. The new sections and subsections are also indexed and rel-
evant references added.

Hopefully, the students reading this book find the book’s theoretical founda-
tion clear and concise, and the analytic and computational examples enlight-
ening. The typographical errors found in the prior editions have been cor-
rected, and a strong effort was made to avoid introducing any in the new
material in order to make this work as flawless as possible.
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Introduction

Calculus of variations has a long history. Its fundamentals were laid down
by icons of mathematics like Euler and Lagrange. It was once heralded as
the panacea for all engineering optimization problems by suggesting that all
one needed to do was to state a variational problem, apply the appropriate
Euler-Lagrange equation, and solve the resulting differential equation.

This, as most all encompassing solutions, turned out to be not always true
and the resulting differential equations are not necessarily easy to solve. On
the other hand, many of the differential equations commonly used by engi-
neers today are derived from a variational problem. Hence, it is important
and useful for engineers to delve into this topic.

The book is organized into two parts: calculus of variations foundation,
and mathematical modeling of various physical and engineering phenomena.
The first part starts with the statement of the fundamental variational prob-
lem and its solution via the Euler-Lagrange equation. This is followed by the
gradual extension to variational problems subject to constraints, containing
functions of multiple variables, and functionals with higher order derivatives.
It continues with the inverse problem and analytic solutions, and concludes
with approximate solution techniques of variational problems, such as the
Ritz, Galerkin, and Kantorovich methods.

With the emphasis on mathematical modeling, the second part starts with
a detailed discussion of the geodesic concept of differential geometry and its
extensions to higher order spaces. The computational geometry chapter cov-
ers the variational origin of natural splines and the variational formulation of
B-splines under various constraints.

The chapter dealing with the variational foundation of various motion
phenomena will include discussion of orbital motion and it also introduces
Hamilton’s principle and Lagrange’s equations of motion. The penultimate
chapter focuses on the variational modeling of several classical mechanical
problems. Finally, the fundamental applications of elasticity, heat conduc-
tion, and fluid mechanics, are discussed using the computational technology
of finite elements.

Xvii
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Mathematical foundation
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1

The foundations of calculus of variations

The topic of the calculus of variations evolves from the analysis of functions.
In the analysis of functions the focus is on the relation between two sets of
numbers, the independent (z) and the dependent (y) set. The function f cre-
ates a one-to-one correspondence between these two sets, denoted as y = f(x).

In this chapter we generalize the concept of functions by allowing the mem-
bers of the dependent set not being restricted to be numbers, but to be
functions themselves. The relationship between these sets is now called a
functional. The chapter will describe the fundamental problem of calculus of
variations as finding extrema of functionals, most commonly formulated in
the form of an integral. The sufficient and necessary conditions for finding
the extrema will be presented and several classical problems solved.

1.1 The fundamental problem and lemma of calculus of
variations

The fundamental problem of the calculus of variations is to find the extremum
(maximum or minimum) of the functional

I(y) = / ' f ey,

where the solution satisfies the boundary conditions

y(z0) = ¥o
and
y(z1) = y1-
These problems may also be extended with constraints, the topic of Chapter

2. They may also be generalized to the cases when higher derivatives or multi-
ple functions are given and will be discussed in Chapters 3 and 4, respectively.

A solution process may be arrived at with the following logic. Let us assume
that there exists such a solution y(z) for the above problem that satisfies the



4 Applied calculus of variations for engineers

boundary conditions and produces the extremum of the functional. Further-
more, we assume that it is twice differentiable. In order to prove that this
function results in an extremum, we need to prove that any alternative func-
tion does not attain the extremum.

We introduce an alternative solution function of the form:

Y(z) = y(x) + en(x),

where € is a small undefined number, and n(x) is an arbitrary auxiliary func-
tion of x, that is also twice differentiable and vanishes at the boundary:

n(xo) = n(x1) = 0.

In consequence, the following is also true:

Y (zo) = y(zo) = 9o
and
Y(z1) =y(21) = 1.

A typical relationship between these functions is shown in Figure 1.1 where
the function is represented by the solid line and the alternative function by
the dotted line. The dashed line represents the arbitrary auxiliary function.

Since the alternative function Y (z) also satisfies the boundary conditions
of the functional, we may substitute into the variational problem.

I(e) = / Y VY s

where

Yi(z) =y () + e (2).
The new functional is identical with the original in the case when ¢ = 0 and
has its extremum when
I (e)
Oe

Executing the derivation and taking the derivative into the integral, since the
limits are fixed, with the chain rule we obtain

oI(e)  [™ (Of dY  of dY’
De _/wo (8Y de oY de de.

=0.
e=0

Clearly
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FIGURE 1.1 Alternative solutions example

and

resulting in

813(66) :/;1 (g}{n(fv)jL 88}{/77/(1;)> dz.

0

Integrating the second term by parts yields

o 0 1 rd oo
[ (@) de = g = [ (55 ) e

0
Due to the boundary conditions, the first term vanishes. With substitution
and factoring the auxiliary function, the problem becomes

oI(e) [ (0f d Of
o / (aY_dan’)n(x)dx'

The extremum is achieved when e = 0 as stated above, hence

I (e)
Oe

Trof d of
o= (G dray ) e
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Let us now consider the following integral:

/ " p@) P,

0

where g < x < 1 and F(x) is continuous, while n(z) is continuously differ-
entiable, satisfying

n(wo) =n(z1) = 0.

The fundamental lemma of calculus of variations states that if for all
such n(z)

then

in the whole interval.

The following proof by contradiction is from [18]. Let us assume that there
exists at least one such location 2y < ¢ < x1 where F(x) is not zero, for
example,

F(¢) > 0.
By the condition of continuity of F'(x), there must be a neighborhood of

(—h<(<(+h
where F'(z) > 0. In this case, however, the integral becomes
x1
/ n(x)F(x)dx > 0,
o

for the right choice of 7(x), which contradicts the original assumption. Hence,
the statement of the lemma must be true.

Applying the lemma to this case results in the Euler-Lagrange differen-
tial equation specifying the extremum:

Let us immediately illustrate the use of this equation to solve a variational
problem posed as

1

1

7= / (2y’2 + (z + 1)y> dr = extremum
0
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with boundary conditions

y(0) =0,y(1) = 1.

The components of the Euler-Lagrange differential equation are

of
2 1
=@+
o,
dx Oy’
and the differential equation becomes
of d of "
oL 22 1) —y" =0.
dy  dx Jy (@+1) -y

and integrating produces
T
y' = ? +x+cy.

Integrating again brings the general solution as

LA
=—+—+4c .
Y 6 B 1% T C2
Using the boundary conditions resolves the integration constants as
y(O) =0= Co,
and 5 5
1 1
1 = 1 = — _—
y(1) 6 + 5 +a
brings
1
Cc1 = g
Hence, the specific solution is
14 145 1
Yy = éx + ix + 5:17

Most of the time there is no need to compute the actual extremum, but for
this introductory example we will do so. The derivative of the solution is

;L x? 1
Yy = 5 +x + 3
Squaring this, rebuilding the functional and executing the integration pro-
duce the actual extremum. In practice, the subject of interest is the solution
function and not the actual extremum; hence, it will be seldom computed in
the remainder of this book.
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1.2 The Legendre test

The Euler-Lagrange differential equation just introduced represents a neces-
sary, but not sufficient, condition for the solution of the fundamental varia-
tional problem.

The alternative functional of

19 = [ vy

may be expanded as

I(e) = /”% [y +en(a),y +en'(z)) de.

Assuming that the f function has continuous partial derivatives, the mean-
value theorem is applicable:

fy+en(),y +en(x) = flz,y,y)+

e (10 LIy 2LE)) L (e

By substituting we obtain

I(e) = / 1 [y, y)de+

6/11 <n<x)8f(ﬂgyy,y’) +n,<x)8f(:;,yz//,y’)>d$+0(62>'

5T, — 6/’“ (n(x)af(x,y,y’) +n,@@f(ﬂmyw’)) d.

0

we can write

I(e) = I(0) + 61, + O(€?),

where 01 is called the first variation. The vanishing of the first variation is
a necessary, but not sufficient, condition to have an extremum. To establish
a sufficient condition, assuming that the function is three times continuously
differentiable, we further expand as

I(€) = I(0) + 611 + 515 + O(€%).
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Here the newly introduced second variation is

_ 62 o 2 32f(:1:, y7y/) / 62]0(177979,)
=G [ (PTG e )

P f(x,y,y")
TIIQ(J:)T) dl‘
We now possess all the components to test for the existence of the extremum

(maximum or minimum). The Legendre test states that if independently of
the choice of the auxiliary n(z) function

- the Euler-Lagrange equation is satisfied,
- the first variation vanishes (6/; = 0), and

- the second variation does not vanish (61 # 0)
over the interval of integration, then the functional has an extremum. This
test presents the necessary and sufficient conditions for the existence of the
extremum. Specifically, the extremum will be a maximum if the second varia-
tion is negative, and conversely a minimum if it is positive. Certain similarities

to the extremum evaluation of regular functions by the teaching of classical
calculus are obvious.

We finally introduce the variation of the function as
oy =Y (z) —y(z) = en(z),
and the variation of the derivative as
3y’ =Y'(z) -y (z) = e (2).
Based on these variations, we distinguish between the following cases:
- strong extremum occurs when dy is small, however, ¢y’ is large, while
- weak extremum occurs when both dy and dy’ are small.

On a final note: the above considerations did not ever state the finding or
presence of an absolute extremum; only the local extremum in the interval of
the integrand is obtained.
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1.3 The Euler—Lagrange differential equation

Let us expand the derivative in the second term of the Euler-Lagrange differ-
ential equation as follows:

dof _ #f P P,

dx 0y 0xdy 8y8y’y (’9y’2y '
This demonstrates that the Euler-Lagrange equation is usually of second
order:

aof e*f o*f , 2f
Oy 0z0y  Oyoy 4 8y’2y

The above form is also called the extended form. Consider the case when the
multiplier of the second derivative term vanishes:

=0.

0% f
ay/Q

In this case f must be a linear function of ¢, in the form of

=0.

f@,y,9") =p(x,y) +q(z,y)y.

For this form, the other derivatives of the equation are computed as

of _9op  Oq ,
ay oy oy"
of
i
Of  9q
oz0y Oz’

q,

and
2f  9q
oydy Oy’

Substituting results in the Euler-Lagrange differential equation of the form

op 9dq

oy ox

or

dp  0q
dy  ox

In order to have a solution, this must be an identity, in which case there must

be a function of two variables

u(z,y)
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whose total differential is of the form

du = p(z,y)dx + q(x,y)dy = f(x,y,y )dx.

The functional may be evaluated as

I(y) = / fleyy)de = / " du = (e, y1) — ulwo, o)-

It follows from this that the necessary and sufficient condition for the solu-
tion of the Euler-Lagrange differential equation is that the integrand of the
functional be the total differential with respect to = of a certain function of
both z and y.

Considering furthermore, that the Euler-Lagrange differential equation is
linear with respect to f, it also follows that a term added to f will not change
the necessity and sufficiency of that condition.

Another special case may be worthy of consideration. Let us assume that
the integrand does not explicitly contain the x term. Then by executing the
differentiations we obtain

d (,0f _,dof of of , ., (dof Of\ Of
i (Var1) Va5 /= (G~ 5) 55

With the last term vanishing in this case, the differential equation simplifies to

d (,0f _
i (Vap-1) =0

Its consequence is the expression known as Beltrami’s formula:

JOr
oy’

where the right-hand side term is an integration constant.

= Cq, (1.1)

To illustrate the use of Beltrami’s solution, we consider
2
I= / y*(1 — y/)*dz = extremum
0

with boundary conditions

This is a Beltrami case as the function is independent of z. Since

of 2 /
L _9%(1 =
oy y( Yy,
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the formula (multiplied by -1) dictates

Of _

f—vy oy v -y 42y (1 —y) = —c1.

Executing the posted operations and shortening results in
v =9y = —c1.

Algebraic operations reveal the derivative as

’ \/yz+cl

y:
Y

Separating the variables and integrating yields

\/m =T+ ca,
from which the implicit solution of

y? 41 = (z+ cp)?
emerges. Applying the boundary conditions

y(0) =0 — ¢ = c3,

and
y2)=1—=1+4c = (24 c2)?

resolves the integrating coefficients as

9 3

C1 = E,CQ = — .

Finally the solution is of the form

(x—3/4 v

- =1
9/16 9/16

which is a hyperbola shifted in the x direction.

The classical problem of the brachistochrone, discussed in the next section,
also belongs to this class. It is important to point out that while in most cases
when applicable Beltrami’s approach is simpler, there are cases when it is not.

Finally, it is also often the case that the integrand does not contain the y
term explicitly. Then

af

5 = °
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and the differential equation has the simpler
4 of _
dr oy’
form. As above, the result is
of _
oy
where cs is another integration constant. The geodesic problems, subject of
Chapter 8, represent this type of Euler-Lagrange equation.

C2

We can surmise that the Euler-Lagrange differential equation’s general solu-
tion is of the form

Yy = y(xaclch)a

where the ¢y, co are constants of integration, and are solved from the bound-
ary conditions

Yo = y(zo, c1, ¢2)

and
y1 = y(z1,c1,¢2).

1.4 Minimal path problems

This section deals with several classical problems to illustrate the methodol-
ogy. The problem of finding the minimal path between two points in space
will be addressed in different scenarios.

The first problem is simple geometry, the shortest geometric distance
between the points. The second one is the well-known classical problem of the
brachistochrone, originally posed and solved by Bernoulli. This is the path
of the shortest time required to move from one point to the other under the
force of gravity. The third problem considers a minimal path in an optical
sense and leads to Snell’s law of reflection in optics. The fourth example finds
the path of minimal kinetic energy of a particle moving under the force of
gravity.

All four problems will be presented in two-dimensional space, although they
may also be posed and solved in three dimensions with some more algebraic
difficulty but without any additional instructional benefit.
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1.4.1 Shortest curve between two points

First we consider the rather trivial variational problem of finding the solution
of the shortest curve between two points, Py, P;, in the plane. The form of
the problem using the arc length expression is

P1 Xy
/ ds = / vV 1+ y2dr = extremum.
Py T

The obvious boundary conditions are the curve going through its endpoints:

y(a:o) = Yo,

and
y(x1) = 1.

It is common knowledge that the solution in Euclidean geometry is a straight
line from point (z,yo) to point (z1,y1). The solution function is of the form
y(x) = yo +m(x — x0),

with slope
Y1 — Yo
m="—.
Tr1 — o
To evaluate the integral, we compute the derivative as

/
Yy =m

and the function becomes

f@,y,9") = V14 m2

Since the integrand is constant, the integral is trivial

I(y):\/l—i—m2/m1 dx =14+ m2(x1 — ).

The square of the functional is

Ply) =1+ m?) (1 — 20)® = (x1 — 20)* + (y1 — v0)*.

This is the square of the distance between the two points in plane; hence,
the extremum is the distance between the two points along the straight line.
Despite the simplicity of the example, the connection of a geometric problem
to a variational formulation of a functional is clearly visible. This will be the
most powerful justification for the use of this technique.

Let us now solve the

z1
/ v 1+ y2dr = extremum
zg
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problem via its Euler-Lagrange equation form. Note that the form of the
integrand lends itself to the use of one of three methods: the standard form,
the Beltrami formula, or the extended form. Let us use the extended form.

of
ay
2
0 f o,
dxdy’
2
0 f o,
dydy’
and
0% f 1

8y’2 - (1+y’2)3/2'
Substituting into the extended form gives

1

"o
1+ g2 =0,

which simplifies into

y// —0.

Integrating twice, one obtains

y(x) = Co + 1,

clearly the equation of a line. Substituting into the boundary conditions, we
obtain two equations,

Yo = Co + c1%o,

and
Y1 = Cco + C127.

The solution of the resulting linear system of equations is

Co = Yo — C1Zo,

and

Y1 — Yo
= —.
xr1 — o

It is easy to reconcile that

is identical to

y(x) = yo + m(xz — xo).
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The noticeable difference between the two solutions of this problem is that
using the Euler-Lagrange equation required no a priori assumption on the
shape of the curve and the geometric know-how was not used. This is the
case in most practical engineering applications and this is the reason for the
utmost importance of the Euler-Lagrange equation.

1.4.2 The brachistochrone problem

The problem of the brachistochrone may be the first problem of variational
calculus, already solved by Johann Bernoulli in the late 1600s. The name
stands for the shortest time in Greek, indicating the origin of the problem.

The problem is elementary in a physical sense. Its goal is to find the shortest
path of a particle moving in a vertical plane from a higher point to a lower
point under only the force of gravity. The sought solution is the function y(x)
with boundary conditions y(xg) = yo and y(x1) = y; where

Py = (z0,%0)

and
Py = (z1,41)

are the starting and terminal points, respectively. Based on elementary physics
considerations, the problem represents an exchange of potential energy with
kinetic energy.

In a gravitational field, a moving body’s kinetic energy is related to its
velocity and its mass, its potential energy to the height of its position and its
mass. The higher the velocity and the mass, the bigger the kinetic energy.
A body can gain kinetic energy using its potential energy, and conversely,
can use its kinetic energy to build up potential energy. At any point during
the movement, the gain of the kinetic energy is the same as the loss of the
potential energy, hence the total energy is at equilibrium.

The potential energy loss of the particle at any z, y point during the motion
is

AE, =mg(yo — y),

where m is the mass of the particle and ¢ is the acceleration of gravity. The
kinetic energy gain is

1
AE, = imv2

assuming that the particle at the (z,y) point has velocity v. They are in
balance as
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AE), = AE,,

resulting in an expression of the velocity as

v =29(y0 — y)-
The velocity by definition is

av
where s is the arc length of the yet unknown curve. The time required to run

the length of the curve is
t= / dt = / fds
P

Using the arc length formula from calculus, we get
1 1 /2
t = / 7V+ydx
xo v
Substituting the velocity expression yields

1 VT4 y2
V To \/y()*y

Since we are looking for the minimal time, this is a variational problem of

V1
I(y) / Ty d:c = extremum.
\/ Vo —y

The integrand does not contain the mdependent variable; hence, we can apply
Beltrami’s formula of Equation (1.1). This results in the form of

y? V12
Ve —y)1+y?) Vi —y

Creating a common denominator on the left-hand side produces

Y Vo —y— V1+y2 (o —y) 1 +y?)
Vo — ) A+ —u

Grouping the numerator simplifies to

= Cp.

= CQ-

1
Vo —y)(1+97)

Canceling and squaring results in the solution for 3’ as

2 _ 1- C(z)(yO - y)
C%(yo )
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2
y/2 — @
dx )
the differential equation may be separated as
dy — — VIO —J Vyo_ydy.
2c1 = (Yo — y)

Here the new constant is introduced for simplicity as

Since

1

Cl = —5.
2¢2

Finally x may be expressed directly by integrating
v / VWY gt
V2e1 = (Yo — y)

The trigonometric substitution of

t
Yo — y = 2¢1 sin’ (2)

t
x =2 /sin2 (2> dt = ¢y (t —sin(t)) + ca,

yields the integral of

The constants of integration may be solved by substituting the boundary
points. At t = 0 we easily find
T = Cy = Xg.

Reorganizing and some trigonometry yields

y=1yo—c1 (1l —cos(t)).

Substituting the endpoint location into the y equation, we obtain

y =190 —c1 (1 —cos(t)) =uy,

which is inconclusive, since the time of reaching the endpoint is not known.
For a simple conclusion of this discussion, let us assume that the particle
reaches the endpoint at time ¢ = II/2. Then

C1 = Yo — Y1,

and the final solution is

x=x9+ (yo — y1) (t — sin(t))
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and
y=y1+ (Yo —y1) (1 —cos(t)).
The final solution of the brachistochrone problem therefore is a cycloid.

09 | 1

08 | 1

0.7 1

06 4

05 4

04 - g

03 1

02 | 1

01 | 1

FIGURE 1.2 Solution of the brachistochrone problem

Figure 1.2 depicts the problem of the point moving from (0,1) until it
reaches the x axis.
For the case shown in Figure 1.2, the point moving from (0, 1) until it reaches
the z axis, the solution curve is

x =t —sin(t)
and
y = cos(t).

The resulting curve seems somewhat counter-intuitive, especially in view of
the earlier example of the shortest geometric distance between two points in
the plane and demonstrated by the straight line chord between the two points.
The shortest time, however, when the speed obtained during the traversal of
the interval depends on the path taken, is an entirely different matter.
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Another intriguing characteristic of the brachistochrone problem is that
when two particles are let go from two different points of the curve they will
reach the terminal point of the curve at the same time. This is also counter-
intuitive, since clearly they have different geometric distances to cover; how-
ever, since they are acting under the gravity and the slope of the curve is
different at the two locations, the particle starting from a higher location
gathers much bigger speed than the particle starting at a lower location.

This, so-called tautochrone, behavior may be proven by calculation of the
time of the particles using the formula developed earlier. Evaluation of this
integral between points (zg,y0) and (z1,y1) as well as between (x2,y2) and
(z1,y1) (where (z2,y2) lies on the solution curve anywhere between the start-
ing and terminal point) will result in the same time.

Hence, the brachistochrone problem may also be posed with a specified ter-
minal point and a variable starting point, leading to the class of variational
problems with open boundary, subject of Section 1.5.

1.4.3 Fermat’s principle
Fermat’s principle states that light traveling through inhomogeneous medium
chooses the path of minimal optical length. The optical length depends on
the speed of light in the medium, which is defined as a continuous function of
(),
where y is the vertical component of the path. Then it may be defined as
c(y) = —,
W) ==
the derivative of the length of the path. Similarly to the brachistochrone
problem, then the time required to cover the distance between two points is

1
= / —ds.
c(y)
The problem is now posed as a variational problem of
(2,92) g
= [
(z1,91) c(y)
Substituting the arc length results in

[

dx = extremum,
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with boundary conditions given at the two points Py, Ps.

y(r1) = y1;9(72) = Yo

The functional does not contain the x term explicitly, allowing the use of Bel-
trami’s formula resulting in the simplified form of

S
oy’
where kp is a constant of integration and its notation is chosen to distinguish
from the speed of light value c¢. Substituting f, differentiating and simplifying
yields

1

- — k.
c(y)v1+y™ '

Reordering and separating results

/dxzikl/l_c(é)czw)dy

Depending on the particular model of the speed of light in the medium, the
result varies. In the case of the inhomogeneous optical medium consisting of
two homogeneous media in which the speed of light is piecewise constant, the
result is the well-known Snell’s law describing the scenario of the breaking
path of light at the water’s surface.

Assume the speed of light is ¢; between points P; and Py and co between
points Py and P,, both constant in their respective medium. The boundary
point between the two media is represented by

PO(xayO)a

where the notation signifies the fact that the x location of the light ray is not
known yet. The known g location specifies the distance of the points in the
two separate media from the boundary.

Then the time to run the full path between P; and Ps is simply

V(@ —21)2+ (yo — 11)? N V(@2 — )2+ (y2 — w)®

t=

The minimum of this is simply obtained by classical calculus as
dt
-~ =0,
dx
or
T — 2 T2 — T

P G R ey PN/ e e e G
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The solution of this equation yields the x location of the ray crossing the
boundary, and produces the well-known Snell’s law of

sin ¢ _ sin ¢o

C1 C2

)

where the angles are measured with respect to the normal of the bound-
ary between the two media. The preceding work generalizes to multiples of
homogeneous media, which is a practical application in lens systems of optical
machinery.

1.4.4 Particle moving in a gravitational field

The motion of a particle moving in a gravitational field is computed based
on the minimum momentum principle first described by Euler. The principle
states that a particle under the influence of a gravitational field moves on a

path where
Py

1= muds = minimum.
Po

Here m is the mass of the particle, v is the velocity of the particle and their
product is the particle’s momentum. The boundary points are

Py = (z0,%0), P1 = (z1,91).

Let us assume for the simplicity of algebra, but without the loss of generality
of the discussion, that the starting position is at the origin:

(z0,90) = (0,0).

Substituting

ds = /14 (v')?dz,
the functional may be written as
1
I= m/ vy/1+ (v')3dx.
o

The potential energy change of the particle at a certain height of y is
AE, =mg(y — yo) = mgy.
The kinetic energy change corresponding to that position is
1 2 2
AE), = im(u —v7),

where wu is an initial speed at (2, yo) with yet undefined direction but given
magnitude. They are equivalent in the sense that any potential energy gain
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equals the kinetic energy loss and vice versa. Hence

1
mgy = gm(u2 —v?),

or
2gy = u? — v2,

from which the velocity at any point of the trajectory is

v =/ u? — 2gy.

Substituting into the functional yields

x1
I= m/ Vu2 —2gy\/1 + (y')2dx = extremum.
Zo

In the following we assume unit mass for simplicity, m = 1. Since the func-
tional does not contain x explicitly, we can use Beltrami’s formula. Its deriva-

tive term is 00/
1 y
r =\ u? - 2qy - ————.
fy y2 T+ )
Canceling and substituting into the formula yield
Vi g/ v v
u? = 2gy\/1+ (y')? — Vu? — 29y———= = c1.
1+ (y)?
Gathering like terms and using a common denominator produce
1 N2\ _ /2
m(( +W)) -y ):617
1+ (y)?
Vu? —2gy
— = = (1,
V1+y?

where ¢y is an arbitrary constant. Then

or

u? —2gy = ci(1+y?),

and
g = V= 20y — cf
C1
Separating as
dy
dr = ¢

Vu? —2gy — c3

and integrating yields

1
T — co :cljg\/uQ—ng—c%
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with ¢y being another constant of integration whose sign is chosen for later
convenience. Multiplying by g and squaring results in

A (w® =29y — ) = g*(z — 2)?,

Reordering yields

ci(u® = cf) — g*(z — e2)* = ci2gy

from which the particle trajectory becomes
2_ 2

u 701 _ i _ 2
2 2¢2 (@ =)

y:

The resolution of the constants may be accomplished by using the initial loca-
tion and velocity of the particle. Let us assume zo = 0 and x; is open. The
constant ¢y is related to the velocity and constant ¢ is related to the location.

The derivative of the trajectory is

/:_29

g
52 (x—c2) = —C—Q(:v —c2).
1 1

Given the initial velocity angle to the x axis as a then
/ g -
y'(0) = 20 = tan(a).
1

This enables expressing

2 tan(a)
g = ———.
g
Let us now substitute into the initial position of the particle
) u? —c? g (ca)? u? — 2 g cftan?(a) 0
= — ——= | C = — ——5 == .
4 29 2¢3 2 2¢ 2c2 g2
Then
u? —f  citan®(a) 0
2 29
This resolves the second constant as
u? = i (tan?(a) + 1).
Substituting into the location function
2 _ 2
u-—ac g 2
x) = — (T —c)* =
R L)

2g 2c2

_ u?—c2 g (;v— c%tan(a))2
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Executing the square operation brings

y(z) = u?—c2 g (;v2 B 2xc§ tan(a) N ci tan2(a)>

29 23} g g2
and multiplying yields

c? tan?(a)
2¢g '

_9T x tan(a)
c

Finally the expression for the u obtained above and substituted into the loca-
tion yields

2(fan2 2 2 2,2
ci(tan®(a) +1) —¢f gz ¢t tan® ()
T) = - — +rtan(a) — ———
y(z) 2 20% (@) 2

and 2 tan?(a) )
cy tan®(a gr
y(x) = Ty 2@ + ztan(a)

The first and last terms cancel out resulting in

c? tan? ()
29

2
gx
r) =ztan(a) — —5.
y( ) ( ) 9 C%
The second term still contains the ¢; term. Its substitution

2

y(z) = wtan(a) — —S—,
2tan2((y)+1
and some trigonometry
1 B 1 B cos?(a)
tan?(a) +1 502 4 1 sin?(a) 4 cos?(a)

cos?(a)
yields the explicit trajectory formula for the particle as
ga?

Yy = xtan(o{) — m

This may be reconciled with the well-known parametric trajectory formula
from physics that states
x(t) = ucos(a)t

and .
y(t) = usin(a)t — igtz.
Expressing the time variable ¢ from the first equation we obtain

x(t)

ucos(a)
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and squaring we obtain
2

= ———
u? cos?(a)’

which is in agreement with the second part of the explicit trajectory developed
above. The first part similarly agrees as

y = xtan(a) = wcos(a)t - tan(a) = usin()t.

06 | .

FIGURE 1.3 Trajectory of particle

Figure 1.3 demonstrates the path of the particle. The upper three curves
show the path with a 60-degree angle of the initial velocity and with different
magnitudes. The lower three curves demonstrate the paths obtained by the
same magnitude (10 units), but different angles of the initial velocity. For
visualization purposes the gravity constant was chosen to be 10 units as well.

A similarity between the four problems of this section is apparent. This
recognition is a very powerful aspect of variational calculus. There are many
instances in engineering applications when one physical problem may be solved
in an analogous form using another principle. The common variational for-
mulation of both problems is the key to such recognition in most cases.



The foundations of calculus of variations 27

1.5 Open boundary variational problems

Let us consider the variational problem of Section 1.1:

I(y) = / " f ey,

with boundary condition

y(wo) = Yo-

Let the boundary condition at the upper end be open. We introduce an auxil-
iary function n(z) that in this case only satisfies the lower boundary condition,

n(x) = 0.

The extremum in this case is obtained from the same concept as earlier:

B Trof d of , B
o= (G + gl @) de=o.

0

OI(e)
Oe

while recognizing the fact that z; is undefined. Integrating by parts and
considering the one-sided boundary condition posed on the auxiliary function

yields
o af d afy
izwlﬂ(%)‘*’/ ((é_drayf'/>n($)) dx = 0.

The extremum is obtained when the Euler-Lagrange equation of

I (e)
de

_9f
e=0 n 8y/

along with the given boundary condition of

y(wo) = yo

is satisfied, in addition to obeying the auxiliary constraint due to the open
boundary condition

of

= =0.
8:[// r=x1

Similar argument may be applied when the starting point is, or both of them
are open. This is a special case of the transversality condition described in
more detail in the next chapter in connection with the more generic con-
strained variational problems.
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We illustrate the open boundary scenario with the problem

1

1

7= / <2y’2 +yy +y + y) dr = extremum
0

with the boundary conditions open on both locations. The first requirement
for the solution is the satisfaction of the Euler-Lagrange differential equation.
Its components are

of

7:y/+17
Yy

0
of _
_— = 1
oy y +y+1,
and the equation becomes

of d of , d,,
- - — = 1-— 1)=0.
dy  dx Jy v dx(y ty+1)=0

This results in the ordinary differential equation of
y// — 1

Note, that since this is a case when Beltrami’s solution may also be used;
however, in the case of this example it leads to

1 2 ’ _
22! Yy —y==cu,

which is a more difficult solution avenue. By double integration of the first
form, the general solution is

1
y:ax—i—b—i—ix?.

The integrating coefficients are found from the transversality conditions. The
left-hand boundary produces

of _ _
Gl =1 O +uO) +1=0

or
a+b+1=0,

while the right-hand boundary gives

5}
an’ =YW Fy(1)+1=0
or

5
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The solution of the two equations yields

3
a=—2
2
and )
b= —.
2
Hence, the solution of the open boundary variational problem is
1, 3 1
y(z) = 2% 5Tty

Computing the derivative of the solution, substitution into the functional and
integration yield the extremum if needed.

1.6 Exercises

Find the solutions for the problems by using the Euler-Lagrange differential
equation and the boundary conditions, if given.

1.
I = [(y"* + 2y)dz = extremum.

2.
I = [(y*+ 4ay’)dx = extremum.

3.
I=[(y*+yy +y?*)dz = extremum.

4.
I = [(zy"? — yy' + y)dz = extremum.

5.
1= ff 7&:21’26& = extremum.
Boundary conditions: y(1) =0,y(2) = 1.

6.
I= [ ?+2yy —16y*)dx = extremum.
Boundary conditions: y(0) =0, y(r/8) = 1.
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7.
I= fol(l + z)y?dz = extremum.
Boundary conditions: y(0) =0,y(1) = 1.

8.
I=[ Z—;dx = extremum.

9.
I = [(y*+y"*+ 2ye®)dz = extremum.

10.
I = [(2y + y'?)dz = extremum.



2

Constrained variational problems

The boundary conditions applied to a variational problem may also be consid-
ered as constraints. The subject of this chapter is to generalize the constraint
concept in two senses. The first is to allow more difficult, algebraic boundary
conditions, and the second is to allow constraints imposed on the interior of
the domain as well. Several isoperimetric problems from geometry will be
solved, and a closed loop integral solution also presented and illustrated.

2.1 Algebraic boundary conditions

There is the possibility of defining the boundary condition at one end of the
integral of the variational problem with an algebraic constraint. Let the

1
/ f(z,y,y )dr = extremum
zo

variational problem be subject to the customary boundary condition

y(7o0) = Yo

on the lower end, and on the upper end subject of an algebraic condition of
the following form:

g(z,y) = 0.

We again consider an alternative solution of the form

Y(x) = y(x) + en(x).

The given boundary condition in this case is

n(xzo) = 0.

Then, following [6], the intersection of the alternative solution and the alge-
braic curve is

X1 = X1(€)

31
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and
Yl == Yl (6)
The notation is to distinguish from the fixed boundary condition values given
via x1,y1. Therefore, the algebraic condition is
g(Xl, Yl) = 0

This must be true for any €, hence applying the chain rule yields

dg  0dg dX; @le

= — =0. 2.1
de 0X, de Y7 de (2.1)

Since

Y1 = y(X1) + en(Xy),

we expand the last derivative of the second term of Equation (2.1) as

dY1 dy dX1 d’l7 dX1
— == —_— X — .
de " doleex, de TV G ly e
Substituting into Equation (2.1) results in
dg dg dX, dg ,dy dX dn dX;
— = — — (== — X — ——)=0.
de T OX de oy daleex, de TVl x
Since (X7,Y7) becomes (z1, 1) when e = 0,
9g
dX 77(371)@* .
ReLY =7 . (2.2)
de le=0 99 _|_@ dy
ox | oy | _  dx| _
T=x1 Y=y1 T=XT1
We now consider the variational problem of
X1
1= f@v, Y.

Zo

The derivative of this is

dl(e)  dX, ferof o of
g de fz_xf/zo <6Y”+8Y'" -

Integrating by parts and taking e = 0 yields
01 (e) af mrof  d of
— — — ——|nd
e T=x 81// :c=9c177(x1) +/$0 83/ dx By’ nex
Substituting the first expression with Equation (2.2) results in

_dx,
e=0 - de

e=0

g
af % Yy=yi1 lx=o)1
o5 - n(z1)+
0y’ o=, 9g 9g dy
ox | . . oyl _  dx|
T=T1 Y=y1 T=T1
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moaf  d of B

Due to the fundamental lemma of calculus of variations, to find the con-
strained variational problem’s extremum, the following conditions need to be
satisfied. The Euler-Lagrange differential equation

of ~dof _
oy dxoy
the given boundary condition
y(z0) = Yo,

and the transversality condition of the form

g
af _ % Y=yi1 'x=x1
oy lo=z, g dg dy
ox|,_, Toy|,_, do|,_
T=T1 Y=y1 r=x1

The transversality condition is named such as it assures that the solution
transverses the boundary curve [16]. The evaluation of the transversality
condition requires special care when the constraint curve produces infinite
derivatives.

2.1.1 Transversality condition computation

To demonstrate the computation of the transversality condition, we consider

the problem
- [T
0 Y

xr = extremum

with left-hand side boundary condition

y(0) =0

and the right-hand side boundary constraint of

y(r1) = 0
located on the line
g(x,y)=y—z+5=0.

The first part of the solution as indicated above is to satisfy the Euler-
Lagrange differential equation. Its components are

af _f= 1+ y?

gy U y?
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and
o,
8y/ Yy y /71 + y’2 ’

with the introduction of a simplified notation for convenience in this section.
Then

artr = A7)

1" 1 12 o/ / 1 12 yy'y”
d vy +y Yy <y +y +m)

Subtracting the last two terms and using common denominators, the Euler-
Lagrange differential equation becomes

—(14+y?)? =" —y* —y"*) =0.
Further algebra yields
1 2y/2 _ y/4 _ yy// + y12 + y/4 — 0’

which shortens to

yy// +y/2 = _1.
Recognizing that

(vy') =y +yy",

integrating results in

yy' =~z +c1.

Separating the variables, we obtain
ydy = (—z + ¢1)dz,
and further integration
1, z?
V= —?4‘01964-02
produces the general (implicit) solution as

y2 =22+ 2c1x + 2¢5.

The fixed boundary condition on the left enables the resolution of one of the
constants of integration

y2(0):0:2624)62:0
and the solution now is of the form

y2 = —2% + 2.
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To satisfy the algebraic constraint, we reorganize the transversality condition
using the simplified notation as

/.,

gm’xl /
+y |$1
gy|

fy"ml_ :O

Y1

Multiplying and reordering yields a computationally expedient form

(f - (31 +y’>fyf)

Y

:0’

1

where the posted substitution at z; was moved outside for simplicity of nota-
tion. The derivatives of the constraint equation are

gy = 1,9, = —1

and their ratio is also —1. The transversality condition for this problem then
becomes

(f=(=1+y)fy)] =0.
x1
In detail
V1+ Yy’ (1—=y)y 2 ’ 2 ’
< Y yv/1+y? ) e ( vy oy )wl Ty
hence
y'(z1) = —1.

Since the solution from the Euler-Lagrange equation was

y? = —2? 4 2¢1 1,

differentiating produces
2uy’ = —2x + 2¢;.

Substituting x; results in
2y(x1)y' (x1) = =231 + 2¢1.
The solution at that point must also satisfy the constraint equation
y(r1) =21 = 5;
therefore, the equation
2(x1 —5)(—1) = =221 + 21
emerges from which the unknown coefficient is easily solved as

61:5.
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Hence, the specific implicit solution of the problem is
y? = —2% + 10z,

or explicitly
y=+v—22+ 10x.

Intersecting this with the constraint curve, the actual values of x1,y; may be
obtained if necessary.

2.2 Lagrange’s solution

We now further generalize the variational problem and impose both boundary
conditions as well as an algebraic condition on the whole domain as follows:

z1
I(y) = / f(z,y,y")dz = extremum,
)
with

y(zo) = Yo, y(x1) = y1,

while

J(y) = / g(z,y,y")dx = constant.
xr

0

Following the earlier established pattern, we introduce an alternative solution
function, at this time, however, with two auxiliary functions as

Y(z) = y(x) + esm () + e2na(w).

Here the two auxiliary functions are arbitrary and both satisfy the conditions:

m(xo) = m(z1) = n2(x0) = n2(x1) = 0.

Substituting these into the integrals gives
Ty
1) = [ 5wy
o
and

J(Y) = /m1 g(x, YY" )dx.

Zo
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Lagrange’s ingenious solution is to tie the two integrals together with a yet
unknown multiplier (called the Lagrange multiplier, A) as follows:

I(e1,62) =I(Y) + AJ(Y / hz,Y,Y")

where
h(z,y,y') = f(2,y, ') + Mgz, y,y).

The condition to solve this variational problem is

ol
= 0
(961'
when
€ =0;1=1,2.

The derivatives are of the form
ol 1 Oh oh
9 /x <8Ym * aY/”i) de.
The extremum is obtained when
ol

7/“ Oh b N
Oeilei=0,i=12  Ju gy T gy =0.

Considering the boundary conditions and integrating by parts yield

L Oh d Oh
/m <aydwy>"’d“’0

which, due to the fundamental lemma of calculus of variations, results in the
relevant Euler-Lagrange differential equation

This equation contains three undefined coefficients: the two coefficients of
integration satisfying the boundary conditions and the Lagrange multiplier,
enforcing the constraint.

2.3 Isoperimetric problems

Isoperimetric problems use a given perimeter of a certain object as the con-
straint of some variational problem. The perimeter may be a curve in the



38 Applied calculus of variations for engineers

two-dimensional case, as in the example of the next section. It may also be
the surface of a certain body in the three-dimensional case.

2.3.1 Maximal area under curve with given length

This problem is conceptually very simple, but useful to illuminate the process
just established. It is also a very practical problem with more difficult geome-
tries involved. Here we focus on the simple case of finding the curve of given
length between two points in the plane. Without restricting the generality
of the discussion, we will position the two points on the z axis in order to
simplify the algebraic work.

The given points are (z9,0) and (z1,0) with xg < 2. Note, however, that

their distance is not specified, a fact to be addressed later. The area under
any curve going from the fixed start point zy to the open endpoint z; in the

upper half-plane is
x1
I(y) = / ydz.

0

The constraint of the given length L is presented by the equation

J(y):/ V1+y?de = L.
zo

The Lagrange multiplier method brings the function

Mz,y,y') =y + A1 +y2.
The constrained variational problem is
x
I(y) = / h(z,y,y")dz = extremum,
o

whose Euler-Lagrange equation becomes

/

d vy
1-A————==0
dr /1 + y/2
Reordering as
a_N
dr /1 + y'2 o
yields
Ay

—— =T,

/1 + y/2
where the sign of the integrating constant was chosen for further convenience.
The form hints that, instead of differentiating, a simple integration will suffice.
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The algebraic steps of
/\2y/2
L+y2
)\2y/2 _ ({,C _ 01)2 +yl2(x o C1)27

= (J? - 01)25

and
Y2 = (z—)?) = (- ar)?

produce
y, - xr — C1
N2 —(z—c)?
Finally we separate the variables as

Xr —C1

dy = ————=—
Y A2 — (2 —cp)?

dzx,
and integrate again to produce

y(x) = VA2 = (x —c1)? + co.

It is easy to reorder this into

(x—c1)®+ (y—c2)® = N2,

which is the equation of a circle. Since the two given points are on the z axis,
the center of the circle must lie on the perpendicular bisector of the chord,
which implies that

xro + 1
—
To solve for the value of the Lagrange multiplier (that is the radius) and the

other constant, we consider that the circular arc between the two points is
the given length:

Cc1 =

L=\,

where 6 is the angle of the arc. The angle is related to the remaining constant
as

21 — 6 = 2arctan <M> .
262

The two equations may be simultaneously satisfied with

0=m

)

resulting in the shape being a semi-circle. This yields the solutions of

CQZO
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and
A= —.

™

The final solution function in implicit form is

(=) o ()
o= (&) (=52

The consequence of this result is that the distance of the open boundary point
1, to the fixed one, must be the diameter of the circle. Since the radius is
L /7, the location of the open boundary point becomes

or explicitly

L
1 = X —+ 2*
T
For example
Ty = O,
and .
L=—
2
would result in
Cc1 = 0.5
and
Tr1 = 1.0

as shown Figure 2.1.

It is simple to verify that the solution produces the extremum of the original
variational problem. Figure 2.1 visibly demonstrates the phenomenon with
three curves of equal length (7/2) over the same interval. Neither of the solid
curves denoted by g(x), the triangle or the rectangle, cover as much area as
the semi-circle y(x) marked by the dashed lines.

On the other hand, since this was really a constrained boundary problem,
the method developed in Section 2.1 may also be applied. The condition

y(x1) =0

represents an algebraic constraint in the form of

g(z,y) =y =0.
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0.7 T T T T

06

05 |

03 |

02f / N

04 _;, |

FIGURE 2.1 Maximum area under curves

The first part of the solution, the Euler-Lagrange differential equation, is the
same as above. The transversality condition defined for such scenario at the
end of Section 2.1 is applied for this case as

Ay Y+ A/ 1+ 92
V1+y? Yy

Since y(x1) = 0 this simplifies to

=0.

=T

-1
A——====0
y/ 1 + y/2
Since A cannot be zero,
1
y/ 1+y/2 B
that results in
Y (11) = 0.

Geometrically this means that the curve has a vertical tangent at the end
point, implying that it must be a half circle. Hence, the solutions are in
agreement.
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2.3.2 Optimal shape of curve of given length under gravity

Another constrained variational problem, whose final result is often used in
engineering, is the rope hanging under its weight. The practical importance of
the problem regarding power lines and suspended cables is well-known. Here
we derive the solution of this problem from a variational origin.

A body in a force field is in static equilibrium when its potential energy
has a stationary value. Furthermore, if the stationary value is a minimum,
then the body is in stable equilibrium. This is known as principle of minimum
potential energy and also originated by Euler.

Assume a body of a homogeneous cable with a given weight per unit length
of p = constant, and suspension point locations of

PO = (l.OvyO)a
and
Py = (w1,y1).

These constitute the boundary conditions. A constraint is also given on the
length of the curve: L. The potential energy of the cable is

Py
EP = / pydsv
Py

where y is the distance of the infinitesimal arc segment from the horizontal
base line and pds is its weight. Using the arc length formula, we obtain

E2)
E, = p/ yv 1+ y2dx.

0

The principle of minimal potential energy dictates that the equilibrium posi-
tion of the cable is the solution of the variational problem of

@1
I(y) = p/ ymdx = extremum,

0

under boundary conditions

y(xo) = yo; y(x1) = 11

and constraint of

z1
/ 14+ y?dr = L.
Zo

Introducing the Lagrange multiplier and the constrained function

h(y) = pyvV/1+ 92 + A/1+y2,
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h(y) = (py + V1 +y72,

the Euler-Lagrange differential equation may be obtained by Beltrami’s for-
mula since the independent variable does not exist explicitly in the functional.

Hence R
(py + M)V1+y?— oy + Ny~ _ c1,

Vg

where ¢; is the constant of integration. This simplifies to

(py+A)

Vity?

and
(py+N)?=cl(1+y?).

Expressing the derivative

r_ (py+)\)276%

(&1

separating brings
c1dy

(py +A)? —cf

Substituting
z=py+A,

and posting the integrals result in
c1 / dz /
— | ——= = | dx.
pJ 22—
Executing the integrals, we obtain

a cosh™! <Z> +cy =
P 1

with ¢o being another constant of integration. Then

cosh™* <Z> = ﬁ(x — ¢2),
C1 C1

taking the inverse of the hyperbolic function and back-substituting brings

- Py +A = cosh (p(x—c@)l

C1 C1 C1

From this the solution of the so-called catenary curve emerges

y:_k+ﬁwm(wwﬂﬂ)
PP 1
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The constants of integration may be determined by the boundary conditions
albeit the calculation, due to the presence of the hyperbolic function, is rather
tedious. Let us consider the specific case of the suspension points being at
the same height and symmetric with respect to the origin. This is a typical
engineering scenario for the span of suspension cables. This results in the
following boundary conditions:

Py = (x0,90) = (=5, h)
and

Py = (w1,y1) = (s,h).

Without the loss of the generality, we can consider unit weight (p = 1) and
by substituting above boundary conditions, we obtain

h 4+ A = ¢q cosh (M> = ¢;1 cosh <S+C2) .
1 C1

This implies that
Cy = 0.

The value of the second coefficient is solved by adhering to the length con-
straint. Integrating the constraint equation yields

L = 2¢q sinh (S>
C1

whose only unknown is the integration constant ¢;. This problem is not solv-
able by analytic means; however, it can be solved by an iterative procedure
numerically by considering the unknown coefficient as a variable:

1 =,
and intersecting the curve
s
y = xsinh (—)
x

and the horizontal line

925-

The minimal cable length must exceed the width of the span; hence, we expect
the cable to have some slack. Then, for example, using

L =3s

will result in an approximate solution of

c1 = 0.6175.
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catenary(x)

parabola(x) -------

0.2 1 1 1

FIGURE 2.2 The catenary curve

Clearly, depending on the length of the cable between similarly posted sus-
pension locations, different catenary curves may be obtained.

The Lagrange multiplier may finally be resolved by the expression

A = ¢1 cosh (S> — h.
C1

Assuming a cable suspended with a unit half-span (s = 1) and from unit
height (h = 1) and length of three times the half-span (L = 3), the value of
the Lagrange multiplier becomes

1
0.6175

The final catenary solution curve, shown with a solid line in Figure 2.2, is
represented by

A = 0.6175 cosh ( ) —1=10.6204.

y = 0.6175 cosh ( ) — 0.6204.

0.6175

For comparison purposes, the figure also shows a parabola with dashed lines,
representing an approximation of the catenary and obeying the same bound-
ary conditions.
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2.4 Closed-loop integrals

As a final topic in this chapter, we view variational problems posed in terms
of closed-loop integrals, such as

I= %f(xa Y, y/)dl' = extremum,

subject to the constraint of

J = ]{Q(Ly,y')dx = constant.

Note that there are no boundary points of the path given, since it is a closed
loop. The substitution of

x =a cos(t), y = a sin(t),

changes the problem to the conventional form of

ty
1= / F(z,y,&,y)dt = extremum,

to
subject to

t1
J :/ G(z,y,&,y)dt = constant.
to

The arbitrary ¢y and the specific t; = to + 27 boundary points clearly cover
a complete loop. The change resulted in a variational form of two parametric
variables, a topic of the next chapter.

To illustrate the solution with closed-loop integrals, we attempt to find the
curve with given arc length enclosing maximum area. The problem may be

posted as
/ / dA = extremum
D

under the constraint presented by the closed-loop integral of

%dSZL.
c

Here D is the domain enclosed by the curve C'. Using Green’s identity of

//dAzlygxdy—ydmzlyg(xy’—y)dx,
D 2 Jo 2 Jo

and substituting the arc length, we restate the problem as

1
5 %(wy’ — y)dr = extremum,
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with the constraint
7{\/ 1+ y?de = L.

Using the Lagrange multiplier approach introduced in this chapter, the func-
tional becomes

1
= % <2(:Ey/ —y)+ ’\W) dr = extremum.
c

The components of the Euler-Lagrange differential equation for this case are
on _ 1
oy 2
and
d Oh d (1 n Ay
———=— |+ —=.
dx oy dx \ 2 /1+ y2
Differentiating only the first term in the latter and combining with the other
component becomes

a (Ay) _
dl‘ /1 + y/2 ’
Integrating both sides brings
Ay’
/1 + y12 -

Expressing the derivative function results in

—T 4+ cq.

’ Xr — C1
Y VA2 = (z— )2

Finally integrating produces the explicit solution of

y= V=@ aP+e.
In this case, the implicit solution is more intuitive as
(x =)’ + (y—2)® = N2,

which is clearly a closed circle. Specifying boundary conditions would enable
us to resolve the location of the center points captured in ¢, ¢y and the given
value L of the constraint would specify the radius hidden in the Lagrange
multiplier .

Note that this problem may also be stated in a dual form as to find a curve
with minimum length enclosing a given area in the plane. The functional in
this case becomes

1
I = % <W+ by (2(gcy’ - y))) dx = extremum.
c
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Dividing by the constant A produces the identical Euler-Lagrange differential
equation with a different (undefined) Lagrange multiplier. Hence, not surpris-
ingly, the solution is again the circle with two integration constants defining
the center point and a Lagrange multiplier related radius.

2.5 Exercises

Find the solutions for the problems by using the Euler-Lagrange differential
equation and the boundary conditions and cosntraints, if given.

I le 1ty
0 Y
Boundary conditions: y(0) = 0, (x1,91) € (z — 9)* + y*> = 9.

dr = extremum.

I= fo y'"? + 2?)dr = extremum.
Constraint: fo 2dr = 2.

3.
I = [ y*dz = extremum.
Constraint: [ y2dz = 1.

I= fo 3)dr = extremum.
Constraint: fo ydr = 1.

5.
I = ¢ /14 y?dz = extremum.

Constraint: 3 §(zy’ — y)dz = A

6.
=27 fm y+/1 + y'2dr = extremum.
Constraint: f V14 y2de =

I'= oﬂ/2(y/2 — y?)dr = extremum.

Boundary conditions: y(0) = 0,y(w/2) = 1.
Constraint: foﬂﬂ 2ydr =6 — .
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I= fo y'"? + zy)dz = extremum.
Boundary conditions: y(0) = —35,y(1) = 2.
Constraint: fol 12ydx = 6.

1= le (y"? + 2%)dx = extremum.

Boundary condltlons. y(0) =0, (z1,11) €y =4 — 2%

I= fo 2)dz = extremum.
Boundary condltlons. y(0) =0,y(1) = 2.
Constraint: fol ydr = 4.

49
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3

Multivariate functionals

The subject of this chapter is further expansion of the classes of functions
used in variational problems. Specifically, we discuss functionals with multiple
functions, functions with multiple variables will be discussed in a variational
context. Parametric functions and minimal surface applications will also be
presented.

.|
3.1 Functionals with several functions

The variational problem of multiple dependent variables is posed as

1
I(ylay27"' vyﬂ) :/ f(z7y17y27"'ayn7y/17yéa'"ay;L)dl‘
Zo

with a pair of boundary conditions given for all functions:

Yi(z0) = yi0
and
yi(21) = yin
for each ¢ = 1,2, ..., n. The alternative solutions are:

Yi(z) = yi(x) + emi(x);i =1,2,...,n

with all the arbitrary auxiliary functions obeying the conditions:
ni(zo) = ni(z1) = 0.
The variational problem becomes
1
I(El,...,ﬁn) = / f(l’,,yl +EZ’I7“,y: +6ﬂ];,)d$,
Zo

whose derivative with respect to the auxiliary variables is

or [ of
66i 7/‘,1‘, 8eidx70'

0

o1
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Applying the chain rule we get

of _ofrovi  ofovy of . of
De;  OY, 0, OV D, 0, ayy ™

Substituting into the variational equation yields, for i = 1,2,... n:

oI [T (af  df

Integrating by parts and exploiting the alternative function form results in

NN O AN
dei  J, M dy;  dxz Oy '

0

To reach the extremum, based on the fundamental lemma, we need the solu-
tion of a set of n Euler-Lagrange equations of the form
af d of

———==0;i=1,...,n.
dy;  dx 0yl ! "

Note that in this case the separate functions were dependent on the same
parameter. A later section discusses the case of one dependent function being
turned into this class of problems by introducing a parametric representation.

3.1.1 Euler—Lagrange system of equations

To illustrate this scenario, we consider an example where two functions are
dependent on a common independent variable,

o dy ? dys 2
/ 2y1y2 + (da:) + (da:) dzr = extremum,
Zo

with the following boundary conditions at
™
o = O, I = 5

In order to solve the problem, we need distinct boundary conditions for the
two functions:

y1(z0) = 0,y2(z0) =0,

and
yi(z1) = =1, y2(x1) = 1.

According to the formula developed above, we have a system of two Euler-

Lagrange equations
af d of

Oy1  dx Oy -
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and

of d of

dyo  dx dyh

Specifically for our functional

d
2ys — %(23/1) =0
and

d
21 — %(2%) =0.

Differentiation and cancellation produce the coupled system of differential
equations

Py .
dzz Y2
and
*ys _
a2 Y1-

Substituting the first equation into the second as
d2 d2y1 o
da? dz2 N

produces the fourth-order homogeneous equation

4
% —y1 =0.
The characteristic equation of
M—1=0
produces the solutions of
1,—1,4,—1.

The corresponding solutions using Euler’s formula to convert the complex
terms into reals are

y1(z) = ae® + be™* + ccos(x) + dsin(z),
and since
d2y1
dx?”’

Yz =

the other solution becomes

ya2(z) = ae® + be™™ — ccos(x) — dsin(x),

Applying the boundary conditions at the lower end, we obtain

y1(0) = ae® + be 4 ccos(0) + dsin(0) =a+b+c=0

53
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and
y2(0) = ae® + be’ — ccos(0) — dsin(0) =a+b—c=0.

Similarly at the upper end

M)

Y1 (g) = ae® +be T + ccos (g) + dsin (g) —ae® +be® +d=—1

and
Yo (g) = ae? —be? — ccos (g) — dsin (g) =ae? +be7 —d=1.
Without details of the elementary algebra, we conclude that

a=0,b=0,c=0,d=—1.

Hence the solution to the problem is

y1 = —sin(x),
and from their relationship of
_ d*y
Y2 = a2
the other solution becomes
y2 = sin(x).

3.2 Variational problems in parametric form

Most of the discussion insofar was focused on functions in explicit form. The
concepts also apply to problems posed in parametric form. The explicit form
variational problem of

I(y):/ lf(fc,y,y’)dx

may be reformulated with the substitutions

= u(t), y = v(t).
The parametric variational problem becomes of the form

t1 .
Y.
I(l‘, y) = f(xaya T)xdta
to z
or

ty
I(a,y) = / F(t 2,9, &, 5)dt.

to
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The Euler-Lagrange differential equation system for this case becomes

OF dor _

Or  dt 0% ’
and

or dor _

dy  dt dy '

It is proven in [6] that an explicit variational problem is invariant under param-
eterization. In other words, regardless of the algebraic form of the parame-
terization, the same explicit solution will be obtained.

Parametrically given problems may be considered as functionals with sev-
eral functions. As an example, we consider the following twice differentiable
functions

z=ux(t),y =y(t),z = 2(t).
The variational problem in this case is presented as

ty
I(xayaz) = f(t>$7y7z7:t7y”é>dt'
to
Here the independent variable ¢ is the parameter, and there are three depen-
dent variables : z,y, z. Applying the steps just explained for this specific case
results in the system of Euler-Lagrange equations

of _dof _,

Oxr dt oz ’

of _dof _,

Oy  dt 9y ’
and

of _dof _,

0z dt 0z ’

To illustrate this scenario, we consider the problem
1
I = / ((£) + (9)? + 2z)dt = extremum
0

consisting of two functions z(t),y(t) dependent upon the same parameter ¢
and the boundary conditions

z(0) = 1L,y(0) = L;z(1) = 5, y(1) = 2.
The components of the Euler-Lagrange differential equations are

of _
dr

b
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of
94
oi "
and 9
o,
Ay
of
— = 2y.
oy~ Y
The system of Euler-Lagrange differential equations becomes
d
2——(22)=0
d
——(29)=0.
7 (29)

The equations are decoupled and may be solved separately. The first one after
shortening and reordering is
=1
Integrating both sides yields
T=t+cq,
and repeating produces the first dependent variable solution

2

t
x(t) = 5 + 1t + co.

Similar activity on the second equation proceeds as
y =0,
Z) = d17
and
y(t) = dlt + d2.
Applying the boundary conditions

z(0) =1—=cp =1,

and 3 1
x(l):§=§+61+1—>61=0.
Similarly
y(O):].‘)dQZ].,
and

Finally, the solutions are

2
)= —+1
o) = 5 +1,
and
y(t) =t+1.

Note that the parametric Euler-Lagrange systems are not necessarily decou-
pled as was shown in Section 3.1.1, contrary to this example.
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3.2.1 Maximal area by closed parametric curve

The problem is to find the not self-intersecting closed parametric curve with
a given length enclosing maximum area in two dimensions. This problem was
also addressed in the last chapter in a single function form.

We use Green’s identity to establish the area in parametric form as

1 1 dy dx 1 . .
A= E/xdy—ydx— 5/(:5%73/%)&— 5/(xyfyas)dt.

The length of the parametric curve is

ty
L= / NGO
to
The closed nature of the curve is expressed with the boundary conditions

x(to) = x(t1); y(to) = y(t1).

The conditional variational statement expressing the problem at hand is

11 1
! :/ 5 (@9 = i) + AV/(#)? + (9)%dt = extremum.

to

The Euler-Lagrange differential equations become

Lodf 11 2 )
2/ ar\ 22 aE e )

1 df1 1 2\
——r—— | =Tt | =
20 dt\2 2\/(2)? + (9)?

Executing the differentiation only on the first terms in the parenthesis results

. . d A 0
a\Varror)

P R
dt \ @2+ @?2)

Integrating both equations, we obtain

and

and

AT
Y Varrar

and .
T+ L =cCi.

(#)? + (9)°
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For convenience, we return to the explicit form as

i_dy_
T dr

and substituting into the second pair of equations we get
—\y

Vity?

Squaring both sides and multiplying results in

r—C =

(2 = (1 +y?) = Xy

from which the derivative is obtained as
Xr — C1

A2 — (x— 01)2.

/

y:

Integrating both sides produces

Y=\ —(x—c1)%+ co.

This is clearly a circle as

(y—ca)? + (z—c1)” = N2
From the given length of L and the fact that it is a closed circle, the resolution
of the Lagrange multiplier brings

_L
oo

The remaining integrating constants, representing the coordinates of the cir-
cle, may be resolved from the equations

e+ (o e = (£)

(11— 2 o+ (01— 1)? = (L)

o

and

In order to do so, two distinct (tg # ¢1) boundary conditions are required

x(to) = xo,y(to) = vo,
and
x(t1) = 1, y(t1) = Y1

The most practical applications in this class occur in three-dimensional geom-
etry problems to be explored in Chapters 8 and 9.
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3.3 Functionals with two independent variables

All our discussions so far were confined to a single integral of the functional.
The next step of generalization is to allow a functional with multiple indepen-
dent variables. The simplest case is that of two independent variables, and
this will be the vehicle to introduce the process. The problem is of the form

Y1 Z1
z) = / / f(z,y, 2, 22, 2y)dedy = extremum.
Yo To

Here the derivatives are

WO
T dx

and
0z

The alternative solution is also a function of two variables

Z(l‘,y) = z(x,y) + 67](907?/)~

The now familiar process emerges as

Y1
€) = / / fx,y,Z, Zy, Z,)drdy = extremum.
0 T

The extremum is obtained via the derivative

Y1 xr1
or_ / / 7 4uay.
€ vo Jo Oe

Differentiating and substituting yield

/yjl/ ( f w—|—aa7f )dxdy

The extremum is reached when ¢ = 0:

o (L e ) o
€= Yo

Applying Green’s identity for the second and third terms produces

O D08 D00y, [ (Ul Orde),
/ / (875 Ox 0z, Oy 83@;) ndzayt oD (3% ds 0z ds) nds =0.

Here 0D is the boundary of the domain of the problem, and the second
integral vanishes by the definition of the auxiliary function. Due to the
fundamental lemma of calculus of variations, the Euler-Lagrange differential
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equation becomes

of _99of 99f_,

3.4 Minimal surfaces

Minimal surfaces have intriguing natural occurrences. For example, soap films
stretched over various types of wire loops intrinsically attain such shapes, no
matter how difficult the boundary curve is. Various biological cell interactions
also manifest similar phenomena.

From a differential geometry point-of-view, a minimal surface is a surface
for which the mean curvature of the form

K1+ K2

2
vanishes, where x; and ko are the principal curvatures. A subset of minimal
surfaces are the surfaces of minimal area, and surfaces of minimal area passing
through a closed space curve are minimal surfaces. Finding minimal surfaces
is called the problem of Plateau.

Km —

We seek the surface of minimal area with equation

z:f(x,y),(z,y) €D,

with a closed-loop boundary curve

g(x,y,2) = 0;(z,y) € OD.

The boundary condition represents a three-dimensional curve defined over the
perimeter of the domain. The curve may be piecewise differentiable, but con-
tinuous and forms a closed loop, a Jordan curve.

The corresponding variational problem is

1+ 9z + a—; dxdy = extremum,

subject to the constraint of the boundary condition above. The Euler-Lagrange
equation for this case is of the form
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After considerable algebraic work, this equation becomes

02\7\ 822 0z 0z 9%z 92\ 82z
1+ = — — 2 ——— + 1+ = — =0
Oy Ox? Oz Oy Oxdy Ox 0y?
This is the differential equation of minimal surfaces, originally obtained by
Lagrange himself. The equation is mainly of verification value as this is one
of the most relevant examples for the need of a numerical solution. Most of

the problems of finding minimal surfaces are solved by Ritz type methods,
the subject of Chapter 7.

FIGURE 3.1 Saddle surface

The simplest solutions for such problems are the so-called saddle surfaces,
such as, for example, shown in Figure 3.1, whose equation is

2z =a® — 2zy®.
It is easy to verify that this satisfies the equation. The figure also shows the
level curves of the surface projected to the x-y plane. The straight lines on

the plane correspond to geodesic paths, a subject of detailed discussion in
Chapter 8. It is apparent that the x = 0 planar cross-section of the surface is
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the z = 0 line in the x-y plane, as indicated by the algebra. The intersection
with the y = 0 plane produces the z = 2% curve, again in full adherence to
the equation.

When a minimal surface is sought in a parametric form

r=x(u,v)i+y(u,v)j + z(u,v)k,

the variational problem becomes

g://DmdA,

where the so-called first fundamental quantities are defined as

B(u,v) = |, %,

Flu,v) =1, -1}

and
G(u,v) = I, *.

The solution may be obtained from the differential equation

o0 Frl, —Gr, + o Erl, —Grl,
ou VvVEF — VEF -2 vEF — Gz

Finding minimal surfaces for special boundary arrangements arising from
revolving curves is discussed in the next section.

3.4.1 Minimal surfaces of revolution

This problem has obvious relevance in mechanical engineering and computer-
aided manufacturing (CAM). Let us now consider two points

PO = (Q:ano)?Pl = (xlayl)v

and find the function y(z) going through the points that generates an object
of revolution z = f(x,y) when rotated around the x axis with minimal surface
area. The surface of that object of revolution is

—271'/ y\/ 1+ y?du.
o

The corresponding variational problem is

I(y) = 271'/ yv/ 1+ y%2dx = extremum,
o
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with the boundary conditions of

y(xo) = yo. y(z1) = y1.
The Beltrami formula of Equation (1.1) produces

yy/2

Ty@:

Reordering and another integration yield

yv1i+y? -

1
T = cl/idy.
VP -

Hyperbolic substitution enables the integration as

T =c cosh™! <y) + ¢o.
C1

Finally the solution curve generating the minimal surface of revolution between

the two points is
T —c
y = ¢1 cosh < 2) ,
C1

where the integration constants are resolved with the boundary conditions as

o — Co
Yo = ¢y cosh | —— ||
C1

€T — C2
Y1 = cq cosh .
&1

An example of such a surface of revolution, the catenoid, is shown in Figure
3.2 where the meridian curves are catenary curves.

and

3.5 Functionals with three independent variables

The generalization to functionals with multiple independent variables is rather
straightforward from the last section. The case of three independent variables,
however, has such enormous engineering importance that it is worthy of a spe-
cial section. The problem is of the form

I (u(z,y,2)) = // f(x,y, 2, u, Uy, Uy, u, )drdydz = extremum.
D
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FIGURE 3.2 Catenoid surface

The solution function u(x,y, z) may be some engineering quantity describing
a physical phenomenon acting on a three-dimensional body. Here the domain

is generalized as well to
o Sx <, Yo SY S Y1, 2o S 2 S 2

The alternative solution is also a function of three variables

As usual
I(E) = / / f(xa Y, z, Ua Uz, Uya Uz)dwdydz
D
The extremum is reached when:
ol of of of of
il = e r + =—— =, | dedydz = 0.
O¢ le=0 //D(Bun—i—auxn +8uyny+8uzn rayaz
Applying Green’s identity for the last three terms and a considerable amount
of algebra produces the Euler-Lagrange differential equation for this

09f 90f

of 9.0f 90f] 99f]
oy ou, 0z 0u,

case
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An even more practical three-variable case, important in engineering dynam-
ics, is when the Euclidean spatial coordinates are extended with time. Let us
consider the variational problem of one temporal and two spatial dimensions
as

ty
:/ // flx,y, t,u, g, Uy, up)dedydt = extremum.
to D

Here again
ou ou
Uy = — ;U —
oY oy’
and
ou
Up = —.
LT ot

We introduce the alternative solution as

Uz,y,t) = u(z,y,t) + en(z,y,t),

with the temporal boundary conditions of

n(x,y,to) = n(z,y,t1) = 0.

t1
:/ //f(xay7t7U7U7'7Uy7Uf)dxdydta
to D

and the extremum is reached when:

o / //< n +§—fny gjtnt> dadydt =0. (3.1)

The last member of the integral may be written as

ty
/ // —ntdxdydt /// 9 tntdtdxdy.
to

Integrating by parts yields
t1 af
dt | dzdy.
‘o /t m(a ) ) e

/1, G,

Due to the temporal boundary condition, the first term vanishes and

i o (0f
[, ] i ()

As above

86
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remains. The second and third terms of Equation (3.1) may be rewritten by
Green’s identity as follows:

" of of
of
J (5 G+ 5 () o
of dy of dx
/to /8D (5‘1@ ds ' duy, ds) dsdt.
With these changes, Equation (3.1) becomes
of o (of of
=0 / // (au (au) oy (auy) ot (aut»dmy*

af dy 0 dx B

Since the auxiliary function 7 is arbitrary, by the fundamental lemma of cal-
culus of variations the first integral is only zero when

of 0 (O0f\_ 0 (OF\_ 90 (0f\_
Ou Oz \ Ouy Oy \ Ouy ot \oup |
in the interior of the domain D. This is the Euler-Lagrange differential equa-

tion of the problem. Since the boundary conditions of the auxiliary function
were only temporal, the second integral is only zero when

36

af dy 0 dx

Ouy ds  Ouy ds

on the boundary 0D. This is the constraint of the variational problem. This
result will be utilized in Chapter 11 in the solution of the elastic membrane
vibration problem.

This may be generalized to four independent variables by using three spa-
tial (x,y, z) and one temporal (t) variable. In those cases, the Euler-Lagrange
differential equation is extended by an additional term:

of 0 (0f of\ 9 [of of

ou  Ox \ Juy 8y Ouy dy \ du, 8t uy
Such scenario will be instrumental in modeling continuum problems in Chap-
ters 11 and 12.
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3.6 Exercises

Find the Euler-Lagrange differential equation for the functionals.

I= ff ( 2y (e ) ) drdy = extremum.

I_ff( % —c? %) )dxdt:extremum.
3.
I=[][ ((%)2 + (%)2> dxdy = extremum.

I= ff( 85) + (%)2) dxdydz = extremum.

Constraint: fffuzdxdydz =1
I=[][ (%(%)Q + %(%)2 + 2) drdy = extremum.

6.
I= f:(zyQ + 2%y + @7)dt = extremum.

Find the general solution for the following problems.

7.
I = [(zy + &y)dt = extremum.

8.
I=[(2>+9y?+22+ (@)% + ()% + (2)?) dt = extremum.

Find the Euler-Lagrange differential equation for the functionals.

I=[] \/1 + (%)2 a*u)QdCUdy = extremum.

10.
I=/[/ \/1 + (%)2 + (%)2 + (%)%lxdydz = extremum.
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Higher order derivatives

The fundamental problem of calculus of variations involved the first deriva-
tive of the unknown function. In this chapter, we will allow the presence
of higher order derivatives that lead to the so-called Euler-Poisson equation.
The chapter will also present a method applying an algebraic constraint on
the derivative. Finally the technique of linearization of second order problems
will be discussed and illustrated.

4.1 The Euler—Poisson equation

First let us consider the variational problem of a functional with a single func-
tion, but containing its higher derivatives:

z1
I(y)=/ fla,y,y, . y™)da.
zo

Accordingly, boundary conditions for all derivatives will also be given as

y(zo) = yo,y(x1) = y1,
Y (z0) = 5, v (x1) = Y1,
y//(iﬁo) = y(’)’,y”(:cl) = y’f,

and so on until

y ™D (o) =y Dy ) = i

As in the past chapters, we introduce an alternative solution of

Y(z) = y(z) + en(x),

where the arbitrary auxiliary function n(z) is continuously differentiable on
the interval x¢ < z < x7 and satisfies

n(wo) = 0,m(x1) = 0.

69
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The variational problem in terms of the alternative solution is

I(e) = / f(x,Y,Y/,...,Y(m))dx.
)
The differentiation with respect to € follows
ar _
de

and by using the chain rule, the integrand is reshaped as

z
/ %f(xﬁxyl7""y(m))dx7

0

of dy  of dy’ of dy” af dy(m
-t + +...+
aY de  9Y' de Y de Yy (m)  de
Substituting the alternative solution and its derivatives with respect to €, the

integrand yields

3f af / af " 6f (m)
87774‘85/,77 +8Y”n ++ay(m)n .
Hence the functional becomes
dl B o1 3f af / af 17 af (m)
de = /m Gyt oyt oy Tt gy )

Integrating by term results in

al. _ (™ of “of /“ of /“ of  (m)
i 8Ynda:+ 577" dz+ . Sy dr+...+ 5 RO dz,

xo o

and integrating by parts produces

dl oof ood of @2 of

— = ——dx — — d — dx—

de /wo Tay ¢ /xo iz oY’ x—i—/wo gz oy ™

)
(=1 /IO ndx(m) 5y () dx.

Factoring the auxiliary function and combining the terms again simplifies to

dI /f (af d of d* Of Ldm) 8f)
= n — ... (-1 dz.

Y dz oy’ dazoy”

Finally the extremum at ¢ = 0 and the fundamental lemma produces the
Euler-Poisson equation

de Y dx dz(m) gy (m)

0f A of P of ™ of

Oy dxdy  dx?oy’ daz(m) gy(m)
The Euler-Poisson equation is an ordinary differential equation of order 2m
and requires the aforementioned 2m boundary conditions, where m is the

highest order derivative contained in the functional.
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In reality, the highest order most frequently used is m = 2 reflecting the
fact that many natural phenomena are described by second order differential
equations. In geometry the curvature, and in physics the acceleration, is pro-
portional to the second derivative, giving rise to many practical variational
problems, some discussed in later sections.

To illustrate the Euler-Poisson equation solution, we consider the functional
w/4
I= / (y"* — y* + 2?)dz = extremum.
0

The boundary conditions are

y(0) = 0.y(m/4) = .

and
1

-7

The second order form of the Euler-Poisson equation is proper for this prob-
lem. The components are

y'(0) =19 (x/4)

of
aiy - 72y7
of
ay "
and of
57 ="

The differential equation becomes

o,
—2y—0+-—(2y") =0
y—0+--52y") =0,

which simplifies to

d*y

— —y=0.

det Y
This is incidentally the same fourth order differential equation obtained in
the example in Section 3.1.1 as a problem of two functions. Borrowing from

there, the solution form will be

y(x) = ae” + be™* + ccos(z) + dsin(x).

Applying the four boundary conditions, we obtain a different system of equa-
tions. Specifically, the boundary conditions here will include derivative con-
ditions also. The derivative is

Y (z) = ae® — be™" — csin(x) + d cos(x).
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At the lower end, the displacement condition results in

y(0) = ae® + be® + ccos(0) + dsin(0) = a+b+c= 0.
The first derivative condition brings

y'(0) = ae® — be® — csin(0) +dcos(0) =a—b+d=1.

Similarly at the upper end

T x —n 7r s x —n c d 1
—)=uae* +be* +ccos(—)+dsin(—) =ae? +be? + —=+ —=—
u(§) () +dsin() T BT
and

;T x —n . ™ x — c d 1
—)=ae* —be* —csin(—)+dcos(—) =ae? —be? — —+ —=—.
v () +deos(5) T BT

Without details of the elementary algebra solving the system of four equations,
we conclude
a=0,b=0,c=0,d=1.

Hence the solution to the problem is
y = sin(t).

The similarities between the two problems belonging to a different class are
important as they illustrate the possibility of solving problems with alterna-
tive methods.

4.2 The Euler—Poisson system of equations

In the case of a functional with multiple functions along with their higher
order derivatives, the problem gets more difficult. Assuming p functions in
the functional, the problem is posed in the form of

x1
I(yla"'vyp) :/ f(xvylayllw "’ygml)a"'aypaygl)a" 7yémp))dx
zo

Note that the highest order of the derivative of the various functions is not
necessarily the same. This is a rather straightforward generalization of the
case of the last section, leading to a system of Euler-Poisson equations as
follows:

Oy1  dx 0y} da? oy

af d of d* of 1y dm) of
R dx(m1) ay(ml) o
1

3
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of d of d* Of oodme) Of
+ 7.(71) pmm:
dx(m» dyp"”

dyp  dx dyj, E@yﬁ

This is a set of p ordinary differential equations that may or may not be cou-
pled, hence resulting in a varying level of difficulty in solution.

As mentioned before, the highest orders are mostly second order, and two
equations are used describing a pair of functions. Such scenario occurs in
geometrical problems involving the curvature of the curves presented in para-
metric form.

We illustrate the use of a system of Euler-Poisson equations with the fol-
lowing variational problem.

t=1
= Z)? )2 = extremum.
T= [ @2+ ) = ext

The equations will be

of dof d>of 4.
or dior Tacer  artT Y
and of dof d*of d?

oy dtoy Tazay - ael ="

The system is decoupled

d4
and .
d
%y(t) =0.

Hence, the solutions will be simply
T =ag+ ait + a2t2 + a3t3,

and
y = bo + byt + byt? + bst®.

The constants are resolved by different boundary conditions for the two func-
tions albeit for both with a pair of displacement and derivative conditions.
For the z(t) function

yields
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and
z(0)=0—=a; =0.

For the remaining coefficients, we get the system of
(1) =1=as + as,

and
x(l) =1 = 2as + 3as.

The solution is
as = 2, asz = 71,

hence, the solution of the first function is
x(t) = 2t — 3.

Applying different boundary conditions for the second function

produces
y(t) = 2t — 3t% + 213

The solution curve is a parametric spline function shown in Figure 4.1, a sub-
ject of deeper discussion in the computational geometry chapter.

Since the ratio of the parametric function second derivatives is related to
the explicit function second derivatives, in essence the problem was to find a
minimal curvature solution to the functional posted. It is very visible that
the goal of the optimization was achieved, the spline function traversing the
span is certainly smooth.

It is easy to verify that the location boundary conditions are simultaneously
satisfied. Considering the derivative conditions, computing
dy _ ¥
de &
would result in infinity at the lower end which is demonstrated by the vertical
tangent of the solution there. At the upper end, the tangent adheres to the
computed value of 2.

The system of Euler-Poisson equations may be coupled resulting in a dif-
ficult solution of the participating differential equations. Third order appli-
cations with three equations may also occur in geometrical problems in a
3-dimensional space where the torsion of the parametrically represented curve
is also used.
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FIGURE 4.1 Parametric solution

4.3 Algebraic constraints on the derivative

It is also common in engineering applications to impose constraint conditions
on some of the derivatives participating in the functional, as in the problem

z1
I(y) = / f(z,y,y")dz = extremum,
zo

subject to

9(z,y.y') = 0.
In order to be able to solve such problems, we need to introduce a Lagrange
multiplier as a function of the independent variable as

hz,y, ¥, A) = flz,y,9) + Mz)g(z, v, 9).
The use of this approach means that the functional now contains two unknown
functions and the variational problem becomes

I(y, \) :/ h(z,y,y', N)da,

0
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with the original boundary conditions, but without a constraint. The solu-
tion is obtained for the two function case by a system of two Euler-Lagrange
equations.

Derivative constraints may also be applied to the case of higher order deriva-
tives. The second order problem of

1
I(y) = / f(%y,y/,y”)dac = extremum
zo

may be subject to a constraint

9(z,y,y",y") = 0.
In order to be able to solve such problems, we also introduce a Lagrange mul-
tiplier function as
Mz, y,y'y") = fla gy y") + Ma)g(z, v,y y").

The result is a variational problem of two functions with higher order deriva-
tives as

I(y,\) = / h(z,y,vy',y", \)dz = extremum.
x0

Hence, the solution may be obtained by the application of a system of two
Euler-Poisson equations.

Furthermore, derivative constraints may also be applied to a variational
problem originally exhibiting multiple functions, such as

z1
I(y,2) = / flx,y,y, 2, 2" )dz = extremum
zo

subject to

g(z,y,y' 2,2") = 0.

Here the new functional is
h($7 y? y’? Z’ 2/7 >\) = f(z7 y? y/7 Z’ Z/) J’» A('I)g(aj? y’ y/’ Z? ZI)'
Following above, this problem translates into the unconstrained form of

T
I(y,z,A)=/ h(z,y,y', 2 2", N)dx
X

0

that may be solved by a system of three Euler-Lagrange differential equations

on_ o _
oy dzxoy
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oh d oh

8z dzdzy
and

oh d Ooh

ox  dzoN

For illustration, we consider the variational problem of

1
I(y,z) = / (y* — 2?)dx = extremum,

Zo

under the derivative constraint of

Y +y—2=0.

This results in

h(fE, y;y/7 = Z/, A) = y2 - Z2 + >\($)(y/ -y + Z)

The solution is obtained from the following three equations

2y — A=\ =0,

—224+A=0,
and

y+y—2z=0.

The second equation enables the elimination of the Lagrange multiplier, result-
ing in the linear system of first order differential equations
!
y—z—2 =0,

and
v +y—2=0.

This may be recast in a matrix form as

A=0AIE)

Computing the matrix exponential or the fundamental solution matrix based
on the characteristic equation solution, the system may easily be solved.

4.4 Linearization of second order problems

It is very common in engineering practice that the highest derivative of interest
is of second order. As mentioned before, accelerations in engineering analysis
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of motion, and other important application concepts are tied to the second
derivative.

This specific case of second order problems may be reverted to a linear
problem involving two functions. Consider

x1
I(y) = / f(z,y,y,y")dr = extremum
o

with the following boundary conditions

y(zo) = yo. y(@1) = y1, ¥ (w0) = 5, ¥ (x1) = ¥}

By introducing a new function

2(z) =y (2),

we can reformulate the unconstrained second order variational problem as a
constrained variational problem of the first order with multiple functions:

1
I(y,z) = / f(z,y, 2,2 )dz = extremum,
o
subject to a constraint involving the derivative

9(x,y,2) =z -y =0.

Using the combined function in the form of

hz,y,2,2,A) = f(2,y,2,2") + Mz)(z — ¢),
and following the process laid out in the last section, we can produce a system

of three FEuler-Lagrange differential equations:

oh _ d oh _of  dx

dy dx@y’_(?er%:
oh d Oh _Of A\ d of

0,

0z  drds 0z de 9z
and
oh d Oh ,
o dwoxn Y0
This may, of course, be turned into the Fuler-Poisson equation by expressing
d of Of
T dz 97 0z

from the middle equation and differentiating as

d\ & of dof

dr ~ dx202 dx 0z’
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Substituting this and the third equation into the first yields the Euler-Poisson
equation we could have achieved, had we approached the original quadratic
problem directly:

Ay  drdy ' da?dy’
Depending on the particular application circumstances, however, the linear
system of Euler-Lagrange equations may be more conveniently solved than
the quadratic Euler-Poisson equation.

of d of & df _

We illustrate this process by the following problem:

/(y2 —9/")dx = extremum.

We use
N N N/
2=y, =Y,

to substitute and produce the constrained but linear problem

/ (y* — 2% + Az — y')) dz = extremum.

The Euler-Poisson system of equations becomes

of  dx ,

9L L gy N =

8y+ e Y+ 0,
af d of ;o
8z+)\ daraz’_)\—’_%_o’

and the third equation is simply the dictated substitution
22—y =0.

In this case, it is not possible to eliminate one of the equations since all
three variables have derivatives also. Hence, the linear system of first order
differential equations becomes

)‘, = _2y7
2= =)/2
and
y = z.

Recasting it in matrix form results in
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The solution of this system would lead to the same result as would be obtained
by attacking the original problem with the Euler-Poisson equation approach.
While it appears that solving the latter form would be more direct, it depends
on the particular example and is not always the case.

Finally, practical applications of higher than second order derivatives also
do occur albeit not very frequently. Computer aided manufacturing desires
tool paths that are smooth space curves not just with minimal curvature, but
also torsion, bringing in the need for the third derivative.

4.5 Exercises

Find the solutions for the variational problems.

1.
I= fol (yy' +y"*)dx = extremum.
Boundary conditions: y(0) = 0,4'(0) = 1,y(1) = 2,y'(1) = 4.

2.
I= [+ + @ +y)? )dm = extremum.
Boundary conditions: y(0) = 1,%'(0) = 2, y(o0) = 0,4'(c0) = 0.

I= fo +9y"?)dx = extremum.
Boundary conditions: y(0) =0,y'(0) = 1,y(1) =1,3/(1) = 1.

4.
I = f:(?/Q +2y% + y?)dz = extremum.

5.
I= fol y"?dx = extremum.
Boundary conditions: y(0) =0,y'(0) = £,y(1) = 1,5/(1) = 2.

6.
1= fo (y"? — 4y?)dz = extremum.
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The inverse problem

This chapter deals with the case when the engineer starts from a differential
equation with certain boundary conditions that is difficult to solve. Executing
the inverse of the Euler-Lagrange process and obtaining the variational formu-
lation of the boundary value problem may be advantageous. This discussion
leads to the variational form of eigenvalue problems and the Sturm-Liouville
class of differential equations. The latter are the source of many notable
orthogonal polynomial families, such as Legendre’s, which will be presented
in detail.

5.1 Linear differential operators

It is not necessarily easy, or may not even be possible, to reconstruct the varia-
tional problem from a differential equation. For differential equations, partial
or ordinary, containing a linear, self-adjoint, positive operator, the task may
be accomplished. Such an operator exhibits the relation

(Au,v) = (u, Av),

where the parenthesis expression denotes a scalar product in the function
space of the solution of the differential equation. Positive definiteness of the
operator means

(Au,u) >0,

with zero attained only for the trivial (u = 0) solution. Let us consider the
differential equation of

Au = f,

where the operator obeys the above conditions and f is a known function. If
the differential equation has a solution, it corresponds to the minimum value
of the functional

() = 5 (Auw) = (. ).

81
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This may be proven by simply applying the appropriate Euler-Lagrange equa-
tion to this functional.

5.2 The variational form of Poisson’s equation

We demonstrate the inverse process through the example of Poisson’s equa-
tion, a topic of much interest for engineers:

82u 8 u
Here the left-hand side is the Laplace operator which fulfills the above require-
ments on the operator. We impose Dirichlet type boundary conditions on the

boundary of the domain of interest.

u(z,y) = 0; (x,y) € OD,

where D is the domain of solution and 9D is its boundary. According to the
above proposition, we need to compute

u 0%*u
(Au,u) // <8x2 + ) dxdy.

Applying Green’s theorem results in

= [ (a2 [ [ (2 (2)

Due to the boundary conditions, the first term vanishes and we obtain

= ()" (2)

The right-hand side term of the differential equation is processed as

wh = [ [ ufyizdy

The variational formulation of Poisson’s equation finally is

J L (5 (02 (52)) s [ it = extemom,

To prove this, we will apply the Euler-Lagrange equation developed in Section
3.3. The components for this particular case are:

oF

%:_f,
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vor o, o
Ox Ouy, oz T T og2

and

oF o ou

oydu, Oy Y Oy
The Euler-Lagrange differential equation of
%u  O*u

is clearly equivalent with Poisson’s equation after ordering.

5.3 The variational form of eigenvalue problems

FEigenvalue problems of various kinds may also be formulated as variational
problems [8]. We consider the equation of the form

Au(z,y) — Mu(z,y) =0, (5.1)

where the unknown function u(x,y) defined on domain D is the eigenfunction
and A is the eigenvalue. The boundary condition is imposed as

u(z,y) =0

on the perimeter 9D of the domain D. The corresponding variational problem
is of the form

(R —

under the normalization condition of

9(5573/)://Du2(x,y)dmdy:1.

This relation is proven as follows. Following the Lagrange solution of con-
strained variational problems introduced in Section 2.2, we can write

h(z,y) = u(z,y) + Ag(,y),

1://D<<g;‘>2+<§‘;)2+xu2> dzdy.

and
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Note that the A is both in the role of the Lagrange multiplier and the eigen-
value. Introducing

U(z,y) = u(z,y) + en(z,y)

the variational form becomes

() ) ereer) o

The extremum is reached when

which gives rise to the equation

ou 877 u On B
// <6x o oy oy + Aun) dxdy = 0. (5.3)

Green’s identity in its original three-dimensional form was exploited on sev-
eral occasions earlier; here we apply it for the special vector field

nVu

in a two-dimensional domain. The result is

//D(V"'V“)‘M:/aD"(V“’ﬂ)dS—//DW%dA.

Since the tangent of the circumference is in the direction of
dri+dyj,
the unit normal may be computed as

dyi—dzj
n=-——-—=.
T \dx? + dy?
Finally utilizing the arc length formula of

ds = +/dx? + dy?,

the line integral over the circumference of the domain becomes

ou ou
/E,D"(axd ‘ad>

Applying above for the first two terms of Equation (5.3) results in

Ou On 8u877
// (3173:17 3)dd
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[ o) e | [ (o

aur]dy 8undm — // Aundxdy.
op O y D

The integral over the boundary vanishes due to the assumption on 7 and sub-
stituting the remainder part into Equation (5.3) we obtain

—2// (Au — Au)ndzdy = 0.
D

Since n(x,y) is arbitrarily chosen, in order to satisfy this equation

Au—Au=0

must be satisfied. Thus we have established that Equation (5.2) is indeed the
variational form of Equation (5.1) and the Lagrange multiplier is the eigen-
value.

5.3.1 Orthogonal eigensolutions

The eigenvalue problem has an infinite number of eigenvalues, and for each
eigenvalue there exists a corresponding eigenfunction that is unique apart from
a constant factor. Hence, the variational form should also provide means for
the solution of multiple pairs.

Let us denote the series of eigenpairs as

(Alvul)v ()\27 UQ), ce ()\nau7z,)~

Assuming that we have already found the first pair satisfying

Au1 — )\1’11,1 = 0,

we seek the second solution ug, Ay # A1 following the process laid out in the
last section. Then for any arbitrary auxiliary function 7 it follows that

8’(};2 8’[7 8U2 677 B
// <5‘x ax ay Iy + Xousn | dedy = 0.

Applying an auxiliary function of the special form of

= uy,

OJus Ouq Ous Ouy -
// ((%c O T By dy Oy +>\2U2U1> dxdy = 0.

we obtain
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From the first eigenpair, we know

611/1 87] 8u1 877 -
// ( Ox 8:5 ay Ay + )‘1U177> dxdy = 0.

Applying an auxiliary function of the special form of

7 = u2,

8U1 GUQ aul aU2 B
// < dr Or Tyﬁiy + Aluluz) dxdy = 0.

Subtracting the equations and canceling the identical terms results in

()\2 - )\1) // U1UQdCL‘dy =0.
D

)\1 # AQ,

// usurdrdy =0
D

must be true. The two eigenfunctions are orthogonal. With similar argu-
ments and specially selected auxiliary functions, it is also easy to show that
the second solutions also satisfy

we obtain

Since

it follows that

AUQ — )\2U2 =0.

The subsequent eigensolutions may be found by the same procedure and the
sequence of the eigenpairs attain the extrema of the variational problem under
the successive conditions of the orthogonality against the preceding solutions.

5.4 Sturm-—Liouville problems

The process demonstrated in the last section in connection with Laplace’s
operator may be applied to arrive at eigenvalues and eigenfunctions of other
differential equations as well. Introducing the Sturm-Liouville operator

Ls_p = %(p(w)%) +q(),
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where the functions p(x) > 0, ¢(x), and r(x) > 0 are continuous and continu-
ously differentiable, the eigenvalue problem of the form

Ls-py(z) + Ar(z)y(z) =0

is called a Sturm-Liouville eigenproblem. Here the unknown solution y(z) is
the eigenfunction and A is the eigenvalue. The eigenvalues of these problems
are all real, non-negative and form a strictly increasing sequence. For each
eigenvalue, there exists one and only one linearly independent eigenfunction.

This corresponds to the variational problem of

I(y) = /11 (p(z)y” — q(z)y®) de = extremum,

[¢]

subject to the constraint of

The Lagrange multiplier constrained form is

I(y) = /11 (p(2)y”? — q(z)y* — Ar(2)y?) dz = extremum.

0

The Euler-Lagrange differential equation becomes

d
—2q(x)y — 2Ar(x)y — @229(96)1/ =0,

or after shortening and ordering

%p(aﬁ)y’ + q(x)y + Mr(z)y = 0.

These are called the Sturm-Liouville differential equations. The boundary
conditions imposed are either regular,

y(@o) = yo,y(x1) = y1,
or periodic
y(zo) = y(x1),y'(x0) = ¥/ (21).
Note that the same functions with different integration limits and boundary

conditions produce a so-called Sturm-Liouville series that is not discussed fur-
ther here.

To illustrate the Sturm-Liouville equations and their solutions, we consider
the functions
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The equation for these functions is

d !
%y + Ay(z) =0.

Executing the differentiation, we obtain the equation
y'+ Ay =0,
whose solutions
yi(z) = ¢;sin(ix),i = 1,2,. ..
would satisfy the equation with a judicious choice of the constant ¢; and
boundary conditions. We will assume the regular boundary conditions of
y(0) = 0,y(m) = 0.
The selection of this boundary is for the convenience of dealing with this func-
tion family and does not restrict the generality of the discussion.
In order to establish the eigenvalues, we compute
d? 9
— (sin(ix)) = — (icos(ix)) = —i” sin(ix
5 (sin(i)) = - (i cos(ix)) (i),
and substitute into the differential equation

—i%¢; sin(iz) + A¢; sin(iz) = 0.

This is satisfied if the eigenvalue is
A =i

The constraint equation aids in recovering the constants. For i = 1

™ ™ 1 T 1
/0 (¢qsin(lz))? do = C%/o sin?(z)dr = ¢? <2x‘0 ~1 sin(2z)

)

Substituting the boundary values results in

e
035 = ]-7

producing the constant necessary to satisfy the constraint:

2
Cc1 = —.
™

The generic coefficients may be obtained from the form

™ ™ 1
/ (¢; sin(iz))? do = c?/ sin?(iz)dr = c? (296
0 0

T

1
T sin(2ix)

)
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Considering the boundary conditions, the second term vanishes and

which yields the generic coefficients as

2
C; = —.
s

A more generic discussion of this case is presented in [7]. Tt is noteworthy that
even this simplest form of Sturm-Liouville problems leads to an engineering
application, the vibrating string problem, the subject of Section 11.1.

5.4.1 Legendre’s equation and polynomials

A very important member of the Sturm-Liouville class of problems is obtained
by the selection of

p(r) =1—22 q(z) =0,r(x) = 1.

defined in the interval

(zo, 1) = (—1,1).
The corresponding variational problem following the last section is of the form
1
I(y) = / ((1 - 952)(2/)2 — )\92) dr = extremum.
—1

After applying the Euler-Lagrange differential equation, the specific Sturm-
Liouville equation becomes

% ((1 — xz)y’) + My(z) = 0.

Differentiation yields Legendre’s differential equation
(1 — 2y — 22y + Ay = 0.

The solution around xg = 0 may be sought in the form of a power series as

[e'¢)
y - ;L
=0

since xg = 0 is an ordinary point, albeit the boundary points are regular sin-
gular points.

Substituting this solution and its derivatives as needed yields the generic
recurrence formula

o _i(i—!—l)—)\ia‘
i+2 — (Z+2)(Z+1) (3]
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and the equation
(72 + )\1)&1(13 + )\an = O

This defines the first two eigenvalues as
Ao =0,A =2,
with yet undefined ag, a1 coefficients. This leads to a solution of two series

y(v) = ap + asx? + agrt + ..+ arx + azx® +azad + .

with two sets of coefficients computed from the recurrence formula as:

-2 2-3— )\
ao; a2 = ﬁao;az; = Taz;
and
1-2— X3 3-4— X5
ai; a3 = Tal;% = T%;
and so on. To find the eigenvalues in general, we need to substitute the
solution into the differential equation. Let us execute this for the i = 1

solution component
1 (.’L’) = a1z,

by ignoring the constant coefficient. Then
(1—2%)(z)" —2z(zx) + Mz =(1-22)-0-2z-1+ Nz = -2z +2x =0,

which verifies the first eigenvalue that we obtained from the earlier equation.
This may be written as
)\1:2:1-(1—‘,-1).

This form also fits the trivial eigenvalue of Ag as 0- (0 + 1) = 0. From that
observation, we hypothesize that the eigenvalues are of the form

No=i(i+1),i=0,1,2, ...,

Then A2 = 2(2+ 1) = 6 and the second solution component is
EUCI 2
y2:a0~1+ﬁa0.x :a0(173x)

Ignoring the constant coefficient and substituting into the equation
(1—2?)(1-32%)" —22(1-32%)" + Xo(1-32%) = (1—2?)(—6) —2x(—6x)+Ioz =

= —6+ 1827 + \a(1 — 32%) = 0.

which is true if Ay = 6 as expected. Similarly for the next solution component

we obtain
12— X3 1-2-3-4 5

as = 2.3 ap = 5.3 alz—galy
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hence

5
ys = ayx + asx® = a1 (z — §x3)

The same process may be continued for more solution components, but it is
not followed here further because a more efficient recursive formulation will
be presented later.

Before doing so, we need to address the free coefficients. They may be
resolved by enforcing certain boundary conditions at the ends of the interval,
or applying the normalization constraint shown and used earlier. The Leg-
endre polynomials’ most-known form is obtained by enforcing the boundary
conditions

and

Ley =z,

3
Ley = —a? —
€9 21’ 2,
and 5 3
Les = 5.133 — ix

The first four Legendre polynomials are shown graphically in Figure 5.1
demonstrating the satisfaction of the boundary conditions.

It is easy to see that the odd Legendre polynomials are anti-symmetric
Lep(z) = —Lep(—x), k = 2i + 1,
and the even members are symmetric with respect to x = 0.

Higher order Legendre polynomials may be easily obtained from their recur-
rence relation

- Lej. .
A 1(@)

For illustration of the process of obtaining the higher order polynomials, the
first six Legendre polynomials are summarized in Table 5.1.

A recurrence between the derivatives of Legendre functions is also useful

Lej i (x) — Lej,_, (x) = (2k + 1) Leg, ().
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Le0(x)
Le1(x) -------
Le2(x) -~
Le3(x)
1F
05 _ P
0t 4
05F //// e : i
1 L L L
-1 0.5 0 0.5 1

FIGURE 5.1 Legendre polynomials

TABLE 5.1

Legendre polynomials

i Lei(x)

0 1

1 z

2 %(33:2 -1)

3 1(52® - 32)

4 1(35a* — 3027 + 3)

5 £(632° — 702° + 15z)

Finally, as anticipated from the earlier part of the chapter, the Legendre
polynomials are also orthogonal

/1 Le;(x)Lej(z)dx = 0;i # j,

—1

and

/1 (Le;(x))* do = 2

1 27,+1
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A very important application of the Legendre polynomials is the use of

their zeroes as the locations of the so-called Gauss points. The points are the
sampling locations of the numerical integration process of

/f(x)d:): = an,kf(xn,k)v
k=1

also known as Gauss quadrature. The z,, ;, locations are the zeroes of the n-th
Legendre polynomials:

Lel(ac) =0— T = 0,

1
Lea(z) =0 = x91 = ———=, %22 = —Ta1,

&

and

Les(x) =0 — 23, = y232 = 0,733 = —x31.

3
NG
The w,, 1, weights are computed by integrating Lagrange polynomials anchored
by the zeroes of the Legendre polynomials over the interval of integration.

The importance of Sturm-Liouville problems lies in the fact that depending
on the choice of the functions p(z),q(x),r(z), a family of influential poly-
nomials may be generated as the eigensolutions. The most known and used
are, besides the Legendre polynomials above, the Bessel functions, Hermite,
Chebyshev and Laguerre polynomials. They also exhibit orthogonality, sym-
metry and recursion properties of their own kind.

Besides the above mentioned, sometimes called classical problems, one can
formulate specific problems for mathematical modeling of some physical phe-
nomenon. For example, the Sturm-Liouville problem using p(z) as the stiffness
and r(x) as the density of a flexible beam leads to the mathematical model of
the longitudinal vibrations of the beam, a subject of Section 11.4.1.

Finally, Sturm-Liouville problems may also be presented with functions of
multiple variables. For example, in three dimensions the equation becomes

=V (p(z,y, 2)Vu(z,y, 2)) + q(z,y, 2)u(x, y, 2) = du(z,y, 2)

leading to various elliptic partial differential equations that all have engineer-
ing implications. [8]
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5.5 Exercises

Create the differential equations corresponding to the following Sturm-Liouville
problems.

L p(z) = z,q(x) = —,r(z) = 2.
Boundary conditions: zg = 0,21 = 00, y(zo) = y(z1) = 0.

p() = VI~ 2 q(x) = 0,r(x) = o

Boundary conditions: zg = —1, 21 = 00, y(zo) = y(x1) = 0.

22

.2
3. p(x)=e=2 ,q(x) =0,r(x)=e¢=.
Boundary conditions: z¢p = —o0,x1 = 00, y(x0) = y(x1) = 0.

4. p(x) =xe ", q(x) =0,r(z) = e *.
Boundary conditions: xzg = 0,21 = 00, y(xg) = y(z1) = 0.

5. p(a) =1—2%¢(z) = 0,r(z) = 1.
Boundary conditions: y(0) = —1,y(1) = 1,y(x¢) = y(z1) = 0.
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Analytic solutions

This chapter presents a handful of analytic methods for solving variational
problems. They include the methods of Laplace transformation, d’Alembert’s
separation of variables techniques, the complete integrals and Poisson’s inte-
gral formula. The method of gradients, with an illustrative example, concludes
the chapter.

6.1 Laplace transform solution

The first method we discuss in this chapter transforms the original variational
problem by applying Laplace transformation and producing an auxiliary dif-
ferential equation [12].

Let us consider the variational problem of

I(t,x) = /f(t,w)dt = extremum,

and apply the Laplace transform to the function as

/00 e St f(t, x)dt.
0

During this transform we regard ¢ as the independent variable and x as a
parameter. Note that the transformation of the boundary conditions is also
required to obtain the complete auxiliary problem.

Let us illustrate this by the Euler-Lagrange differential equation of one spa-
tial and one temporal independent variable of the form

2 0%u  Ou
a*— — — =0,
ox? Ot
which is the one-dimensional heat equation, subject of deeper discussion in
Section 11.6. We apply the initial condition

u(t =0,z) =0,

95
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and boundary conditions

u(t,z =0)=0
and
u(t,x =1) = B.
Executing the Laplace transform on the boundary conditions results in
o0 o0 O
u(s,0) = / e Stu(t,0)dt = / e 0dt = — =0
0 0 o
and
u(s, 1) :/ e Stu(t,1)dt = / e *'Bdt = —.
0 0 S

Transforming the yet unknown solution as

ﬂ(s,x):/ e Stu(t, z)dt,
0

we produce the auxiliary equation in the form of

d*u
2 _ _
a T su=0.

This equation is now ordinary; hence, it is easier to solve, demonstrating the
advantage of this method. By integrating twice and applying Euler’s formu-
lae to eliminate complex terms, the solution of the auxiliary equation becomes

a Bsinh(x%)
u(s,x) = ————2~.
ssinh(#)

Finally, inverse Laplace transformation [2] yields the solution of the original
problem in the form of

u(t,z) =B |z + 2 i ﬂe*(’”“)gt sin(kmx)
U Tk '
This is the analytic solution of the one-dimensional heat conduction prob-
lem with constant temperature (B) at the boundary. The two- and three-
dimensional heat conduction problems will be the subject of further discus-
sion in the next section.

Let us now consider the variational problem of

! ou\’ ou\”
I—/O ((f)t) — (&n) dt = extremum,

whose temporal derivative in the corresponding Euler-Lagrange equation is
also of second order
2 0% Pu

Corr T o
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The initial conditions are

t = = —(t = = U.
u(t=0,z) =0, 8t( 0,2)=0
The boundary conditions are
ou
t,xr=0)=0,—(t,x=1)=DB.
u(t, e = 0) =0, 5 (t,0 = 1)

The boundary conditions are transformed again as

u(x=0)=0
and . B

u

Zr=1 ==

RE=1=—,

where s is the Laplace variable. The auxiliary equation becomes an ordinary
differential equation of
TR L

—— =7
dez? a2’

Integrating this equation, we obtain the result in the form

Esinh (%)
52 cosh( ) '

u(s,x) = p
a
Finally, the inverse transformation yields the solution of the original problem

at any point in the domain at any time as

2L (—1)* T a
u(t,z) = B (m— 7T82kz_02(/€-1|-)1 sin (7(2k+ 1)) cos <2t(2k—|—1)>> .

This is the analytic solution to the problem of the compression of a unit length
beam along its longitudinal axis. The coefficient ¢ and boundary condition
B represent the physical characteristics of the beam and the problem, respec-
tively. They will be introduced in connection with the solution of the axial
vibration of a beam, presented in Section 11.4.1.

6.2 d’Alembert’s solution

We now address the two-dimensional version of the problem of the last section

ou o (0%u  O%u
—=h|—=+= .
ot ox? = Oy?
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We impose uniformly zero boundary conditions as

u(x,0,t) = u(x,b,t) =0;0 <z < a,

and
u(0,y,t) = u(a,y,t) =0;0 <y < b.

The initial solution is given as a non-zero function of the spatial coordinates

u(z,y,0) = f(z,y).

d’Alembert’s separation of variables method seeks a solution in the form of

u(l’, Y, t) - eiAtul (x)UQ (y)7

where A is a yet unknown constant. Substitution and differentiation yield

20,1 "
—Aujug = h*(ujus + ujugy).
Conveniently reordering produces
WA,
_ —2 = - = k s
uy h us

where k is a constant since the left-hand side is independent of y and the
right-hand side is independent of x. Introducing

2 A
T h?

we obtain a system of ordinary differential equations:

q _kQa

ulll + q2U1 = 07

and
uly + kus = 0.

Their solutions are obtained as

uy(x) = aq sin(qx) + by cos(qz),

and
us(y) = ag sin(ky) + by cos(ky).

The boundary conditions imply that by = by = 0, as well as

sin(ga) =0

and
sin(kb) = 0.
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Here a,b are the original spatial boundaries. Due to the periodic nature of
the trigonometric functions

mm
q=—m=1,2,..
a

and
nmw

k=— = ,n=172,.

Substituting produces the unknown variable as

=2 (24 ().

and the solution function of

mrr . nmy
u(x,y,t —g g Crmemnt mesmT.

m=1n=1

The final unknown coeflicient ¢,,,, is obtained by the satisfaction of the initial
condition:

oo oo

. mTr | nwy

xy):g E Comn SID . smT,
m=1n=1

from which the value of

4 b ra
Cmn:@/o /0 f(z,y)sin m;r smn%dxd

emerges. It is easy to generalize this solution to the three-dimensional prob-

lem of
O (Pu O O
ot 0x?  Oy? 922 )

We impose uniformly zero boundary conditions on three spatial dimensions as

u(x,y,0,t) = u(z,y,c,t) =0;0 <2 <a,0<y<b,
w(z,0,2,t) = u(x,b,2,t) =0;0 <z <a,0< z< ¢,

and
u(0,y, z,t) = u(a,y,2z,t) =0;0 <y < b0 < z<c.

The initial solution is given as a non-zero function of the three spatial coor-
dinates,

u(z,y,2,0) = f(z,y,2).
The solution with

o =1 ()" (7) "+ (7)),
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becomes

[ lNe Sl o]

. . mmx nmy rTZ
u(x,y, z,t) = E E E Conr€ Amnrt gin sin —= sin —.
a b c

m=1n=1r=1

The coeflicient of the solution is also a straightforward generalization as

] c b pra
Conr = —— / / / f(z,y, 2)sin M2 Gin 2 gin r—dxdydz
abe Jo Jo Jo a b c

These last two solutions are the analytic solutions to the two- and three-
dimensional heat conduction problem. The physical derivation of these prob-
lems is the subject of Section 11.6. The computational solution of the two-
dimensional problem will be further addressed in Chapter 12.

Let us now solve the variational problem of two spatial variables again,

b ra 2 2 2
ou ou ou
1= / / () — h? () + () dxdy = extremum,
o Jo \ Ot Ox dy
but with a temporal variable whose second derivative is present in the FEuler-
Poisson equation:
o (0?u  O%u 0%u
WMl—+=—| ==
0x2 = 0y? ot?
We assume constant boundary conditions:

u(0,y,t) = u(a,y,t) =0;0 <y <D,
and
u(x,0,t) = u(x,b,t) =0;0 <z < a.
The a, b are the dimensions of the domain. We seek the solution in the sepa-

rated form of

u(z,y,t) = eMo(z,y).

Note the presence of the imaginary unit ¢ in the exponent for later conve-
nience. We introduce the constant

)\2
ﬁ.
Substitution yields the new differential equation

k2 =

v 9% 9
ﬁ—&-ﬁ—kkv—o

The new boundary conditions are

v(0,y) =v(a,y) =0;0 <y < b,
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and
v(z,0) = v(z,b) =00 <z < a.

Furthermore, we separate the variables of this equation as

v(z,y) = ui(z)uz(y).
This leads to the system of equations
1 d2u1 1 d2U2

) Ry
uy da? ug dy?

Here m is another yet unknown constant. The now familiar system of ordi-
nary differential equations arises again

d2

d;“ +m ul—O
and

d2

2 2+ Puz =0,

with ¢ = k2 — m?2. The new boundary conditions are

u1(0) = uy(a) =0,

and

Following the road paved earlier in this section, the first equation yields
up(x) = Ajp sin(ma),

with ma =nm,n =1,2,3, ... and the second equation
uz(y) = Azsin(qy),

with ¢gb = rm,r = 1,2, 3,.... Exploiting the relation

n2 7”2

we obtain the original parameter of the transformation

n2

Anr = hm *2"'*
a

Finally by substituting and using Euler’s formulae we obtain

u(z,y,t) = ZZCW cos(Ap,t) sm?& sz-
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The initial displacement represented by f(z,y) aids in finding the final coef-

ficient as
Cnr ab/ / flz,y smisdexd

This is the analytic solution of the problem of the vibrating membrane. A
more general solution of this problem with variable boundary conditions is
presented in Chapter 11.

Finally, let us consider an Euler-Lagrange equation of the first order with
many independent variables in the implicit form of

ou o ou
"0z Oxy’ Oz,

F(x1,29,...2n,u ) =0,

whose generic solution is

w(xy, T2, ... Ty a1, a2, ..., ap) = 0.

The solution to such a problem may be found by a repeated use of the sepa-
ration of variables and the constant k. Let us first separate one variable as

w(xy, o, ... ty) = ur (1) + ua(xe, 3, ...25).
This corresponds to the following differential equation
% 8uz 8uQ aUQ
6371 ox €Z9 8.1‘3 8:}5”

The equation may be satisfied by solving a pair of equations with an unknown
constant:

Fi(x1,u, ) = Fa(x2, 23...00, U2, 7— = k>

6U1

—_ ) = 2
0z, ~

Fi(w1,u1,
and
8%2 3u2 6’&2
Oz’ Oxs’ Oz,
The first equation becomes an ordinary differential equation whose solution is

easily obtained. The second equation may be further separated and the same
process continued.

2
F2(I‘2,$3...$7L,UQ, = k-

6.3 Complete integral solutions

For certain problems a complete integral solution is available [15]. The com-
plete integral form presents a parametric family of general solutions. The
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particular solution of a specific problem can then be obtained from the gen-
eral complete integral solution by selection of the parameters.

We will first demonstrate generating a complete integral solution by exploit-
ing the concept of separation of variables introduced in the last section. For
the simplicity of the discussion, and without loss of generality, we will do this
with an example of only two independent variables. For a given

ou Ou

7%7@):()’

F(z,y,u

the complete integral solution is of the form
u(xﬂ y? a? b)’

where the a,b are yet unknown coefficients. Let us generate the complete
integral solution for the equation of

u\, (o'
Ox oy)
We seek a separated solution of the form

u(@,y) = ur(z) + uz(y).

The first differential equation with a constant k is then

du duy \?
F1 (3}',71/1, d;) = (d;) = k2.

The solution comes by
duy = kdzx,

from which
u, = kx + kq

emerges. Similarly, the second, in this case also ordinary equation is
I d’LL2 1 d’LL2 2 k‘2
y Uy —— | = L — | —/— = .
2| Y, U2 dy dy
dus = /1 — k2dy,
U = \/171€2y+]€2.

Finally, the complete integral solution for this problem is

The solution of

yields

u(z,y,a,b) = ax + 1 — a2y + b,



104 Applied calculus of variations for engineers

with @ = k and b = ki + k2. The complete integral solution satisfies the

original problem
@ ’ + % ’ =1
Ox oy) 7

3u—a a—u:\/l—az,

dr 9y

since

and
a?+1—a®>=1.

This is a two-parameter family of solutions from which any particular solu-
tion may be obtained. Surely any selection of the parameter b will satisfy
the original equation. As far as the parameter a is concerned, selecting for
example a = 1/2 will result in

Ou 1 0u_ [ 1
or 20y 4’
and
LR
4 4

When generating a complete integral solution, the separation strategy depends
on the given differential equation. When second derivatives are also present,
a product type separation may be used. For example, for the equation

u  Ou

a2 dy
the separated solution of the form

u(z,y) = ui(x) - uz(y)

is recommended. The pair of differential equations in this scenario are

idzul _ k/’Q,
uy dz?

and
i@ — k2.
uz dy

The solution of this system is of the form

w(z,y) = (k1" + koe Fo)ek"v.

Note that three parameters are needed because of the presence of the second
derivative. Since this is the complete integral solution, we have the freedom
of choice of the parameters. By setting them all to unity, a particular solution
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emerges as

u(z,y) = (e +e F)e¥ =Y f eV 7,

To validate the solution, we compute

0%u -

Z 7 Y y—z

02 e + e
and

@ =Y L VT

Oy ’

whose difference is the desired zero.

Let us now consider simply using pre-computed complete integrals. Cer-
tain complete integral solutions actually contain integrals. Consider the non-
homogeneous differential equation type with non-constant coefficients

o) (22) +o0) (32 = s+

Such problems have a complete integral solution of

_ [T )t a fle) —a
u(m,y)—/o o(t) dt—|—/0 0 dt + as.

For example, the equation

ou\' (0w _
Ox oy) 4

has a complete integral solution of the form

x y
U(x,y):/o vt+a1dt+/0 Vit —aipdt + as.

There are also rather specific, but practical problems where the partial deriva-
tives occur in an exponential expression. The generic form of such problems is

ou ou ou
o = f@5 + @),

The complete integral solution of this problem is in the following form

u:al/ f(t)dt—i—e“l/ g(t)dt + a1y + as.
0 0

For an example of this case, the equation

ou 50U ou
— =2 — fxedv,

ox dy
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has a complete integral solution in the following form

u=a12/3 + e 2% /2 + ary + as.
Finding a particular solution from a complete integral solution is not always
trivial. From the complete integral solution of the form

U= f(T1,T2, s, Tpny A1, A2,y vy Q)

the introduction of another set of coefficients as

of
aai o

results in a new complete integral solution of

b;

u = f(a17a27 "'7an7b17b27 abn)

This may provide an easier way toward the particular solution form.

6.4 Poisson’s integral formula

We consider Laplace’s equation in two dimensions, which plays a fundamental
role in mathematical physics:

0%u  0%u

We will assume a circular domain and use the polar coordinate form as

0%u  10u 1 0%u

a2 Trar TrRog Y

where 7 = /2?2 + y2,¢ = arctan £. Here the 7 is the radius and the ¢ is the
polar angle. Using the separation of variables again, we seek the solution in
the form of

u(r, @) = u1(r)ua(e),

with the notational convention also followed. Substituting into the equation,
we obtain

1 2d2u1 duq 1 d?us 9
ul(r)(r a2 T dr)__ug de?
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where k2 is the yet unknown coefficient. The resulting pair of ordinary differ-
ential equations becomes

2 d2u1 du1 k‘2 o
dr? dr
and 2
Uo 2
152 + k“u

The general solutions of these equations were derived in an earlier section.
For k = 0 the separate solutions are

u2,0(¢) = aod + bo

and
u1,0(r) = coIn(r) + do.

The complete solution for the k = 0 case is

ug(r, ¢) = (ao® + bo)(co In(r) + do).

In the case of k # 0, the separated solutions are

ug, 1 (¢) = ax cos(keo) + by sin(kg),

and
ur i (r) = cpr® + dyr™F

The solution of the problem is then

ug(r, ¢) = (ag cos(kp) + by sin(ko)) (cpr”® + dpr™F); k # 0.

We assume a uniquely defined solution function; therefore,

uk(r, @) = uk(r, ¢ + 2m); k # 0,

which implies that k can only be an integer. Executing the multiplication and
introducing the products

aj = apC,

by = bycy,

Cr = apdy
and

dy, = bydy,

we obtain for k& # 0

o0 o0 1
Z rk ak cos(ko) + by, sin kd) + Z — ck cos(ko) + di sm(kd)))
r
k=1 k=1
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The constants may be found by the boundary conditions. Dictating that the
solution be non-zero and bounded at the origin implies that

ag, 6076k7 dk =0.

Because the Laplace equation is linear and homogeneous, the solution is the
sum of the £ = 0 and k # 0 solutions:

u(r, ) =ap + Z r* (ar cos(ko) + by sin(ke)) .

k=1

Here @y = bpdy. Let us impose another, external boundary condition at the
outermost radius of our interest as

W(Tmaz, @) = [(9).
Substituting into the solution form, we get

oo

f(o)=1ao+ Z rk (Ek cos(ko) + by sin(k¢)) .

k=1

Hence the coefficients become

- 1 27
ag = % o f(¢)d¢a
1 27
B= o | F(@)cos(ko)do,
and
_ 1 21
b= | 1) sin(ko)do,

Bringing the now resolved coefficients into the generic solution form and intro-
ducing a new integral variable 1, we obtain

rmam

1 27 1 o0 k 27
uro) =5 | f(w)dz/wWZ( ) (sinko) [ sw)sinruravs

k=1
27

cos(ke) [ f(1)cos(kip)dp).

0
Employing the algebraic identity of

cos(1h) — @) = cos(¢) cos(tp) + sin(¢) sin(v),

we can write

1 2 1 o0 2m r k
wrd) = g [ sws 232 [T st () etk o av

2 Tmaz
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Since for 0 < r < r,,4. the series of

> (

k=1

)kcos<k<¢ o)

Tmax

is monotonically convergent, the order of the integration and summation may
be changed. This results in the form:

1 2

1 o] r k
uro) =1 [ <2+;( ) cos(kw—qs))) .

Tmax

Finally, we use Euler’s formula to replace the cos term as

eik(w*(z’) + eiik(d’*(ﬁ)
cos (Kb — 9)) = .

In the above expression, i = /—1 is the imaginary unit. Substituting the
above and after some algebraic manipulations, we obtain

1 2 r72naz — 7“2 d
U(rv ¢) - % 0 f(w) Tgnax . 27,7na$7, COS(¢ o ’l/)) + T2 w

This formula is known as Poisson’s integral formula. With this, the solution
value of Laplace’s equation on a bounded circular domain may be obtained at
any radius 0 < r < rpq,. and at any angle ¢ + j27, 5 = 0,1, 2, ..., for a given
boundary value function f(¢).

Laplace’s equation also occurs in three-dimensional form as

u 0*u  O%u B
Assuming a circular domain as above, the z dimension’s presence leads us to
use cylindrical coordinates

0%u  10u 1 0%u  0%*u B

a7 T rar TiagE T a2
Following the method laid out above, we seek the solution in the form of

u(r, @) = ur(r)uz(P)us(z).
Substitution yields

1 d2U3 1 d2U1 1 d'LL1 1 d2’LL2

us dz2  wp dr? wir dr o usr? do?
Relying on the insight gained in the last sections using an unknown coefficient,
for the left-hand side we choose the solution of

1 dus_ g

us dz?
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This choice yields

us(z) = c1eP* + cqe k2.

The right-hand side of the problem may be written as

2 72 2
r* d“uq r duy 1 d*us
+ k4% = =m?,

—— + —
wy dr? uy dr Uy do?
where m is another yet unknown constant. In order to have a solution as a

uniquely defined function in ¢, m is again an integer. The right-hand equation
becomes an ordinary differential equation as

d2U2

+ mPuy = 0,
dg? T
whose solution is

uz (@) = ¢z cos(me) + cqsin(me).
Finally the remaining equation is of the Bessel kind:
2d2U1 g dU1
dr? dr
The solution of such differential equation when m is not an integer is of the
form

+ (K*r? —m*)u; = 0.

uy (r) = es I (kr) + cg J—m(kr),
where J are the Bessel functions of the first kind, defined by the formula

i x\ mt2n
; n+m (5) '

This is a convergent series for any = = kr value. The J_,, function in the
expression is simply defined by

Tom(@) = (1) Iy ().

However, in our case, m is an integer and so the solution is

ui(r) = esJm (kr) + cgYo, (kr).

The Bessel function of the second kind is defined as

cos Jp(x) — J_p(z
p—m sin(pm)
The limit is needed since the denominator is zero for any integer multiple of
7. Therefore, this function is infinite at the origin; hence, to assure that at
r = 0 we have a bounded solution, we choose ¢g = 0. Then the term with Y;,
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drops out and the solution of this equation becomes

ur(r) = esJpm (kr).

When m is an integer, Bessel functions of the first kind can also be computed
from integral formulae:

1 ™
Im () = f/ cos (x sin(t)) cos(mt)dt
T Jo
when m is even, and
L. . .
I (z) = = / sin (z sin(t)) sin ((m + 1)t) dt
™ Jo

when m is odd.

Finally, rejoining the separated solutions, we obtain

o0

u(r, ¢, z) = Z (ekz (@ cos(me) + by, sin(me)) +

m=0

+e7%% (d,, cos(mp) + ey, sin(mae)) ) I (k).

Here ap, by, dpm, e, are various products of the above c¢j constants to be
specified by the boundary conditions. This is the general solution of the
three-dimensional Laplace equation in cylindrical coordinates.

6.5 Method of gradients

The final method in this class of solutions is that of the gradients. Let us
focus on the first order variational problem

1
I(y) = / f(x,y,y")dz = extremum.
0

Denoting W as the space of absolutely continuous functions, introduce the
linear subspace

W = (y(x)‘y e W,y(0) = 0)

on which the norm is defined by the scalar product

(y1,92) = y1(0)y2(0) +/0 yh(2)yh(x)da.
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Borrowing from calculus, we will define the derivative of the functional as

I'(y) = lim I(y+t2) —I(y)

)

and this limit exists for all variations n € W. For I'(y) € W it follows that
the derivative, also called the functional gradient, is of the form [7]

! v ! a !/ a /
I'y) = / ( / ayf(s,y<s>,y<s>>ds+ay,f(t,yu),y(t») d.

With this gradient, we construct an iteration procedure as follows. Starting
from an initial solution y;(z), compute successive approximations y;(z),i =
1,2,.... In every iteration, the gradient is computed at the current solution:

T 1
0 )
I/i: )i 7{ d a7 tazt7/t dt.
)= [ ([ et ot s + ot (tn(0).51(0) )
It is followed by finding the distance scale c; as solution of

ming>ol (yi — al'(y;)) -

With this, the next iteration is computed as a scaled step into the direction
of the gradient as

Yir1 = yi — o' (ys).

The sequence of
I(y1) > I(y2) > ... > ()

is continued until one of two conditions is satisfied. If I(y;) becomes zero, then
yi(z) is an extremal and satisfies the Euler-Lagrange differential equation of
the problem. Otherwise, the process terminates when it no longer progresses,
measured by
I(yi) — 1(yi+1)
I(y:)

where € is an appropriately chosen small number. Most of the time this ter-
minates the procedure and the exact extremum and solution is not reached.

<€,

We illustrate the method by computing the solution of the variational prob-
lem

1
I(y) = / (2zy + y* + y'?)dx = extremum,
0

with initial condition y(0) = 0, and start the procedure from y;(x) = 0. The
first step is posed as

o= [ ' ( | ot ds + 51 (t,%(tm;@))) dt.
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This results in

I'(yy) = /Ow (/tl 2s + 2y1(s)ds + 2y§(t)) dt.

The first term of the double integral is

x 1 x
/ / 2sdsdt:/ 52
0 Jt 0

3

1 T T
dt:/ (1—t3)dt =2 — .
t 0 3

113

The second term is zero due to the starting solution being zero. Similarly the

single integral
xT a xr
= [t =2 =o.
o 9y 0

is also zero. Hence the gradient at this stage is

3
X
I'(yl) =T — 3

To find «; as the solution of
mingsol (y1 — o' (y1)),

compute
I(jh —al' (1)) =1 (—a(m - f)) -

3

_ /O 1 (m@s - D)+ ata- %3? +a?(1 - x2>2) dz.

Executing the posted integrations and substitutions yields

4 59 ,
B(ia —O[),
whose minimum produces
21
o] = ——.
118

From this the next iterative solution becomes

21 3
y2(z) = —m(fﬂ - E)’
and the next iteration of the extremum is
21
I = ——.
(y2) 205

Continuing with

I'(yn) = / ’ ( / ;yf<s,y2<s>,yg<s>>ds+fy,f(t,m(t),y;(t») dt
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would produce the next solution iteration in the form of

ys(x) = y2(x) — azl'(y2).

The process continues until the process is terminated by either of the detec-
tion mechanisms described above.

The gradient method is the basis for optimization solutions of application
problems in many industries, for example in structural engineering. In the lat-
ter case, however, the gradient is computed by evaluating the solution function
at discrete locations in the solution domain and applied in connection with
finite element discretization (to be discussed in detail in Chapter 12).

6.6 Exercises

Use d’Alembert’s solution to solve Example 1.

Use the complete integration approach to solve Problems 2 and 3.
2. (24)° +(34)% =2.

3. (2 + (32 =z+y.

Execute two iterations of the gradient method on Problems 4 and 5.
4. fol(y’2 +y?)dr = extremum; y; (z) = 1.

5. fol(y/Q - y2 - sz)dx = extremum; yl(x) =0.
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Approximate methods

This chapter addresses problems that may not be easily solved by analytic
techniques, if solvable at all. Hence, before we embark on applications in
later chapters, we discuss techniques that provide approximate solutions for
such problems.

The discussion starts with the classical method of this class, the Euler
method, and the most influential method, that of Ritz’s. The methods of
Galerkin and Kantorovich follow, both described in [10]. They could be con-
sidered extensions of Ritz’s. Finally, the boundary integral and the finite
element methods, the most well-known by engineers and used in the industry,
conclude the chapter.

7.1 FEuler’s method

Euler proposed a numerical solution for the variational problem of

Tn
I(y) = / f(z,y,y")dz = extremum
xo
with the boundary conditions
y(@o) = yo; ¥(@n) = Yn,
by subdividing the interval of the independent variable as

Tn — o

T, = X9+ 1 e=1,2,...,n.
Introducing
h— Ty — X
n I
the functional may be approximated as
1 n—1 y y
‘ S
I(y:) = / f(@iyiyi) = h Z fxo +ih,y;, %)dw = extremum.
To i=1

115
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Here the approximated solution values y; are the unknowns and the extremum
may be found by differentiation:

or

9y
The process is rather simple and follows from Euler’s other work in the numeri-
cal solution of differential equations. For illustration, we consider the following
problem:

1
I(y) = / (2zy + y* + y'?)dr = extremum,
0

with the boundary conditions

Let us subdivide the interval into n = 5 equidistant segments with

h=0.2,

and
x; = 0.27.

The approximate functional with the appropriate substitutions becomes

4
I(yi) = 0.2 2(0-4@1’ +u7 4 (5 (Wig1 — 1:)°).

i=1

The computed partial derivatives are

ol 2(?/2 - 1/1)
O 0200442y, — 2V
A (0-4+ 23 001 =0
ol 2(yzs —y2) | 2(y2 — 1)
O 0.2(0.8 + 2u5 — ~0
7 (0-8+ 2y 001 T oo )70
ol 2(ys —y3) | 2(y3 —y2)
I 0.2(1.2 4 25 — —0
B (124 2y3 001 T oo )70
and or 2. 2 )
Ya Yg — Y3
O 02(1.6+2 —0.
D (L6420 + 501+~ 001 )

This system of four equations yields the values of the approximate solution.
The analytic solution of this problem is

X 671’

e
y(@) = —z + e

The comparison of the Euler solution (y;) and the analytic solution (y(z;)) at
the four discrete points is shown in Table 7.1.
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TABLE 7.1
Accuracy of Euler’s
method

iy y(wi)

1 0.2 -0.0286 -0.0287
2 0.4 -0.0503 -0.0505
3 0.6 -0.0580 -0.0583
4 0.8 -0.0442 -0.0444

The boundary solutions of y(0) and y(1) = 0 are not shown since they are
in full agreement by definition.

7.2 Ritz’s method

Let us consider the variational problem of

z1
I(y) = / f(z,y,y")dz = extremum,
)

under the boundary conditions

y(xo) = yo; y(w1) = Y1

The Ritz method is based on an approximation of the unknown solution
function with a linear combination of certain basis functions. Finite element
or spline-based approximations are the most commonly used and will be sub-
ject of detailed discussion in Chapters 9 and 11. Let the unknown function
be approximated with

y(z) = apbo(x) + arbi(x) + ... + anby (),

where the basis functions are also required to satisfy the boundary conditions
and the coefficients are yet unknown. Substituting the approximate solution
into the variational problem results in

z1
I(y) = / f(x, 79,7 )dr = extremum.
z0

In order to reach an extremum of the functional, it is necessary that the
derivatives with respect to the unknown coefficients vanish:

o1(y)
aai

=0;i=0,1,...,n.
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It is not intuitively clear that the approximated function approaches the
extremum of the original variational problem, but it has been proven, for
example in [10].

Let us just illustrate the process with a small analytic example. Consider
the variational problem of

1
I(y) = / y?(z)dx = extremum,
0

with the boundary conditions

and constraint of

/01 y2(z)de = 1.

Since this is a constrained problem, we apply the Lagrange multiplier tech-
nique and rewrite the variational problem as

1
I(y) = / (y*(x) — \y?)dz = extremum.
0
Let us use, for example, the basis functions of

bo(z) = z(x —1)

and
bi(z) = 2%(z — 1).

It is trivial to verify that these also obey the boundary conditions. The
approximated solution function is
7= apx(x —1) + arz?(z —1).

The functional of the constrained, approximated variational problem is

1
1(7) = / 7" = Xg*)da.
0
Evaluating the integral yields

= 1 2 1 1 1
I(y) = g(ag + apary + 30&2) - /\(%Ozg + %aoal + ﬁa?

The extremum requires the satisfaction of

or _ (2o AN L (LAY
ooy °\3 15 "\3 30/)

).
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ol 1 A N 4 2\ 0

— =g |z — =— a|———]=

dor  °\3 30 "\15 105
A non-trivial solution of this system of equations is obtained by setting its
determinant to zero, resulting in the following quadratic equation

and

A2 — 52\ 4420 B
6300 N

Its solutions are
A1 = 10; Ao = 42.

Using the first value and substituting into the second condition yield
o = 0
with arbitrary «g. Hence

7(x) = apxr(x —1).

The condition

1 1
/ 7rdr = / adr?(z —1)%de =1
0 0
results in

Qo = :l:\/%

The approximate solution of the variational problem is

y(z) = £vV30z(xz — 1).
It is very important to point out that the solution obtained as a function
of the chosen basis functions is not the analytic solution of the variational
problem. For this particular example, the corresponding Euler-Lagrange dif-
ferential equation is

y' +Ay=0

whose analytic solution, based on Section 5.3, is

y = £V2sin(nz).

Figure 7.1 compares the analytic and the approximate solutions and plots the
error of the latter.

The figure demonstrates that the Ritz solution satisfies the boundary con-
ditions and shows acceptable differences in the interior of the interval. Finally,
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ylapprOX(X)

y_exact(x) -------
y_error(x) -------
1 -
12 -
| i
“l // ‘\\\ -
0.6 [ -
0.4 | -
) / \‘\ -
0 . [ ; e
’ 02 0.4 06 = 1

FIGURE 7.1 Accuracy of the Ritz solution

the variational problem’s extremum is computed for both cases. The analyt-
ical solution is based on the derivative

Y = V2m cos(m),

and obtained as

1 1
/ y'?(z)dx = 27 / cos?(mx)dx = 72 = 9.87.
0 0
The Ritz solution’s derivative is
¥ = —v30(2z — 1),
and the approximate extremum is

' ! 30
/ 72 (x)dx = 30/ (22 —1)%dz = = = 10.
0 0 3

The approximate extremum is slightly higher than the analytic extremum,
but by only a very acceptable error.
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7.3 Galerkin’s method

The difference between Ritz’s method and that of Galerkin’s is in the fact
that the latter addresses the differential equation form of a variational prob-
lem. Galerkin’s method minimizes the residual of the differential equation
integrated over the domain with a weight function; hence, it is also called the
method of weighted residuals.

This difference lends more generality and computational convenience to
Galerkin’s method. Let us consider a linear differential equation in two vari-
ables:

L(u(z,y)) =0

and apply Dirichlet boundary conditions. Galerkin’s method is also based on
the Ritz approximation of the solution as

n
U= Z a;bi(z,y),
i=1
in which case, of course there is a residual of the differential equation

L(u) # 0.

Galerkin proposed using the basis functions of the approximate solution also
as the weights, and required the integral to vanish with a proper selection of
the coefficients:

// L(w)b;(z,y)dedy = 0;7 =1,2,...,n.
D

This yields a system for the solution of the coefficients as

// L (Z aibi(x,y)> bj(z,y)dedy =0;5 =1,2,...,n.
D i=1

This is also a linear system and produces the unknown coefficients «;.

For illustration of this method, let us consider the example problem already
solved in Section 1.1 via its Euler-Lagrange differential equation:

1

1

I = / (§le + (z + 1)y)dzr = extremum,
0

with boundary conditions
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We seek the approximate solution using power basis functions up to the third
order in the form of
T(x) = c1 + cox + c3x® + cu.

Immediately applying the boundary conditions enables us to simplify the
approximate solution
7(0)=0—=¢; =0

and
5(1)21—)02+03+C4:1

results in
co=1—rc3—cy,

and the approximate solution becomes
7(z) = (1 — ¢35 — c4)x + 32 + cuz’.
In order to substitute into the functional, we compute the derivatives

7 =1—c3—cy+ 232 + 3ca2°,

and
Yy = 2c3 + 6y,

For convenience of the substitution, we gather terms as
F(z) = 2+ c3(2® — x) + ca(2® — ).
from which two basis functions to be used as weights are emerging as
wy = a2 — z,we = x° — .
The Euler-Lagrange differential equation of the problem is

¥y —x—-1=0,

hence Galerkin’s integral equations become

1
/ wi (Y —x—1)de =0;i=1,2.
0

Specifically for w,

/01(x2 — ) ((m +c3(x? — z) + cq(2® — J:))” —z— 1) dx =0,

and for wq

/01(x3 —x) ((x +ez(@? —x) + cq(z® — x))// —x— 1) dx = 0.
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Rather involved gathering and integrating produce the system of equations

1 n 1 I 0
303 204 4 — Y%
and
142
29T 54 60~
The solutions for the two unknown coefficients are
1
C3 5)
and
1
Cy = 6
With these, the Galerkin’s approximate solution becomes
1 1 1 1
y(r) = (1 — 5 6):10 + ixQ + 6303,

which is finally

_ 11, 1.,
y(x) = 3.I'+ 5% + it

This solution is identical to the Euler-Lagrange differential equation based

analytic solution presented in Section 1.1, but this is a consequence of the

simplicity of the problem. This is not generally true, but that does not dimin-

ish the usefulness of the method.

7.4 Approximate solutions of Poisson’s equation

We will compare the prior two methods by solving Poisson’s equation in its
variational form by Ritz’s method and in its differential equation form by
Galerkin’s.

The second order boundary value problem of Poisson’s, introduced earlier,
is presented in the variational form of

I(y) = //D ((21;)2 + (?;)2 + 2f(:c7y)U($7y)> dzdy

whose Euler-Lagrange equation leads to the form

0?u  0%u
922 + 2 f(z,y).
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For the simplicity of the discussion and without loss of generality, we impose
the boundary condition of

u=20

on the perimeter of the domain D. Ritz’s method indicates the use of the
basis functions

and demands that they also vanish on the boundary. The approximate solu-
tion in this two-dimensional case is

= Zaibi(%y)~
i=1

The partial derivatives are

and
n

ou Ob;(x,y)
By = ;az oy

Substituting the approximate solution into the functional yields

= //D ((g;)z + (gg)Q + 2f(w7y)U(w,y)> dxdy.

Evaluating the derivatives, this becomes

2 2
I(u)://D <;ai6x> + (;may) +2f(x7y)2aibi dxdy,

i=1

which may be reordered into the form

The coefficients are

db; Ob;  db; db,
cw=[ ] (ax o ay> ey
dz:// [z, y)bidxdy.

D

and
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As above, the unknown coefficients are solved from the conditions

oI ()
8041'

resulting in the linear system of equations

=0,i=1,2,...,n,

n
> eijaj+di=0,i=1,2,...,n
j=1
It may be shown that the system is non-singular and always yields a non-
trivial solution assuming that the basis functions form a linearly independent
set. The computation of the terms of the equations, however, is rather tedious
and resulted in the emergence of Galerkin’s method.

Now we use Galerkin’s method to solve Poisson’s equation:

0%u 0%
L(U)Z@'*‘afyg—f(l‘,y):o-

For this, Galerkin’s method is presented as

// <3;; —f(%y))bjdxdyzo,j:1,...7n

n

"L 9%, 52
//D(Eaax@w ;

Reordering yields

2 2
Eal// b 8b bjdxdy — //fxybdxdy—O]—l
8x2

The system of equations becomes

Therefore

(x,y)) bjdzdy=0,7=1,....n

with solution vector of

IS}
Il

The system matrix is of the form
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whose terms are defined as

b
B // (8:522 ) bjdxdy.
Finally, the right-hand side vector is
I Jp f(@,y)bidady
b I [ f(x,y)bodady

Iy J;ybdmdy

The comparison demonstrated that ultimately both methods result in solv-
ing linear systems and such systems are efficiently solved by readily available
software tools in industrial applications.

While Galerkin’s method also uses simple power function bases, it enables
pre-computing some of the matrix components. This is an advantage over the
Ritz method and provides a computational simplicity that is an important
component in practice.

7.5 Kantorovich’s method

Both the Ritz and Galerkin methods are restricted in their choices of basis
functions, because their basis functions are required to satisfy the boundary
conditions. The method of Kantorovich, described in [10], relaxes this restric-
tion and enables the use of simpler basis functions.

Consider the variational problem of two variables

I(u) = extremum, (z,y) € D,

with boundary conditions

u(z,y) =0, (z,y) € 9D.
Here 0D again denotes the boundary of the domain.

The method proposes the construction of a function w, such that

w(z,y) >0, (x,y) € D,

and
w(z,y) =0, (z,y) € OD.
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This function assumes the role of enforcing the boundary condition and the
following set of simpler, power functions based, basis functions are adequate
to present the solution:

bi(z,y) = w(z,y),
ba(z,y) = w(z,y)z,
bs(z,y) = w(z,y)y,
ba(z,y) = w(z,y)z®,
bs(z,y) = w(z, y)zy,
bo(,y) = w(z, y)y?,

and so on, following the same pattern. It is clear that all these basis func-
tions vanish on the boundary by the virtue of w(x,y), even though the power
function components do not.

The question is how to generate w(z,y) for various shapes of domains. For
a centrally located circle with radius r, the equation

implies very intuitively the form of

2 2
— 2

Obviously, the function is zero everywhere on the circle and non-zero in the

interior of the domain. It is also non-zero on the outside of the domain, but

that is irrelevant in connection with our problem.

wlz,y)=r*—=x

One can also consider a domain consisting of overlapping circular regions,
some of which represent voids in the domain. Figure 7.2 shows a domain of
two circles with equations

and
(x—r/2)* +y° = (r/2)*.

Reordering the latter yields

22 —ar+y? =0,

and in turn results in

2

w(z,y) = (r* —a® —y?)(@® —rz +y°).

Clearly on the boundary of the larger circle, the left term is zero and on the
boundary of the smaller circle, the right term is zero. Hence the product
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FIGURE 7.2 Domain with overlapping circular regions

function vanishes on the perimeter of both circles, which constitutes the now
non-trivial boundary.

Let us now consider the boundary of a rectangle of width 2w and height
2h, also centrally located around the origin. The equations of the sides
r = tw,

and
y = th,

imply the very simple form of

w(z,y) = (w® —2?)(h* — ).
The verification is very simple,

w(z,y) = 0;(z,y) = (fw,+h).

The construction technique clearly shows signs of difficulties to come with
very generic, and especially three-dimensional domains. In fact such difficul-
ties limited the practical usefulness of this otherwise innovative method until
more recent work enabled the automatic creation of the w functions for generic



Approzimate methods 129

two- or three-dimensional domains with the help of spline functions, a topic
which will be discussed in Chapter 9 at length.

We shall now demonstrate the correctness of such a solution. For this, we
consider the solution of a specific Poisson’s equation:

0%u  0%u
o4 =2,
ox? = 0y?
with
u(z,y) =0, (z,y) € 9D,

where we designate the domain to be the rectangle whose w function was
specified above. We will search for Kantorovich’s solution in the form of

u(z,y) = (w? — %) (h? — y*) (a1 + asr +azy +...).

Since the method is approximate, we may truncate the sequence of power
function terms at a certain order. It is sufficient for the demonstration to use
only the first term.

We will apply the method in connection with Galerkin’s method of the last
section. Therefore, the extremum is sought from

+h 2
/ / (a;; 0" a5+ 2) w(x,y)dydz = 0.

Executing the posted dlﬁerentlatlons and substituting results in

+w p+h
/ / =201 (w? — 2?)(h? — ¥?)? — 209 (w? — 2%)*(h? — y*)+
—w J—h

2(w?* — 2?)(h? — y?)dydz = 0.

Since we only have a single coefficient, the system of equations developed ear-
lier boils down to a single scalar equation of

bal = fa
with

+w +h
b= / / ((w? = 2?)(h? = y2)2 + (w? — 22)2(h? - y?)) dyda,
—w —h
and
“+w +h
f= ]t s g
—w —h
After the (tedious) evaluation of the integrals, the value of

5
4(w? + h?)

a1 =
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emerges. In turn, the approximate Kantorovich-Galerkin solution is

u(x,y) _ ?(’wQ — $2)(h2 — y2) )

4 w? 4 h2

FIGURE 7.3 Solution of Poisson’s equation

The solution is depicted graphically in Figure 7.3 using

w=~h=1.

The figure demonstrates that the solution function satisfies the zero boundary
condition on the circumference of the square. To increase accuracy, additional
terms of the power series may be used. The method also enables the exploita-
tion of the symmetry of the domain. For example, if the above domain would
exhibit the same height as width,

s=w = h,
the solution may be sought in the form of

u(@,y) = (s> = a?)(s* = y?) (o1 + ans(2 +y)),
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where a3 denotes the single constant accompanying both the second and
third terms.

A generalization of this approach is necessary to eliminate the difficulties
of producing an analytic w function for practical domains with convoluted
boundaries. The idea is to use an approximate solution to generate the w
function as well.

Let us consider the two-dimensional domain case and generate a surface
approximation over the domain in the form of

w(z,y) = Z Z Ci,;Bi(%)B;(y),

i=0 j=0

where the two sets of B basis functions are of common form, but dependent
on either of the independent variables. The coefficients C; ; are either sam-
pling points of the domain, or control points used to generate the surface.
The latter case applies mainly to the interior points, and the earlier to the
boundary.

This requires a simple Cartesian discretization of the domain along topo-
logical (possibly even equidistant) lines. The B-spline fitting technique intro-
duced in Chapter 9 will provide the means for accomplishing this.

7.6 Boundary integral method

The boundary integral method is related to Kantorovich’s method in the
sense that both make use of the boundary-interior distinction of a variational
problem. We will discuss this method in connection with a two-dimensional
variational problem; however, the technique and conclusions apply to three
dimensions as well. Let us consider the problem of

L(z, y)u(z,y) = f(z,y),

where L(x,y) is a two-dimensional linear operator and the problem is defined
on the domain (x,y) € Q. The domain’s boundary is I' and the outward
normal of the boundary, n, is defined.

The boundary integral method finds the solution in the form of

ulz,y) = /Q G(P, Q) f (., y)dS.
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Here G(P, Q) is Green’s function corresponding to the particular linear oper-
ator. It is defined in terms of two points, P = (x,,y,), Q = (24,Yq) as

L(G(P,Q)) =d(P—-Q),

where ¢ is the Dirac function. Let us work with the two-dimensional Poisson’s
equation of the form

Au(z,y) = f(z,y).
Here L(z,y) = A = V? and its Green’s function is

G(P,Q) = 5= In(r),

where

r= \/(xp —7¢)% + (Yp — ¥g)?-

The generic form of Green’s theorem (a consequence of Gauss’ divergence the-
orem) may be written as

v ou
2. 72 _ vv _ou
/(UV v —oV7u)dQ = /F(u - v n)dF.

Using Green’s function in place of v we obtain

oG ou
2y 2 _ R et
/(uV G — GV-u)dQ = /F(u n G n)dI‘.

By definition

L(G(P.Q)) = V*G(P,Q) = (P - Q),

and due to the characteristics of the Dirac function, the first term on the
left-hand side reduces to u(z,y). Substituting the original equation into the
second term, the resulting boundary integral solution becomes

u(x,y):/QGf(x,y)dQ—i— Fug—idf—/FGg—ZdT.

The first term on the right-hand side is the applied load in the domain and
it is zero when the homogeneous Laplace problem is solved. The second term
contains the Dirichlet boundary conditions via given boundary values of the
function. The third term represents the Neumann boundary conditions by
given derivatives with respect to the normal. It is possible that both types
are given at the same time.

Assuming that the set of discretized points on the boundary are ¢;,j =
1,..m and boundary conditions are given, the solution at any point in the
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interior may be computed as

- 9G(p, q;
Jj=1 i

" ou(xy. Y
_Z qj? = /GP7QJ

Here the boundary segments are assigned to the given boundary points as

m—1
r;.
=1

It is also possible to produce a discretized solution at a set of given interior
points p;, ¢ = 1,...n. In this case, a matrix formulation is possible (using the
homogeneous case for simplicity of the presentation) as

m

ou(xq, ,Yq,)
U(Zp, , Yp;) ZA W Zq;5Yg;) — ZBi,jWa

j=1
where the matrix coefficients contain the pre-computed integrals
9G(pi, q;)
Aij = /F —an Wi

J

B;; =/ G(pi,q;)dl
L

Let us now gather the solution points into the array

and

u(xm ) ypl )
u<xp2’ypz)

[S
I

U<xpn ) ypn)

Then the solution may be written as a simple matrix equation:

u = Av — Bt,

where the vector containing the boundary condition displacement values is

u(zq,, yql)

v = u(Zgy, Yqs )

u(l‘Qm, ) y‘hn )
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and the vector holding the tangents is

Ou(Zqy,Yq;)
mn
8“(3711273/:12)
t = on
0w gy, :Yap, )
on
This is the approach of software tools using the boundary element method.
The method is of engineering importance when the solution of a problem in
the interior is largely homogeneous and the important solution variation is at
or close to the boundary.

Let us now consider the case when only boundary tangents (Neumann
boundary conditions) are given. Then the unknowns may be both in the
interior and on the boundary as

u(Tp,, Yp,) = u(ij ) yqj)a

when i = j. By the definition, the Green’s function for the Laplace opera-
tor is singular when the solution point coincides with a boundary condition
point and the solution integrals become improper. Hence the evaluation of
the matrix coefficients must deal with that issue.

Nevertheless, the problem can be reformulated as

Z(Ai’j + iéij>u($%’y%‘) = ZBLJ.#7

j=1 j=1

where §;; is the Kronecker delta. The problem is then of the form

Au = Bt.
Since the matrix on the left-hand side is now square, the system of equations
may be formally solved as
—1
u=A "Bt.

The singularity of the integrals carries into the system matrix by making it
numerically ill-conditioned and requiring specialized solution techniques that
avoid computing an explicit inverse.

The method is easily generalized to the three-dimensional Laplace operator
whose Green’s function is of the form

GP.Q) = -

Ay’

r=+z2+y?+ 22

where
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Finding the Green’s function for other operators is also possible. For example,
the Green’s function for the operator

L($7y7t) = 8152 - Vz
is defined also in terms of the Dirac function and the radius r as

_ o(t—r)

4rr

G(P,Q)

This is the so-called d’Alembert operator of the wave equation that will be
the subject of a mechanical problem (the elastic string) in Section 11.1.

7.7 Finite element method

The finite element method is an extension of Ritz’s and Galerkin’s approaches.
Hence it is sometimes called the Ritz-Galerkin finite element method.

The method of finite elements extends the basis function approximation
concept with a subdivision or discretization of the interval of interest. This
extension enables the use of lower order basis functions than those of Ritz or
Galerkin, in many cases linear interpolation. On the other hand, the result
will be at the discrete locations of the interval and not an approximate con-
tinuous function as in Ritz’s or Galerkin’s methods.

The finite element method solves the variational problem

w"L
I= / f(z,y,y")dx = extremum
T

by using approximate solutions in a collection of segments of the interval

n-l ez
I= Z/ f(z,5,(2),7;(x)) dv = extremum.
i=1 7T

The linear interpolation basis functions for the segments are of the form

_ Ti41 — X T — T
yi(z) = i + Yit1 :
i(@) " —x  mi — @
The derivatives become
_ -1 1 Yitl — Vi
Ui(x) = gi——— + ¥ =~

Tit1 — Tj Tigl —Ti  Tiyl — T4
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The y; discrete scalar values at the end points of the segments are the unknown
values of the solution function at the corresponding locations. They are the
solutions of the system of equations

ol _
Oyi B

0;0=2,....,n—1.

Note that the interval end points are not included as they are the boundary
conditions satisfied by the interpolations in the first and the last segments.
The intermediate values are not exactly in agreement with the analytic solu-
tion, hence the method is approximate. To obtain solution values inside the
segments, the linear interpolation function that is valid for that segment is
used. As such, it is again an approximation of the analytic solution.

To illustrate this conceptually different method, let us view the example
that we also solved via Galerkin’s method:

1
1
I= / <2y’2 + (z + l)y) dx = extremum
0
with boundary conditions

y(0) =0,y(1) = 1.
We will use three interior segments to discretize the interval as

1 2
X1 :Ova = §7m3: gax4:1'

Hence there will be three solution function sections:

_ To — X Tr— I 1
71(z) =0 + Y2 ; 0<z < 5,
To — X1 To — I 3
_ T3 — r—x9 1 2
r)= o Sr< g,
yQ( ) ygl‘g—l‘g y3$3—x2 3 -3
and )
_ Ty — X T — I3
Ys(x) = ys r <1

Ya P S
Ty — I3 Ty — T3 3

Similarly the derivatives are computed in three sections:

_, Ye— 1
e L EL R

yl To — I1 - _3
— 1 2
ph=2" s <<,
Tr3 — T2 3 3

and )
— Ya — Y3

=——; -<z<l1

y3 Ty — T3 3_ -
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Substitution into the functional, integrating and summing we obtain

4 22 49
I =3y3 + 3y3 — 3yays + gV~ Ut =

The derivative based system of equations becomes

oI 4
— =6y — 3 - =0
31/2 Y2 Ys + 9 )
and
or = —-3ys +6 22 _ 0
The solution is
W
Y2 = 81793 — 81’

along with the dictated boundary conditions
Yy = O7 Yyq = 1.
Evaluating the solution at the mid-point of the interval we obtain

y(1> _, (1) _M2/3-1/2 401/2-1/3 34

2 2)  812/3-1/3  812/3—1/3 81

To put the accuracy into perspective, we compare it to the analytic solution
computed in Section 1.1 as

_} 3+1 2+1
y= g+ + g

The exact solution value at the mid-point is

1\ _15
Y\2) ™ 1

and the error of the approximate solution is

139
1296

or approximately 0.1. The discussion here was intended to illustrate the con-
cept of the discretized and interpolated solution approach of finite elements.
The practical importance of the method is in continuum mechanical problems
of two and three dimensions, the detailed subject of Chapter 12.
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7.8 Exercises

Compare your results with the analytic solution given.

1.
Use Euler’s method to find an approximate solution. Use 5 intermediate seg-
ments.
I= fol (2y + y'?)dxr = extremum.
Boundary conditions y(0) = 0,y(1) = 1.

2.
Use Ritz’s method to find an approximate solution. Use power function bases.
I= fol (xy + y'?)dx = extremum.
Boundary conditions y(0) = 0,y(1) = 1.

3.
Use Galerkin’s method to find an approximate solution. Use power function
bases.
I= fol (4zy’ + y'?)dxr = extremum.
Boundary conditions y(0) =0,y(1) = 1.

4. Use the finite element method to find an approximate solution. Use
three segments in the interval.
fol (y"? + 122y)dxr = extremum.
Boundary conditions y(0) = 0,y(1) = 1.

5.
Use any numerical method to find an approximate solution.
fol (y")?dx = extremum.
Boundary conditions y(0) = 0,y(1) = 1,3/(0) = 0,y'(1) = 3.
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Differential geometry

Differential geometry is a classical mathematical area that has become very
important for engineering applications in the recent decades. This importance
is based on the rise of computer-aided visualization and geometry generation
technologies.

The chapter will address the fundamental problem of differential geometry,
the finding of geodesic curves, that has practical implications in manufactur-
ing. Development of non-mathematical surfaces used in ships and airplanes
has serious financial impact in reducing material waste and improving the
quality of the surfaces.

While the discussion in this chapter will focus on analytically solvable prob-
lems, the methods and concepts we introduce will provide a foundation appli-
cable in various engineering areas.

8.1 The geodesic problem

Finding a geodesic curve on a surface is a classical problem of differential
geometry. Variational calculus seems uniquely applicable to this problem.
Let us consider a parametrically given surface

r=x(u,v)i+y(u,v)j + 2(u,v)k

Let two points on the surface be

ro = (U0, v0)i + y(uo, vo)j + z(uo, vo)k,

and
ry = x(u,v1)i + y(ui,v1)j + 2(ur,v1)k

The shortest path on the surface between these two points is the geodesic
curve. Consider the square of the arc length

ds® = (dz)* + (dy)* + (d2)?,

141
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and compute the differentials related to the parameters,

ds® = E(u,v)(du)? + 2F (u, v)dudv + G(u,v)(dv)?.

Here the so-called first fundamental quantities are defined as

o\ 2 Qy 2 02\ >
E(%U) = (81&) + (31&) + ((fﬁl}) = |£L|27
_Ozdx  OyOy 0z0z ;.

=7 -r

~ Qu dv +%av +%3v —uow

oz \? ay\’ 92\’ /2
e =(5) + () +(5) =k

Assume that the equation of the geodesic curve in the parametric space is
described by

F(u,v)

and

v =uv(u).

Then the geodesic curve is the solution of the variational problem

dv

“ dv
= — 2 —
I(v) /uo \/E(u,v) + 2F(u,v)du + G(um)(du) du = extremum
with boundary conditions

v(ug) = vo,
and
v(uy) = 1.
The corresponding Euler-Lagrange differential equation is
E, +2V'F, +12G,
2/E(u,v) + 2F (u, v)v" + G (u, v)v"? -
d F+ GV
du VE(u,v) + 2F (u, v)v’ + G(u, v)v’? N

Y

with the notation of

oFE oF oG
B 50 =90 @ = 0
and
o
v = du

The equation is rather difficult in general, and exploitation of special cases
arising from the particular surface definitions is advised.
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When the first fundamental quantities are only functions of the u parame-
ter, the equation simplifies to

F+Gv B
VE(u,v) 4+ 2F (u, v)v" + G(u,v)v’?

C1.

A further simplification is based on the practical case when the v and v
parametric lines defining the surface are orthogonal. In this case

F =0,

and the equation may easily be integrated as

du + co.

/ VE
vV==cC —_—
AN/ Te

The integration constants may be resolved from the boundary conditions.

When the first fundamental quantities are only functions of the v parame-
ter, and the F' = 0 assumption still holds, the equation becomes

12
Tiom VEROR =

Reordering and another integration bring

VE?—c3E
v=C Tvach.

8.1.1 Geodesics of a sphere

For an enlightening example, we consider a sphere, given by
x(u,v) = Rsin(v) cos(u),
y(u,v) = Rsin(v) sin(u),

and
z(u,v) = Rcos(v).

The first fundamental quantities encapsulating the surface information are

and



144 Applied calculus of variations for engineers

Since this is the special case consisting of only v, the equation of the geodesic
curve becomes

/ R
\/R4 sin®(v) — ¢2 R2sin?(v)

dv + cs.

u=Cy

After the integration by substitution and some algebraic manipulations, we get

) cot(v)
U = —@aSIN ————— + Co.

(&) -1

It follows that

sin(cz) (Rsin(v) cos(u)) — cos(cz) (Rsin(v) sin(u)) —

Substituting the surface definition of the sphere yields

x sin(cz) —y cos(cg) — S S——

(2) -

and that represents an intersection of the sphere with a plane. By substituting
boundary conditions, it would be easy to see that the actual plane contains
the origin and defines the great circle going through the two given points. This
fact is manifested in everyday practice by the transoceanic airplane routes’
well-known northern swing in the Northern Hemisphere.

8.1.2 Geodesic polyhedra

Let us consider a case of three intersecting geodesics of a sphere and the
resulting spherical triangle that is called an Euler triangle. Any such spherical
triangle has angles a, 5 and v at the three corners. If the radius of the sphere
is r, then the area of the spherical triangle is

A=r2{(a+B+7)— .

The term in the bracket is called the spherical excess, essentially describing
the difference between the area of the planar triangle spanning the three inter-
section points and that of the spherical triangle. This excess could be rather
significant.

Let us consider the unit sphere and the main circles of the x — 2z, x — y
and y — z planes’ intersections with the sphere. Focusing only on the first
octant of the sphere, the angles at the intersection of each pair of these circles
is 90 degrees, resulting in an excess of also 90 degrees, or w/2. The area of
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that spherical triangle according to the above formula is 1% - 7/2, which is
one-eighth of the surface of the unit sphere.

The three intersection points, the corners of the spherical triangle are
(1,0,0),(0,1,0), and (0,0,1). The distances between any pair of these points
is v/2, hence the area of the planar triangle is @, which is significantly less
than that of the spherical triangle.

The triangularization of a sphere is a seamless covering the whole surface of
a sphere with a set of connecting, but not overlapping spherical triangles. If
the spherical triangles on the sphere are replaced by the corresponding planar
triangles, the result is the tessellated sphere, which is a geodesic polyhedron,
shown in Figure 8.1.

FIGURE 8.1 Tessellated sphere

Tessellation, or generating geodesic polyhedra, is an important component
of the surface meshing technology of the finite element technique, described
in more detail in Section 12.1.1.
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8.2 A system of differential equations for geodesic curves

Let us now seek the geodesic curve in the parametric form of

and

The curve goes through two points

Py = (u(to),v(to)),

and
P1 = (U(tl),’l}(tl)) .

Then the following variational problem provides the solution:

t1
I(u,v) = / VEu? + 2Fu/v' + Gu'2dt = extremum.
to

Here
u = du v = dv
Codt’dt
The corresponding Euler-Lagrange system of differential equations is
Eu? +2F,u'v + Go? d 2(Eu + Fv')
2WEW? + 2Fuv' + Gv?  dt VEU? + 2Fu/v + Gu'?

)
and

E,u'? + 2F,u'v + G2 d 2(Fu + Gv')
2WEW? 4 2Fu'v' + Gv2  dt JEu'?2 + 2Fu/v' + Gv'?

In the equations, the notation

0B, _OF G
ou

was used.

A more convenient and practically useful formulation, without the explicit
derivatives, based on [5] is

u” +Th/? 4 2wy + Thw'? = 0,

and
v T u? + 2030y + 50" = 0.
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Here

2 2
,  d°u ,,_dv

T T e
The T" are the Christoffel symbols that are defined as

GE, —2FF, + FFE,

Iy = 2(EG — F?) '
o _ GE, -~ FG,
127 9(EG — F2)’
1 _ 2GF, — GG, — FG,
22 2(EG — F?2)
2 _ 2BF,— BE, — FB,
H 2(EG — F2)
2, — EG, — FEU’
2(EG — F?)
and Lo _ EGy—2FF,+ FG,
= 2(EG — F?)
These formulae all require that
EG—-F*#0

which is true when a parameterization is regular.

8.2.1 Geodesics of surfaces of revolution
Another practically important special case is represented by surfaces of revo-
lution. Their generic description may be of the form

x =u cos(v),

y = u sin(v),

and
z = f(u).
Here the last equation describes the meridian curve generating the surface.
The first order fundamental terms are
E =1+ f?(u),
F =0,

and
G =u’.
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The solution following the discussion in Section 8.1 becomes

- [ 37Ag

du + cs.
u u? —c?

A simple sub-case of this class is a unit cylinder, described as

x = cos(v),
y = sin(v),
and
z=u

The geometric meaning of the v parameter is the rotation angle generating
the cylinder’s circumference and the u parameter is the axial direction of the
surface. The fundamental terms are

E=1,

F=0,
and

G=1.

The equation of the geodesic curve on the cylinder following above is

v=c du + co,

1
/1\/1—6%
or

vV =C

1
7/du+02.
Vi—¢

1

V1=¢2

With

C3 = Cq1
and integration we obtain

V= C3U + C2.

In the general case, this is a helix on the surface of the cylinder going through
the two points. This is also a line in the parametric space. This fact is geo-
metrically easy to explain because the cylinder is a developable surface. Such
a surface may be rectified onto a plane. In such a case, the geodesic curve is
a straight line on the rectifying plane. The only curvature of the helix will be
that of the cylinder.

The constants of integration may be determined from the boundary condi-
tions. For example, assume the case shown in Figure 8.2, where the starting
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FIGURE 8.2 Geodesic curve of a cylinder

point is at

Py = (x0,90, 20) = (1,0,0)

corresponding to parametric coordinates

U(to) = O,U(to) =0.
The endpoint is located at

Pl = (551’91,2’1) = (07151)

corresponding to parametric coordinates

u(ty) = 1L,v(ty) = /2.
Substituting the starting point yields

0=c3-0+co,

which results in

62:0.
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The endpoint substitution produces

/2 =rc3 -1+ ca,

and in turn

7r
3= —.
P72
The specific solution for this case in the parametric space is
0
V= —u.
2

The Cartesian solution is obtained in the form of

x = cos(v),
y = sin(v),
and v
z= ol

It is easy to see that the last equation makes the elevation change from zero
to 1, in accordance with the turning of the helix.

Since the parametric space of the cylinder is simply the rectangle of the
developed surface, it is easy to see some special sub-cases. If the two points
are located at the same rotational position (v=constant), but at different
heights, the geodesic curve is a straight line. If the two points are on the
same height (u=constant), but at different rotational angles, the geodesic
curve is a circular arc.

The last two sections demonstrated the difficulties of finding the geodesic
curves even on regular surfaces like the sphere or the cylinder. On a general
three-dimensional surface, these difficulties increase significantly and may ren-
der using the differential equation of the geodesic curve unfeasible.

8.3 Geodesic curvature

Let us consider the parametric curve

1=

(t) = z()i+y(t)j + 2(D)k

on the surface

S(u,v) = z(u,v)i + y(u,v)j + z(u,v)k.
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Let n denote the unit normal of the surface. The curvature vector of a three-
dimensional curve is defined as
dt
k==t
dt
where t is the tangent vector computed as
t= dr
L= dt )

and also assumed to be a unit vector (a unit speed curve) for the simplicity
of the derivation. Then the unit bi-normal vector is

b=nxt.

We represent the curvature vector with components along the bi-normal vec-
tor and the normal vector n at any point as

k= rpn+ kgb

The coefficients are the normal curvature and the geodesic curvature, respec-
tively. Taking the inner product of the last equation with the b vector and
exploiting the perpendicularity conditions present, we obtain

b-k = ky.

Substituting the definition of the bi-normal and the curvature vector results in

kg =(nxt)-t.

For the more generic case when the tangent and normal vectors are not of
unit length, the geodesic curvature of a curve is defined as

, =) (mx g’(t))
Jec]

A curve on a surface is called geodesic if at each point of the curve its principal
normal and the surface normal are collinear. Therefore:

A curve r(t) on the surface S(u,v) is geodesic if the geodesic cur-
vature of the curve is zero.

In order to prove that, the terms are computed from the surface informa-
tion, such as
0 0
El =t= iu’ + iv/ = fuu/ -+ foU,_
ou dv
The application of the chain rule results in
T// :E/ — fuu(ul)Q +2fuuulvl+fvu(v/)2 +fuu// +f'uvl/~
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After substitution into the equation of the geodesic curvature and some alge-
braic work, while employing again the Christoffel symbols, [5] produces the
form

kg = VEG = F? (T3, (u/)* + (2}, — T1) ()™ +
(T3, = 2T})u/ ()2 = Thy () + /" —u"v').

Since
EG — F? #0,

the term in the brackets must be zero for zero geodesic curvature. That hap-
pens when the following terms vanish

u” +Th/? 4 2wy + T =0,

and
v + T30 + 2T u'v + a0 = 0.

This result is the decoupled system of equations of the geodesic, introduced
in Section 8.1, hence the vanishing of the geodesic curvature is indeed a char-
acteristic of a geodesic curve.

Finally, since the recent discussions were mainly on parametric forms, the
equation of the geodesic for an explicitly given surface

z =2z (z,y(x))

is quoted from [5] for completeness’ sake without derivation:
1+ %24, %2 @:%& @34,
ox Oy dz?2 Oz 0y? \dx
J02 0% 920% (dy\*
Ox 0xdy Oy Oy? dx

0:0% 02 0% Ny 020
Ox Ox2 Oy 0xdy ) do Oy Ox2’

The formula is rather overwhelming and useful only in connection with the
simplest surfaces.

8.3.1 Geodesic curvature of helix

Let us enlighten this further by reconsidering the case of the geodesic curve
of the cylinder discussed in the last section. The geodesic curve we obtained
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was the helix:

r(t) = cos(t)i + sin(t)j + 7%/2@

The appropriate derivatives are
() sin(t)i + cos(t)j + L k
= — 2 _
i it onk
and
r"(t) = — cos(t)i — sin(t)j + Ok.

The surface normal is computed as

_os 05
Cou T o’

S

In the specific case of the cylinder

S(u,v) = cos(v)i + sin(v)j + uk,

it becomes
n = cos(t)i + sin(t)j + Ok.
The cross-product and substitution of v = ¢ yields

n(t) x r'(t) = %Sin(t)g - %cos(t)i + (sin®(t) + cos?(t)) k.

The numerator of the curvature becomes zero, as
.. . 2 . .2 . . 9 5
(— cos(t)i —sin(t)j 4+ 0k) - | = sin(t)i — = cos(t)j + (sin®(¢) + cos?(t)) k ) = 0.
J T . J
Since the denominator

ol = 1+@2f3

is not zero, the geodesic curvature becomes zero. Hence, the helix is truly the
geodesic curve of the cylinder.

The concept of geodesic curves may be generalized to spaces of higher
dimensions. The geodesic curve notation, however, while justified on a three-
dimensional surface, needs to be generalized as well. In such cases, one talks
about finding a geodesic object, or just a geodesic, as opposed to a curve on
a surface.
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8.4 Generalization of the geodesic concept

Insofar, we confined the geodesic problem to finding a curve on a three-
dimensional surface, but the concept may be generalized to higher dimensions.
Physicists use the space-time continuum as a four-dimensional (Minkowski)
space and find geodesic paths in that space. The arc length definition of this
space is

ds?® = da® + dy? + dz? — cdt?,

where ¢ is the time dimension and c is the speed of light. The variational
problem of minimal arc length may be posed similarly as in Section 8.1 and
may be solved with similar techniques. Einstein used this generalization to
explain planetary motion as a geodesic phenomenon in the four-dimensional
space.
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Computational geometry

The geodesic concept, introduced in the last chapter purely on variational
principles, has interesting engineering aspects. On the other hand, the ana-
lytic solution of a geodesic curve by finding the extremum of a variational
problem may not be easy in practical cases.

The subject of this chapter is to provide a computational representation of
various geometry objects also from a variational foundation. The technology
of splines, natural and constrained, will be explored and extended to surfaces
and even volumes. Their practical use will also be described.

9.1 Natural splines

It is reasonable to assume that the quality of a curve in a geodesic sense is
related to its curvature. This observation proposes a strategy for creating
good quality (albeit not necessarily geodesic) curves by minimizing the cur-
vature.

Since the curvature is difficult to compute, one can use the second derivative
of the curve in lieu of the curvature. This results in the following variational
problem statement for a smooth curve: Find the curve s(t) that results in

t"l
I(s) = / k(s")?dt = extremum.

to

The constant k represents the fact that this is an approximation of the
curvature, but will be left out from our work below. This variational problem
leads to the well-known spline functions.

Let us consider the following variational problem. Find the curve between
two points Py, P3 such that

t3 2 2
I(s) = 4 dt = extremum,
dt?
to

155
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with boundary conditions of

PO = S(to),P3 = 8(t3),

and additional discrete internal constraints of

Pl = S(tl),PQ = S(tQ).

In essence, we are constraining two interior points of the curve, along with
the fixed beginning and endpoints. We will, for the sake of simplicity, assume
unit equidistant parameter values as

ti=i,i=0....,3.

While the functional does not contain the independent variable ¢ and the
dependent variable s(t), it is of higher order. Hence, the Euler-Poisson equa-
tion of second order applies:

oy dxoy = dx2 0y’

and in this case it simplifies to

of dof & of

d4
at’
Straightforward integration yields the solution of the form

(t) = 0.

s(t) = co + 1t + cot? + c3t?,

where ¢; are constants of integration to be satisfied by the boundary condi-
tions. Imposing the boundary conditions and constraints yields the system of
equations

1000 Co PO
1111 C1 o P1
124 8 C2 o P2
13927 C3 P3

The inversion of the system matrix results in the generating matrix

1 0 0 0
~11/6 3 -3/2 1/3

1 —5/2 2 -1/2
~1/6 1/2 —1/2 1/6

for the natural spline. For any given set of four points

M =

Zo Yo <0
x z
pP— 191 21
T2 Y2 22
Z3 Y3 =3



Computational geometry 157
the coefficients of the solution may be obtained by

C=MP,
with distinct coefficients for all coordinate directions as

T LY .z
(&5 68 [&3)
XL 4
& Cé 1
XL v4
Cy Cg Gy

x Y .z
C3 C3 C3

C:

For example, the points

11
22
32
43

result in coefficients

11
113/6
0—3/2
01/3

C:

The parametric solution curve is of the form

z(t) =1+t
y(t) =14 13/6t — 3/2t* +1/3t%.

The example solution curve is shown in Figure 9.1, where the input points
are connected by the straight lines that represent the chords of the spline.
The spline demonstrates a good smoothness while satisfying the constraints.

Several extensions of this problem are noteworthy. It is possible to pose the
variational problem in two-parameter form as

1(s) ://D ((;us(u,v)>2+ ((,fvs(u, v)>2> dudy = extremum,

The Euler-Lagrange equation corresponding to this problem arrives at Laplace’s
equation:

2 2
ws(u,v) + @s(u, v) = 0.

This is sometimes called the harmonic equation, hence the splines so obtained
are also called harmonic splines.
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FIGURE 9.1 Natural spline approximation

It is also often the case in practice that many more than four points are
given:

P, = (2i,9i,2),1=0,...,n.

This enables the generation of a multitude of natural spline segments, and a
curvature continuity condition between the segments may also be enforced.
Finally, the direct (for example Ritz) solution of the above variational prob-
lem leads to the widely used B-splines, a topic of the next chapter.

9.2 B-spline approximation

As shown in Chapter 7, when using numerical methods, an approximate solu-
tion is sought in terms of suitable basis functions:

5(t) = Z B; 1(t)Qs,
i=0
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where @); are the yet unknown control points (i=0,. .. ,n) and B, ;, are the basis
functions of degree k in the parameter ¢. For industrial computational work,
the class of basis functions resulting in the so-called B-splines are defined in [1]
as

) L <t <t
Blﬁ(t) o {O,t <ti,t >t

where the higher order terms are recursively computed:

t—t;
tivk — t;

Litkht1 — ¢ B

B;.(t) =
i (1) tivkrr — tiv1

Bip—1(t) + iv1,k—1(t).

The basis functions are computed from specific parameter values, called
knot values. If their distribution is not equidistant, the splines are called
non-uniform B-splines. If they are uniformly distributed, they are generating

uniform B-splines.

The knot values are a subset of the parameter space and their selection
enables a unique control of the behavior of the spline. For example, the use
of duplicate knot values inside the parameters span of the spline results in a
local change. The use of multiple knot values at the boundaries enforces var-
ious end conditions, such as the frequently used clamped end condition. This
control mechanism contributes to the popularity of the method in computer-
aided design (CAD), but will not be further explored here.

Smoothing a B-spline is defined by the variational problem

tﬂ, n 2
I,(Q) :/t (Z Z”k(t)QZ> dt = extremum.

i=0

The derivative of the basis functions may be recursively computed. For k = 1,
since B; g are constant

d 1 1

—B;1(t)=B,,(t) = ———B,; o(t) — ——B; t).

B0 = Blalt) = = Bolt) — y———Bunnol)
For k =2

d
%Bm(t) =B, (t) =

1 t—1t;
——Bi1(t)+ ———B. ,(t)—
tizg—ti " Q liva — 1t w(®)

1 tiys —t
— B+ ——— = — B 14(1)-
tl+3 — tz tz+3 - t'LJrl

Substituting the k = 1 derivative into the second term results in
t—1t; t—1t; < 1 1

B;(t) = Bio(t) — MBHLO@)) =
(3 (3

tiyo —1t; tivo —1; \lig1 — &
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1 t—t; t; —1t
< Bio(t) + Bi-‘rl,O(t)) .

tigo —t; \tiy1 —1; tito — tiy1

The content of the parenthesis is easily recognizable as B; 1(t), hence this term
is identical to the first. Similar arithmetic on the second two terms results in
the derivative for k = 2 as

d 2 2
L Bio(t) = Bl ,(t) = B — Bii11.
dt 1,2( ) 7,,2( ) ti+2 — ti i,1 ti+3 — ti-t,-l i+1,1

By induction, for any k value, the first derivative is as follows:

d k k
%Bi,k(t) =B (t) = ——Bir-1(t) -

Biy1k-1(t).
tivk — i ’ ®)

bitht1 — bit1
A repeated application of the same step will produce the needed second deriva-
tive B” as

d k k
%Bg,k(t) = B/,(t) = ———Bj;_,(t) —

Bl . (1).
ti+k _ t’L i+1,k 1( )

bitk+1 — tit1

The spline, besides being smooth (minimal in curvature), is expected to
approximate a given set of points P;;j = 0,...,m, with associated pre-
scribed parameter values (not necessarily identical to the knot values) of
tj;7 =0,...,m. If such parameter values are not given, the parameterization
may be via the simple method of uniform spacing defined as t; = 5;0 < j < m.
Assuming that the point set defined is geometrically semi-equidistant, this is
proven in industry to be a good method for the problem at hand. If that is
not the case, a parameterization based on the chord length may also be used.

Approximating the given points with the spline is another variational prob-
lem that requires finding a minimum of the squares of the distances between
the spline and the points.

I,(3) = Z (s(t;) — Pj)2 = extremum.
j=0

Substituting the B-spline formulation and the basis functions results in

1(Q) = Z <Z B k(t)Qi — Pj) .

=0 \i=0

Similarly, in the smoothing variational problem, we also replace the integral
with a sum over the given points in the parameter span, resulting in

m n 2
u@:z(z ;fkuj)@i) |

=0 \i=0
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Finally, the functional to produce a smooth spline approximation is the sum
of the two functionals

I(Q) = Ia(Q) + I.;(Q)
The notation is to demonstrate the dependence upon the yet unknown control

points of the spline.

According to the numerical method developed in Chapter 7, the problem
has an extremum when

ol
= O,
Qi
for each ¢ = 0,...,n. The control points will be, of course, described by

Cartesian coordinates; hence, each of the above equations represents three
scalar equations.

The derivative of the approximating component with respect to an unknown
control point @, yields

o, & -
Y 23 Bty (Y Bualt)@i - Py | =0,
90, =

J=0

where p =0, 1,...,n. This is expressed in matrix form as

BTBQ - BTP

with the matrices

By k(to) Bik(to) Bax(to) ... Bnk
B Boi(t1) Big(ti) Bax(ti) ... Bpr(ti) ’
Box(tm) Bui(tm) Bog(tm) - B g(tm)
o
p—| |
P, ]
and _ _
Qo
o |@
[ Q.

For degree k = 3, the basis functions may be analytically computed as:

1
B0’3 - 6(1 - t)g,
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1
Bz = 6(3t3 — 6% +4),

1
By = 6(—31?3 +3t2 + 3t + 1),

and
1

Bsz = ~t3.
33 = ¢
Furthermore, for uniform parameterization, the B matrix is easily com-

puted by hand as

1 4 1 0

1 0 1 4 1
B=-|-1 4 -5 8
-8 31 —44 27

—27 100 —131 64

The derivative of the smoothing component of the functional, with respect
to an unknown control point @, yields

n

an—ZZB” 0> BIL(t)Qi =0,

= =0

where p € [0,...,n]. This results in a smoothing matrix

By (to) By (o) ... By x(to)
D= By (t1) BYp(t1) ... By x(t1)

By (tm) BY j(tm) - By, y(tm)

These second derivatives for the cubic case are

Byz=1-t,
By =3t—2
By =-3t+1,
and
By 3 =t.

For uniform parameterization, the smoothing matrix is computed as

1 -210
o 21
D==-|-14 —52
61 97 _g83

-3 10 —-114
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The simultaneous solution of both the smoothing and approximating prob-
lem is now represented by the matrix equation

AQ =BTP
where the system matrix is
A=B"B+D"D.

The solution of this system produces the control points for a smooth approx-
imation.

’inpull.dat’ +
X ‘control.dat’  x
P RRRRRRRLLEEEEERN . x(t), y(t) --------

r + Tkl X 4
0.5 - i

X : S
0r + i
0.5 - 4
1r +.- E
15 4
2+ 4

X
2.5 L L L L L L

-0.5 0 0.5 1 1.5 2 25 K]

FIGURE 9.2 Smooth B-spline approximation

Figure 9.2 shows the smooth spline approximation for a set of given points.
The input points as well as the computed control points are also shown. Note
that, as opposed to the natural spline, the curve does not go through the
points exactly, but it is very smooth.
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9.3 B-splines with point constraints

It is possible to require some of the points to be exactly satisfied. For the
generic case of multiple enforced points, a constrained variational problem is
formed.

I1(Q;) = extremum,

subject to

5(t)) =R;1=0,1,...,0
Here the enforced points R; represent a subset of the given points (P;), while
the remainder are to be approximated. The subset is specified as
Ry=MP;;1=0,1,...,0;5 =0,1,...,m;0 <m,

where the mapping matrix M has o rows and m columns and contains a single
non-zero term in each row, in the column corresponding to a selected inter-
polation point. For example, the matrix

0100
M‘{oom]

would specify the two internal points of four P; points, i.e.,

Ry =Py
and

Ry =

This approach could be used to specify any pattern, such as every second or
third term, or some specific points at intermittent locations.

Introducing the specifics of the splines and Lagrange multipliers, the con-
strained variational problem is presented as

1(Qi, \) = 1(Q ZM (Z B; i (t1)Qs) — Rz) ~

=0

The derivatives of I(Q;) with respect to the @, control point were computed
earlier, but need to be extended with the derivative of the term containing
the Lagrange multiplier:

ZB7 (t)A ZBlk(tl).
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Utilizing the earlier introduced matrices, this term is
BTMTA,

where A is a column vector of o + 1 Lagrange multipliers,

Ao

A1

Ao

The derivatives with respect to the Lagrange multipliers \; produce

a[(Qu}‘l) S .
T - ;(Bl,k(tl)Ql) - Rl - Oal = Oa 17 s 0.

This results in 0 + 1 new equations of the form

Z B; i (t)Qi = Ry,
i=0

or in matrix form, using the earlier matrices:

MBQ =R,

where R is a vector of the interpolated points. The two sets of equations may
be assembled into a single matrix equation with n+14o0+1 rows and columns
of the form

s 8] = 1)

The first matrix row represents the constrained functional and the second
row represents the constraints. The simultaneous solution of this (symmetric,
indefinite, but still linear) system produces the optimized (approximated and
smoothed) and selectively interpolated solution.

The solution of this problem is accomplished in the following steps. First,
the unknown control points are expressed from the first row of

AQ +BT"MTA=B"P
as functions of the unknown Lagrange multipliers. Substituting into the sec-
ond equation is the way to compute the multipliers:

A= (MBA'BTM"Y"Y(MBA~'BTP — MP).

Finally, the set of control points, which are solutions of the constrained vari-
ational problem, are obtained explicitly from the first equation as

Q=AYBTP—-BTMT\).
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15 T T T T T

’input'.dat’ +
x_approx(t), y_approx(t) -------
x_forced(t), y_forced(t) --------
1h T ]
—
05 |
of + i
-05 |
T +.o7 i
15 1 ) \ ) ) .
0 0.5 1 15 2 25 3 35

FIGURE 9.3 Point constrained B-spline

The effect of point constraints is shown in Figure 9.3 in connection with
the earlier example, constraining the spline to go through the second and the
fourth points. The dashed curve is the original curve, while the dotted curve
is the new curve and it demonstrates the adherence to the constraint, at the
same time maintaining the quality of the approximation and the smoothness.

9.4 B-splines with tangent constraints

It may be desirable for the engineer to be able to enforce constraints posed
by specifying tangents at certain points. These are of the form

gl(tl):Tl;l:O,l,...,O,

assuming for now that the tangents are given at the same points where inter-
polation constraints were also given. The constrained problem shown in the
prior section will be extended with the additional constraints and Lagrange
multipliers:
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Qi M) = 1(Qi) + z": Al (i:(leyk(tl)Qi) - Tl) :
1=0

=0

The derivatives with respect to the new Lagrange multipliers are

aI(Q“)‘l) - .
T:;( et)Qi) — T =0;1=0,1,...0.

This results in o + 1 new equations of the form

n

> B (t)Qi =T,

i=0
or in matrix form, using some of the earlier matrices:
MCQ=T,

where T is a vector of the given tangents and the matrix of first derivatives is

By i (to) Bi(to) ... By, x(to)
o — | Boxltr) Biy(t) .. By (th)
By (tm) B (tm) - By, x(tm)
The first derivatives of the basis functions for the cubic case with uniform
parametrization are

1
B(/),S = _5(1 - t)27

3
Bl =t —2t
1,3 2 )

3 1
Bhs=—t*+t+ =
2,3 2 + +27
and
1
BL .= =t%
3,3 2

For the uniform case, the C' matrix containing the first derivatives is

-10 1 O
0 -1 0 1
C=-]1-14 -7 4
—4 15 -20 9

-9 32 -39 16
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The three sets of equations may be assembled into one matrix equation
with n + 14 2(0o + 1) rows and columns of the form

A BTMT CTMT) [Q BTP
MB 0 0 Ay | =| MP
MC 0 0 A MT

The index of the Lagrange multipliers refers to points (p) or tangents (t).

The restriction of giving tangents at all the same points where interpola-
tion constraints are also given may be relaxed and the points with tangential
constraints may only be a subset of the points where interpolation constraints
are placed. In this case, the final equation is

A BTMT CTNT] [ Q BTPp
MB 0 0 Ay | =| MmP
NC 0 0 A, NT

Here the N mapping matrix is a subset of the M mapping matrix. The solu-
tion of this problem is similar to the solution of the simply constrained case,
albeit a bit more tedious, due to the fact that the constraints are now of two
different kinds. First, the solution in terms of the multipliers is expressed

Q=A"'B"P— A" [BTM"T CTNT] [’}f] :

t

Then there is a matrix equation to compute the multipliers from

[ve o= [wr]

The sets of multipliers are obtained from

[¥] - ([Ne]a o) ([N - - [37])

by executing the posted matrix operations. Finally, the desired set of control
points satisfying the constrained problem are

Q=AYB"P-B"M"A, - CTNTA,).

Let us use again the same set of points, but enforce the curve going through
the second point with a tangent of 45 degrees.

The dotted curve in Figure 9.4 demonstrates the satisfaction of both con-
straints, going through the second point and having a 45-degree tangent. It
is also very clear that such a strong constraint imposed upon one point has a
significant effect on the shape of the curve, but the smoothness of the curve
is still excellent.
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FIGURE 9.4 Tangent constrained B-spline

In practical applications, some heuristics, like setting the tangent at a cer-
tain point parallel to the chord between the two neighboring points, can be
used successfully. Then

Py — P
P - P

n:

This would result in different control points and a much smaller deformation
of the overall curve may be obtained. Systematic and possibly interactive
application of this concept should result in good shape preservation and gen-
eral smoothness.
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9.5 Generalization to higher dimensions
The spline technology discussed above is easily generalized to spaces of higher
dimensions. Let us consider surfaces given in the form of

2(z,y) = flz,y)

first. A B-spline surface is defined by a set of control points as

S(u,v) = Z Z B 1 (u)Bj i (v)Qij,

i=0 j=0

where now we have two distinct knot value sequences of

w3t =0,1,...,n,

and
v;7=0,1,...,m.

Here the k is again the order of the approximation that is usually 3. The
rectangular arrangement of the control points is not necessary and may be
overcome by coalescing certain points or adjustments of the knot points. The
control points to provide a smooth approximation of the given geometric sur-
face are selected from the variational problem of

15) = / / (F(2.y) — 5(2,y))? dady = extremum,

Substituting the surface spline definition and sampling of the given surface
results in another, albeit more difficult, system of linear equations from which
the control point locations may be resolved in a similar fashion as in the case
of spline curves before.

Finally, it is also possible to describe some geometrical volumes with the
B-spline technology. Consider the form

n m P
S(u,v,t) =Y > Bik(w)B; i (0) Bui(t)Qiji,
where now the third set of knot values

t;l=0,1,...,p

defines the direction through the volume starting from a surface. The rectan-
gular arrangement is applied again, but may be overcome with some inconve-
nience.
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9.6 Weighting and non-uniform parametrization

It is also possible to generalize the B-spline technology by the use weights,
resulting in rational B-splines. When a non-uniform parameterization is also
used, the splines become Non-Uniform, Rational B-splines, known as NURBS
[13].

Introducing weights associated with each control point results in the ratio-
nal B-spline curve of form

Yoo wiBi k(H)Q;
> im0 wiBi k(1)

The geometric meaning of the weights is simply to pull the curve closer to
certain input points. It is, however, important to point out that changing
one single weight value will result only in a local shape change in the segment
related to the point. This local control is a spectacular advantage in modeling
geometric objects.

S(t) =

The other, not always recognized advantage of the weighted technology is
the ability to exactly fit conic sections, such as circles or parabolas. That is
not possible without the weights. One can ask why do this, since conic sec-
tions have simple closed form descriptions. The advantage lies in the seamless
modeling process of a geometry dominated by non-mathematical curves and
surfaces, but occasionally interspersed with conic sections. The whole model
will be comprised of splines, some integer, some rational, but with simply
enforced continuity between the segments.

The weighted, or rational, formulation extends quite easily to surfaces:

D0 2 jeo Wiy Bik (u) By (v) Qs
Die0 2 jeo Wi Bik(u)Bja(v)
Note that the degree of the v directional parametric curve may be different

than that of the u curve, denoted by [. Similarly, the parameterization in both
directions may be different. This gives tremendous flexibility to the method.

S(u,v) =

Geometric modeling operations are enabled by these objects. Consider gen-
erating a swept surface by moving a curve C'(u) along a trajectory T'(v). This
is conceptually similar to generating a cylinder by defining a circle and the
axis perpendicular to the plane of the circle. In general, the surface generated
by this process may be described as

S(u,v) = C(u) + T(v).
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Assume that the curves are rational B-splines of the same order k,

Z?:O wiCBi,k (U)QZC
Yimo wf Bik(u)

. Z;ﬂ:O ijBJc(U)Q?
Z;nzo w]‘TB',k(U) '

Then the swept rational B-spline surface is of form

D0 Do wi,sz' k(1) Bjk(0) Qi

C(u) =

and

) S S ST i B ) By a(0)
where
Qij = Qic + QJT
and
W, = wfij

The superscripts C and T stand for the curve and trajectory, respectively.
Similar considerations may be used to generate rational B-spline surfaces of
revolution around a given axis.

Finally, rational B-splines also generalize to three dimensions for modeling
volumes:

D im0 D Do Wi,j,p Bi e (0) Bj e (0) By, (1) Qi p

Yo Z;‘nzo ZZ:O Wi j.pBi k(W) Bk (v) Bp,k (1)
The form is written with the assumption of the curve degree being the same
(k) in all three parametric directions, albeit that is not necessary.

S(u,v,t) =

It is important to point out that the surface representations via B-splines
may also produce non-rectangular surface patches. Such, for example trian-
gular, patches are very important in the finite element discretization step to
be discussed in Chapter 12. They may easily be produced from the above
formulations by collapsing a pair of points into one.

9.7 Industrial applications

Both of the generalizations in the last two sections are important in computer-
aided design (CAD) tools in the industry. They represent an efficient way to
describe general (non-mathematical) surfaces and volumes.
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Another, very important higher than three-dimensional extension occurs in
computer-aided manufacturing (CAM). The calculation of smooth tool-paths
of five-axis machines includes the three Cartesian coordinates and two addi-
tional quantities related to the tool position. This is important in machining
of surface parts comprised of valleys and walls.

The positioning of the cutting tool is customarily described by two angles.
The tool’s “leaning” in the normal plane is one which may be construed as a
rotation with respect to the bi-normal of the path curve. The tool’s “swaying”
from the normal plane, which constitutes a rotation around the path tangent
as an axis, may be another angle.

Abrupt changes in the tool axes are detrimental to the machined surface
quality as well as to the operational efficiency. Hence, it is a natural desire to
smooth these quantities as well. The variational formulation for the geomet-
ric smoothing of the spline, shown above, accommodates any number of such
additional considerations.

A recent application of the techniques developed in this chapter is in the
area of 3D printing. A body printed is described by a B-spline volume
described earlier. Any printing technology proceeds along a certain axis specif-
ically related to the shape of the body. The contour curves of the cross-sections
of the body perpendicular to the axis of printing are 2D B-spline curves. The
printing area in each layer is bounded by these curves and controls the print-
ing process.
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10

Variational equations of motion

We encountered variational forms of equations of motion in prior chapters,
for example, when solving the brachistochrone problem in Section 1.4.2. Sev-
eral dynamic equations of motion will be derived from variational principles in
this chapter using techniques developed by Legendre, Hamilton and Lagrange.
Specifically, mechanical systems, electric circuits and orbital motion will be
investigated.

10.1 Legendre’s dual transformation

This transformation invented by Legendre is of fundamental importance. Let
us consider the function of n variables

f = f(ula Uz, 7un)

Legendre proposed to introduce a new set of variables by the transformation of

af .
v; = am;z =1,2,...,n.
The Hessian matrix of this transformation is
2°f o°f o f
auf Ou10us " OuiOunp
2°f ’f 2’ f
H(f) — OusOuy Ouz " Ouzdun
_or _8if >f
Oupdur Ounduz 7 Ou?

If the determinant of this matrix, sometimes called the Hessian, is not zero,
then the variables of the new set are independent. This means that they could
also be obtained as functions of the original variables.

We define a new function in terms of the new variables

g =g(v1,v2, ..., 0p).

175
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The two functions are related as

n
9= Zuivi - I
i=1

The notable consequence is the spectacular duality between the two sets. The
original variables can be now expressed as

li(’)vi

and the original function regained as

n
f= Zuivi -9
i=1

Legendre’s transformation is completely symmetric.

i=1,2,...,n.

Let us now look at a function of two sets of variables:

[ = flur,ug, ..., Up, W1, Wy ey Wy ).

If the variables of the second set are independent of the first, they are consid-
ered to be parameters and the transformation will retain them as such:

g = g(v1,V2, .., Up, W1, Wy vy Wy )
The relationship between the two functions regarding the parameters is
0 0
Lo 99 5,
811)7; 8wi

This transformation will be instrumental when applied to the functions intro-
duced in the next sections.

T

10.2 Hamilton’s principle

Hamilton’s principle is a generalization of Euler’s principle of minimum action,
introduced earlier in Section 1.4.4 in connection with the problem of a particle
moving under the influence of a gravity field. Hamilton’s principle, however,
is much more general and it is applicable to complex mechanical systems. For
conservative (energy preserving) systems, Hamilton’s principle states that the
motion between two points is on the path of least action defined by the vari-
ational problem of
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ta
/ Ldt = extremum,

t1

with the Lagrangian function
L=E,—-E,

where Ej, and E, are the kinetic and potential energy, respectively. Hence
the principle may also be stated as

to
/ (B, — Ep)dt = extremumn,
ty

where the extremum is not always zero. The advantageous feature of Hamil-
ton’s principle is that it is stated in terms of energies, which are independent
of the selection of coordinate systems. Hamilton’s principle is of fundamental
importance because many of the general physical laws may be derived from
it as we will see in the next sections.

10.3 Hamilton’s canonical equations

Let us view the Lagrangian as a function of n generalized displacements and
velocities, and time as

L= L(qzaq’ut)a

fori=1,2,...n.

Hamilton’s canonical equations are the result of the application of Legendre’s
transformation to the Lagrangian function. Specifically Hamilton transformed
the velocity components as

0L
b= 9q
Differentiating and applying the Euler-Lagrange differential equation, we obtain

d  doL dL

PEa” T a o4, ~ o

On the other hand, the total differential of the Lagrangian is

oL " /OL L
dL = ——dt “dg; + ——ddg; | .
ot +;<8qu+adiq>
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Substituting results in

oL
dL dt 'Ld 7 Zd K3
o +Z pidgi + pidd;).
Reordering yields
~ oL . .
d(> pigi — L) = — - > (pidg; — didp;),
i=1 i=1

where we exploited the total differential

d(piGi) = dpigi + pidd;.

Introducing the function

n
H = Z DiGi — 7
=1

called the Hamiltonian that is now only a function of the new and old gener-
alized displacement variables and time:

Its total differential is

OH " (OH OH
dHatd”Z(api 9 )

Matching terms between the dH and dL differentials produces the relationship

OH 0L
ot ot
Hamilton’s canonical equations are then
. OH
= opi’
and
. 0OH
b= dq;’

for i =1,2,...n. The p;, q; are called canonical variables. There are twice as
many first order equations as number of components, but being first order,
this system is easy to solve by matrix methods.

Legendre’s duality is clearly present. The time variable is the parameter
unchanged by the Legendre transformation and it satisfies the same equation
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derived in Section 10.1 as

OH 0L

ot ot
The dual relationship of the Lagrangian and Hamiltonian functionals is also
clearly satisfied

n
H=> pii—L,
i=1
and

n
L=) pigi—H
i=1

The double dimensional space of the canonical variables is called the phase-
space, sometimes also called the ¢ — p space. When the time variable ¢ is
added, the space is called the state-space, an instrumental platform in struc-
tural mechanics.

10.3.1 Conservation of energy

The relationship between the two functionals is not always easy to establish.
Let us consider conservative systems in which the potential energy is only a
function of the displacement generalized variables as

E, = Ep(‘])7

while the kinetic energy is a quadratic function of the derivative generalized
variables (or generalized velocities):

Ey = Ex(q}).

Hence

n
OFE) .
2B = E 78.{6%-
i=1 v

Substituting the canonical variables from the last section, we obtain

2E, = ; %Qz = Z;Pz‘qz'-

Therefore, the Hamiltonian becomes

H:ZPiQi*LZQEk*(Ek—Ep):Ek+Ep,
i=1
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This relationship states that the Hamiltonian is the sum of kinetic and poten-
tial energy. Let us now further investigate the Hamiltonian. Since it is of the
form

H = H(Q17Q2, <y qns P15 P25 pn)a

its derivative with respect to time is

dH ~(0H . 0H.
o ; (aqi% + 8p¢pl> .
By the virtue of the canonical equations
dH
= =0
dt ’
from which it follows that

H = constant = Fiyiq.

This is the law of conservation of energy, stating that for a conservative sys-
tem the total energy (which is the Hamiltonian) is constant.

10.3.2 Newton’s law of motion

We consider the simplest mechanical system of a single particle, but since any
complex mechanical system may be considered a collection of many particles,
the following is valid for those as well. Let the mass of the particle be m and
its position defined at a certain time ¢ by the displacements:

qi(t),i=1,2,3,
where q1(t) = z(t), g2(t) = y(t), q3(t) = 2(t).

The kinetic energy of the particle is then

3
1.
E, = Z imqf.
i=1

The particle is moving from its position at time t; to a position at time
t1. We assume that the system is conservative, where the change in kinetic
energy is equalized by the change in potential energy, and Hamilton’s principle
applies,

t1
/ Ldt = extremum.
to
Applying the Euler-Lagrange equation for each i =1,2,3

oL d L _

- — =0.
Ogq;  dt 0g;
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Since
L=E,—E,.

and the kinetic energy is function of the velocities while the potential energy
is that of the displacements, the Euler-Lagrange equations become

dOE,  0E,

dt é)ql - (9(]1' ’

For a conservative system, there exists a force potential such that
OF
fi= -2

9qi

Here f; are the components of the force in the coordinate directions. Substi-
tuting, executing the differentiation and reordering yields

fi=mgi;i=1,2,3.
This is Newton’s second law of motion, better known in the form of

F = ma.

Let us illustrate this by describing the motion of a mass suspended by a rigid
bar from a fixed point and allowing it to rotate in the plane, a pendulum.

Using polar coordinates, the mass at a certain time is at (r,0), where r is
the length of the bar and the position of the pendulum is at the angle #. The
kinetic energy of the mass (assuming the bar is massless) is

1 .
by = §mr292.
The potential energy is simply the height of the mass over the neutral (bottom)
position
E, = mgrcos(6).

Differentiating the relevant terms

498k _ 2
dt o6
and 9E
9Ep _ ;
50— M9 sin(#).

Substituting and shortening yields the governing equation of motion for the
pendulum

g+ sin(#) = 0.
r

This is of course a single degree of freedom system since the only freedom for
the pendulum is the rotation about the fixed point on a rigid bar.
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10.4 Lagrange’s equations of motion

Let us now extend Hamilton’s principle by including external work:

t1
/ (B — (Ep — W,)) dt = extremum.

to

The external work asserted on the system is of the form
W, = quza

Here f{* is the force acting on the mass point m in the three coordinate direc-
tions. Note that the force components may be time dependent and the work
depends on the displacement of the system. Furthermore, let us generalize

the potential energy as
Loy
E,= ikiqia
where the k; term represents some way of storing potential energy, for exam-
ple a spring. The amount of energy stored, similarly to the pendulum in the
last section, is related to the position of the mass relative to the stationary
position.

Taking the above into consideration, the Euler-Lagrange equation of the
extended form becomes

OB, dOB. oW
Jdgq;  dt 0g; 0q;

207

which brings Lagrange’s equations of motion

d OBy  OE, OW.

dt 9q; dq;  Oq;

Hence, following the last section and executing the derivatives, we obtain
qu +qul = fzavz = 17233'

These equations represent the forced vibrations of the system of a single mass
particle. In addition to that, lack of external forces brings the free (natural)
vibrations of the system

crucial in many industrial applications. These will be used in several later
sections.
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Finally, it is possible to allow dissipative forces resulting in non-conservative
systems. The dissipative forces are the negative gradient of the Rayleigh

dissipation function as
d oD

=%
The Rayleigh dissipative function is of the form

3
1 .
D= § Z diqi27
i=1
where d; are the coefficients of dissipation. Hence, the dissipative forces are

= —dig;.

Adding these forces to the right-hand side we obtain the extended form of
Lagrange’s equations of motion (or sometimes called Lagrange’s equations of
the second kind) as

d 0B,  0E, _9W. 0D
dt 8qL 8(]1‘ N 8qi 6‘12

Substituting the above derivatives yields
qu + del + szz = f7,al = 1727 73

These equations describe the forced, damped vibrations of a single mass par-
ticle. Assuming only a single direction, for example x motion, the single
mass-spring-damper system is shown in Figure 10.1.

Again, lack of right-hand side forces brings the free, damped vibrations of
the system,
mg; + dig; + kigi = 034 =1,2,3,

crucial in many industrial applications. These will also be used in several
later sections.

10.4.1 Mechanical system modeling

Lagrange’s equations of motion are widely used for modeling mechanical sys-
tems. The single mass, but three degrees of freedom system developed in the
last section may be generalized to a mechanical system of n distinct masses
m?,j =1,...,n and the generalized coordinates of the motion become

q1 = 21,42 = Y1,493 = 21544 — 2,45 = Y2,(46 = 225 ...

and
43n—2 = Tn,q3n—1 = Yn,43n = Zn-
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Pl Y 7 0 0

FIGURE 10.1 Mass-spring-damper system

They are gathered into a vector g. The masses of the particles are
mip = Mo = M3 :ml;m4 = ms5 = Mg — m2;...
and

n n n
map—2 =M ,M3p—-1 =M ,M3p =M .

Note the distinction between the subscripts and superscripts. In a general
system the particles may be connected via an energy retaining component
(for example springs, k;) and simultaneously be damped by some kind of a
dissipative phenomenon (for example, friction, d;).

For illustration, let us consider a system of two particles by duplicating the
system shown in Figure 10.1. The second system is attached to the first mass
in place of the force, and we have the force f(t) acting on the second mass
only. The masses, springs and dampers may be different between the two
systems,

mq 7’5 mg,kl 7’5 k27d1 7é d2.

The matrix equation for this system is assembled as

5 e ] (] = )
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With a larger number of mass points and not just a linear but planar or spatial
connectivity arrangement, the generalization leads to modeling and analysis
of large systems resulting in a matrix equation of the form

Mg+ Dq+Kq= [*"

Here M, D, K are the mass, damping and stiffness matrices representing all
masses, springs and damping in the system, the ¢ is the vector containing all
mass point positions and f* contains all active forces. Ultimately this is also
the basis for modeling continuum systems discussed in Chapter 12.

10.4.2 Electro-mechanical analogy

Let us consider the behavioral characteristics of mechanical systems and focus
on a single mass system for simplicity. We can say that the mass m is rep-
resenting the inertia, the spring k is the elastic energy and the damping d is
the dissipative function. The inertia may be compared to the inductance of a
coil in an electrical circuit, denoted by L. The damping is analogous to the
resistance R of the circuit, and the elastic spring is akin to the capacitor C' of
a circuit.

To complete the analogy, we can associate the displacement of the mass in
the mechanical system with the charge of the electrical circuit. With these
analogies, we can write the single degree of freedom mechanical system gov-
erning equation from Section 10.4 in electrical terms as

d*Q dQ 1
L e +R ¥ + C’Q = E(t).
Here the E represents the external power source of the circuit and as such,
it is analogous to the active force in the mechanical system. The capacitor
is inversely proportional to the spring in the mechanical system. Figure 10.2
shows the electrical circuit corresponding to this equation. The arrow indi-
cates the direction of current, and the open segment between the 4+ and —
signs is the location of the external power source.

As a consequence of this analogy, a simple mechanical system may be elec-
tronically simulated by creating a circuit replacing the inertia with inductance,
damping with resistance, stiffness with the reciprocal of a capacity, and the
actuating mechanical force with the electromotive force applied to the circuit.
This was the founding principle of the analog computers of the 1950s.

In that process, the electro-mechanical analogy was carried into complex
systems with multiple connected circuits to simulate multiple member mechan-
ical system behavior. Hence, Lagrange’s equation of motion can also be gen-
eralized to electrical systems.
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FIGURE 10.2 Electrical circuit

As kinetic energy, we introduce the magnetic energy as
1 n n
Em =35 Z > Li;QiQ;,
i=1 j=1
the electrostatic energy as potential energy

E;, = ZZC QZQ]7

i=1 j=1

and dissipation function is represented by the energy loss in the resistors as

1 n o n o
=322 RuQiQs.
i=1 j=1
Here D is defined as half of the energy transformed into heat per unit time.

Hence Lagrange’s equation of motion, without an external power source will

become
d OF,, 3E5 0D

+ —
dt 8Q aQi 0Q;
The actual current flowing through the circuit is

aQ
dt

=0.

I =



Variational equations of motion 187

In practice, another form of the circuit equation, in terms of the current, is
preferred since that is an easily measurable quantity, but our focus being on
the mechanical analogy, we used the charge based form.

10.5 Orbital motion

We now address the orbital motion of two celestial bodies moving under each
other’s gravitational influence. It is known from Newtonian mechanics that
such a motion is planar and we can confine our discussion to the z — y plane.

We will assume that the central body is located at the origin and the mov-
ing body has unit mass. The location of the moving body at time ¢ is at
coordinates x,y, and it is moving on a path

u(z,y,t).

The distance between these bodies is

Va?(t) +y? (1)

Newton’s law of gravitation states that the gravitational potential acting on
the moving body is

T

Va?+y?

Here the constant « is the universal gravitational constant generated by the
mass of the central body. The velocity of the orbiting body is

E,=—

(@)% + (9)%,

hence its kinetic energy is

We have two generalized displacement variables and their velocities as

NQ=T,¢2=Y,G1=12,42 =Y.
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One set of components of Lagrange’s equations of motion are obtained by
evaluating

——i=12
dt 0q;
The results are & and §j. The other component set comes from computing

oL

—,t=12
8ql’7’ =

and produces the expressions
—ya(@® +y?) 72, —qy(a? + ) 2
Hence, the two Lagrange equations of motion are
i+ (e +y?) 2 =0

and
i+yy(® +y?) =0

Now turning to Hamilton’s formulation, we introduce the variables

=
Codt
Specifically in our case they are
p1=1a,p2=9.

The other generalized variables remain as ¢ = z,q2 = y. The Hamiltonian
is, as shown in an earlier section, of the form

1 -
H = —(p}+p3)+ :
2 Vai+ ¢

The canonical equations are

. oH _ .
pi === =—ai(ai +a3) " %i=1,2,
qi
and OH
= o = pii=1,2
q ap; it

The resulting canonical system of four equations becomes

_dx
pl*Ea

_dy
pQ_E’

P = —vya(z? +y?) 732,
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and

P2 = —yy(® + )72
It is easy to see by differentiation and substitution that the solution of this
system is identical to the Lagrange solution.

Polar coordinate transformation enables us to further simplify this problem.
The kinetic energy per unit mass is then

1 .
By = 5% +717°¢7)

and the gravitational potential (also per unit mass) energy becomes

1
Ep = —’y;.

Let us use this formulation for the solution of the problem. The variational
statement using Hamilton’s principle becomes

to 1 . v
/ ((7’“2 +7260%) + > dt = extremum.
o \2 r

The first Euler-Lagrange differential equation for this is
of _dOf _ s

-=70"— < —7=0.

Reorganizing, we get the ordinary differential equation

P (AN
dt? dt) 2

The second Euler-Lagrange differential equation becomes

of dof _, drd 2&9_d<ﬁw):0
dt

00 dige  atat a2 Tt

from which it follows that
2d0

r<————=
dt
The value of the constant is the angular momentum per unit mass

C.

l=c.

Hence, the second differential equation becomes
ag 1
dt — r?’

Substituting into the first results in

d?r l 2_ ¥
e "\z) T
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Introducing a new variable

then differentiating brings

dr d <1)_ 1 dudd du

G " dat\u)” waa - a

u
Similarly

& = i@diH = i _ldﬁ 2 = _l2u2dQJ
dt2  dfdt dt  df do B ez’
Hence the governing equation becomes

d?u 1
_l2u27 _ 7l2U4 — u2,
0%~ u 7
which after appropriate shortening by common terms simplifies to

d? Y
U= —.

et e

This is a non-homogeneous second order ordinary differential equation with
solution of

u = l% + ¢1 cos(0) + co sin(h).
Assuming that the initial position is a maximum or minimum of the orbit

/

u' = —cy sin(f) 4 co cos(6) =0

implies
Co = 0.

A second initial condition may be posed on the original variable as
r(@=0)+r@=m)=2a.

Substituting

12 1 1 % 2
20 = — + = — 5-
v \1+czcos(0) 1+ c3cos(m) v1—cf

Hence

which produces
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Introducing the energy

!
2a
and the eccentricity
2¢l?
c = 1 =+ 5
~y
the orbit equation becomes that of a conic section
2 1
r(0)

B 4 1+ecos(f)

This equation describes the path of the orbiting body in relationship to the
one in the center.

Specifically the orbital trajectory is an ellipse when e < 1, a parabola when
e = 1, and a hyperbola when e > 1. The minimum value of the elliptic tra-
jectory radius is

0% 1
T'min = ; 1+e
while its maximum is at
B 0% 1
Tmaz = 7 1 — e .

These are the lengths of the minor and major axes of the elliptical path of the
orbiting body.

10.5.1 Conservation of angular momentum

This is in essence the conservation of the energy principle introduced earlier
applied to a rotational system.

The angular momentum L of a particle on a circular path is a vector quan-
tity defined as
L=rxp

where 7 is the radius of the circular motion as shown in Figure 10.3. The
rotation results in a tangential linear momentum of the particle, defined as

with v being the circular velocity. The rate of change of the angular momen-
tum is

a _ i(r X p)
at - P
Using the product rule produces
dL  dr dp
= Xp+rX—

dt at T E T dt
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FIGURE 10.3 Angular momentum

Since

the first term becomes

dp dv
—==m— =ma =
dt dt -
and also becomes zero,
dp
rxp=rx =0,

since r and F are parallel. Hence

dL
E_O

which implies that the angular momentum is preserved.
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10.5.2 The 3-body problem

This is a famous, in general unsolved problem of orbital modeling, subject to
the intense efforts by scientists like Lagrange, who spent decades of working
on it. The problem consists of 3 celestial bodies with their respective gravi-
tational potential fields and their joint motion.

The reason for the discussion here is that a calculus of variables foundation
enables the solution of a so-called restricted version of the problem. This
restriction, in part, is focusing on a planar version that enables the finding of
extremely important orbital locations, the Lagrange points named after his
work and discovery.

In the 3-body problem these objects have different masses. The largest one
on the left of Figure 10.4 is assumed to have a mass of M and is located in
the origin of the x-axis. The second largest mass (m) is at the distance of
R on the right, also on the x-axis. They both have measurable gravitational
fields. Finally, the third object is at the location of a certain x value (L1), and
is assumed to be of negligible mass (the second part of the restriction) with
no gravitational field, rotating in synchrony with the second mass on its right.

a

Ls

FIGURE 10.4 3-body problem
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The cover image is an artistic rendering of the equipotential lines of the
3-body gravitational scenario. The intersection points of the curves are the
L1, Lo, Lz point locations. The center points of the two interior circular shapes
are the location of the large (M) and small (m) masses, respectively, from the
right. The two oblique shaped areas are the home of the Lagrange points
Ly, Ls.

Let us now introduce a center of mass point that is somewhere between the
two masses on the x-axis at the distance of r from the main mass on the left.
That is the center of rotation for all masses participating in the system.

With this comes a potential function for the centripetal force in this rotating
system acting at the third body position is

1
E.= —5(33 —r)2w?,

where = — r is the third body’s distance from the center of rotation.

Following the prior section, the gravitational field potential of the large
mass is of the form
GM
Ev=——,
x
where G is the universal gravitational constant and x is the distance from the
large mass to L. Similarly, the second mass’s gravitational field potential at

the L; location is
Gm

R—2a’
where R — x is the distance from the second mass to L;. The sign is neg-
ative to reflect the fact that its potential is acting against that of the big mass.

Em = -

Their sum yields the variational problem
I = /Ldm = /(EM + E,, + E.)dz = extremum.

Since none of the terms in the Lagrangian contains the derivatives, the Euler-
Lagrange equation is
oL GM Gm 9
e e V- —0.
Ox a? (R—x)? (@ =)
Hence, the governing equation of the model of the restricted problem becomes
M m 9

Substituting
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dividing by G and substituting Kepler’s 3rd law of

T2 _ 471-2 3
G(M +m)
results in
M om  (Mt+m)(z—r)
2 (R—x)2 R3 '
Dividing by M, introducing
P
M

and using common denominator results in the algebraic equation
(R—2)*R® — k2®R® — (k4 1)2*(R — 2)*(x — ) = 0.

This is an equation containing a parameter k representing the ratio of the
participating masses. Hence the locations of the Lagrange points are differ-
ent between any pairs of celestial bodies. Furthermore, it is of fifth order in
the unknown variable z, hence it is unsolvable analytically, as was proven by
Ruffini, Abel and Galois centuries ago. For a given k value, however, it is
possible to find a numerical solution for the location of the L; point.

The distance of the L; point from the smaller mass is obtained approxi-

mately as
1
R—-—az=~ Ry —5——.
3(3+1)

For illustration, we consider the Sun (M) and Earth (m) scenario. The ratio
of their masses is approximately

k~3-1076,

or the Earth’s mass is about three millionths of that of the Sun. Substituting
this value and executing the arithmetics yield

R—z~RV10-6=R-10"2 = 0.01R,

meaning that the distance of the L; point from Earth (denoted by d in Figure
10.4) is about 1 % of the way from the Earth to Sun.

The equation, being of fifth order, produces two more real roots in the line
of the masses along our x-axis, they are called the Lo, L3 points. As the figure
shows, Lo is on the other side of the smaller mass (m), while L3 is at a dis-
tance on the other side of the larger mass (M), hence not shown on the figure.

Finally the complex pair leads to two points located outside of the x-axis
at the intersection of the line originating in the location of the large mass,
inclining £60 degrees from the x-axis and the circular orbit of the smaller (m)
mass. These are the L4, Ls points.
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The practical importance of these locations is in the fact that they are sta-
tionary points of the combined gravitational fields. Objects placed in those
points will stay synchronized to the motion of the outside (m) mass. Specif-
ically L4, Ls are stable; the other ones are saddle points of the combined
gravitational fields, hence not fully stable.

Nature has recognized these locations by asteroids captured in Jupiter’s
L4, L5 points, called the Trojan and Greek asteroids. Humankind also exploited
these locations: our SOHO solar observatory is located in the L; point between
Sun and Earth, approximately 1.5 million kilometers from Earth. That is 1
% of the average 150 million kilometers between Earth and Sun. Lo is also
about the same distance from Earth on the opposite side from Sun in Earth’s
shadow, hence well positioned to observe outside of our Solar system. The
new generation Webb space telescope will be located in the Ly point after its
2021 launch.

10.6 Variational foundation of fluid motion

Until now we have focused on particles of mechanical systems. To provide a
foundation for a later topic, we now consider a fluid “particle” in the form
of an infinitesimally small volume v. For simplicity of the presentation, the
vector notation will be omitted since the use of vector operations distinguishes
the vector components.

Let us now follow the Hamiltonian avenue again. The mass of the infinites-
imal volume of fluid is

dm = p dv,
where p is the density of the fluid. Then, the kinetic energy of the infinitesi-
mal mass of fluid is
1
e = 5,0\1}\2 dv.

The potential energy of the fluid element is in the form

ep = pg dv,

where ¢ is the gravitational potential. The lower case e letters indicate the
energy of the small fluid volume as opposed to the total fluid. The variational
form of our problem then is
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to
/ (er — ep)dt = extremum.
ty

Combining all the elementary fluid volumes and substituting yields

to 1
/ /p<|v2¢> dvdt = 0.
t1 v 2

We will assume that this elementary volume of fluid will not change but,
true to the behavior of fluid, could move by the displacement vector u =
(Ugz, Uy, u.). The condition of the unchanged volume may be expressed as

Oug ~ Ouy  Ou, B B
/,,(633 —|—a—y—|— 8Z)ah/—/yV~udV().

This condition we apply with a yet unknown Lagrange multiplier A. Exploit-
ing the identity

V-(Au) =XV -u)+ V() -,
we obtain

MV -u)=V-(Au) = V() - u.
Substituting into the volume condition

/DA(V w)dy = /(v (1) = V(A) - u)dv = 0.

v

The first term may be transformed into a surface integral of the volume and
as such vanishes, hence the second term represents the constraint in the vari-
ational problem

to
/ / (p (;|v|2 - qb) - V() u) dvdt = extremum.
t1 v

The Euler-Lagrange differential equation corresponding to this constrained
variational problem now becomes

%~ pV(6) - V() = 0.

By reordering we obtain
dv 1
—_— = — =V ().
&=V -0
What remains to be found is the physical meaning of the Lagrange multiplier.

Let us assume that the fluid is in equilibrium, then v = 0. The equation then
simplifies to

Vip) + %V(/\) =0.
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In the case of incompressible fluid p = constant = py and may be moved into
the differential operator. Hence, the equation may be simplified to

A
¢ + — = constant.
Po

The gravitational potential ¢ at a height (or depth as we will see) is

b= -9z
hence we obtain
A = pog(z — 2o).
The integration constant above is captured in the reference height zy. This is
really Archimedes’ law of hydrostatics, known in the form of

P = pog(z — 20)-

Hence, the physical meaning of the Lagrange multiplier is the pressure p.

If we relinquish the incompressibility condition but assume that the density
is a function of the pressure, then

where

dp

fp)’
The hydrostatic equilibrium is then

¢ + P = constant.

For isothermic (constant temperature) fluids the form

p="1 log L
Po Po
applies, resulting in
p =poe *%.

This is the gravitational potential based fluid pressure solution and « is a
constant specific to the fluid medium. For air, it is 0.1184km ™! resulting in
Laplace’s atmospheric formula of

p = poe— 011842
where z is measured in kilometers and pq is the pressure at sea level. The
negative exponent indicates the decrease of atmospheric pressure at higher
elevations.
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In fluid dynamics applications at the same height the gravity potential is
constant and its derivative vanishes. Using this, and introducing the pressure
instead of the multiplier in our above solution and further differentiation yields

pu = *V]?,

which is the well-known Euler equation of fluid dynamics. This will be the
starting equation of the computational formulation discussion in Section 12.4.
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11

Analytic mechanics

Analytic mechanics is a mathematical science, but it is of high importance
for engineers as it provides analytic solutions to fundamental problems of
engineering mechanics. At the same time, it establishes generally applicable
procedures. Mathematical physics texts, such as [9], laid the foundation for
these analytic approaches addressing physical problems.

This chapter presents modeling applications for classical mechanical prob-
lems of elasticity utilizing Hamilton’s principle. The most fitting application
is the excitation of an elastic system by displacing it from its equilibrium posi-
tion. In this case, the system will vibrate with a frequency characteristic to
its geometry and material, while constantly exchanging kinetic and potential
energy. The behavior of strings, membranes and beams will be discussed in
detail.

The case of non-conservative systems, where energy loss may occur due to
dissipation of the energy, will not be discussed. Hamilton’s principle may
be extended to non-conservative systems, but the added difficulties do not
enhance the discussion of the variational aspects, which is our main focus.

11.1 Elastic string vibrations

We first consider the phenomenon of vibration of an elastic string. Let us
assume that the equilibrium position of the string is along the x axis, and the
endpoints are located at + = 0 and = L. We will stretch the string (since
it is elastic) by AL resulting in a certain force F' exerted on both endpoints
to hold it in place. We assume there is no loss of energy and the string will
vibrate indefinitely if displaced, i.e., the system is conservative.

The particle of the string located at the coordinate value z at the time ¢
has a yet unknown displacement value of y(x,t). The boundary conditions are:

y(0,t) = y(L, 1) = 0,

201
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in other words, the string is fixed at the ends. In order to use Hamilton’s
principle, we need to compute the kinetic and potential energies.

With unit length mass of p, the kinetic energy is of the form

1 [t oy 2
E, =~ WYY g
=3 p(@t) o

The potential energy is retained in the elongated (stretched) string. The arc
length of the elastic string is

L | ay 2

and the elongation due to the transversal displacement is

L 2
AL:/ “1—&-(8y> dx — L.
0 3$

Assuming that the elongation is small, i.e.,

dy

o<1

it is reasonable to approximate
Qy 2 1 /0y 2
1 =) =1+=-=] .
i (6:5) i 2\ Oz
The elongation by substitution becomes

1 Loy 2
AL ~ — — | dx.
2/0 <8x) v

Hence, the potential energy contained in the elongated string is

1 F [ roy\?
E,=-FAL =~ % .
P9 2/0 <8x> da

We are now in the position to apply Hamilton’s principle. The variational
statement describing the phenomenon becomes

I(y) = /t2 (Ey — Ep)dt =

t1

1 to L ay 2 ay 9
2 /t1 /o (P (at) - F ((933) dxdt = extremum.
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The Euler-Lagrange differential equation for a function of two independent
variables, derived in Section 3.3, is applicable and results in
F @ = p@.
Ox? ot?
This is the governing equation of the vibration of the elastic string, also known
as the wave equation.

(11.1)

The solution of the problem may be solved by the separation approach of
d’Alembert. We seek a solution in the form of

y(l‘, t) = a(t)b(‘T)v

separating it into time and space dependent components. Then

0%y
92 b (x)a(t)
and o2
Yy
e a” (t)b(x),
where
d?b
b//(x) = Wﬁ
d?a
a”(t) == W.

Substituting into Equation (11.1) yields
b//(l‘) i a”(t)

bz) P a()’

where for convenience we introduced

The two sides of this differential equation are dependent on x and ¢, respec-
tively. Their equality is required at any x and t values which implies that the
two sides are constant. Let us denote the constant by —\ and separate the
(partial) differential equation into two ordinary differential equations:
d’b
and 2
a 2

— Aa(t) = 0.

o+ f2al)
The solution of these equations may be obtained by the techniques learned
in Section 5.3 for the eigenvalue problems. The first equation has the spatial
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solutions of the form

k
bi(x) = sin <7r:r) ik=1,2,...,
L
corresponding to the eigenvalues
k22
L2

Applying these values, we obtain the temporal solution from the second equa-
tion by means of classical calculus in the form of

ax(t) = ¢ cos (szt) + dj sin (lmLf ) ;

with cg, dy arbitrary coefficients. Considering that at ¢ = 0 the string is in a
static equilibrium position

A =

a(t=0)=0

we obtain di = 0 and the temporal solution of

ak(t) = ¢y cos (kanft) .

The general mathematical model for the vibrating string becomes

km . (km
yr(x,t) = ¢k cos (Lft> sin (La:) k=1,2,....

For any specific value of k, the natural frequencies of the string are

Wk:\/)\»:k’fﬂ'

and the corresponding spatial solutions are the natural vibration shapes, also
called normal modes:

bi(x) = sin(wgx).
The first three normal modes are shown in Figure 11.1 for an elastic string of
unit tension force, mass density, and span. The figure demonstrates that the

period of the vibration decreases and the frequency increases for the higher
mode number k.

The motion is initiated by displacing the string and releasing it. Let us
define this initial enforced amplitude as

y(xma O) = Ym;
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T
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y2lg ——
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FIGURE 11.1 Normal modes of elastic string

where the z,, describes the location of the initial stationary displacement of
the string as an internal value of the span
T € (0, L).

Then the initial shape of the string is a triangle over the span, described by
the function

The unknown coefficient may be solved from the initial condition as

Y(Xm,0) = f(zm) = i cos (TO) sin (k‘;’xm> = Ypns
from which

Ym

sin (’%xm) '

Note that if the interior point is the middle point of the span,

C =

Lm =

2 )
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then the first (k = 1) coefficient will be simply the y,,, amplitude:

C1 = Ym,

since

Similar, but not identical, considerations may be applied for the coefficients
of the higher normal modes of which only the odd numbered will exist.

The natural frequencies depend on the physical conditions, such as the pre-
applied tension force and the material characteristics embodied in the unit
weight p. Specifically, the higher the tension force F' in the string, the higher
the frequency becomes. A very tight string vibrates very quickly (with high
frequency), while a very loose string vibrates slowly.

11.2 The elastic membrane

We now turn to the phenomenon of the vibration of an elastic membrane. We
assume that the membrane is fixed on its perimeter L which surrounds the
domain D of the membrane. We further assume that the initial, equilibrium
position of the membrane is coplanar with the = — y plane.

z2(x,y,t) = 0;t = 0.

The membrane is displaced by a certain amount and released. The ensuing
vibrations are the subject of our interest. The vibrations are a function of the
location of the membrane and the time as

z = z(x,y,t).

We will again use Hamilton’s principle after the kinetic and potential ener-
gies of the membrane are found. Let us assume that the unit area mass of
the membrane does not change with time, and is not a function of the location:

p(z,y) = p = constant.

The velocity of the membrane point at (x,y) is

o
ot
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resulting in kinetic energy of

1
Ey = 5// pvidzdy
D
1 92\ >
EkZ//D'D(@t) dxdy.

We consider the source of the potential energy to be the stretching of the
surface of the membrane. The initial surface is

/ / dxdy,
D
and the extended surface is

[ () (2w

Assuming small vibrations, we approximate as earlier in the case of the string
(N (0N o (22 (22
ox oy) 2 ox Ay '
Hence the surface change is

1 92\ 2 92\ 2
z//D(aa) *(ay) oy

The stretching of the surface results in a surface tension ¢ per unit surface
area. The potential energy is the product

1 92\? 02\
E,=o- i 9z _
P “2//D(8x> +(8y) ey

We are now in the position to apply Hamilton’s principle. Since

or

to
I(z) = / (Er — Ep)dt = extremum,

ty

substitution yields the variational problem of the elastic membrane:

1/t2// % 27 % 2+ % i drdydt = extremum
2, ) Jo\"\at) 7\ \ oz By yar=ex '

The Euler-Lagrange differential equation for this class of problems following

Section 3.5 becomes
e oty o
“\o2 Tay2) P
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or using Laplace’s symbol
0%z
Poz
The solution will follow the insight gained at the discussion of the elastic
string and we seek a solution in the form of

oAz =

z(z,y,t) = a(t)b(z,y).

The derivatives of this solution are

Az(z,y,t) = a(t)Ab(z,y),
and
9%z(z,y,1)
ot2?

Substitution and separation of terms yields

= b(w,y)m~

oAb 1 d*a(t)

pb  a(t) dt?
Again, since the left-hand side is only a function of spatial coordinates and
the right-hand side is only of time, they must be equal and constant, assumed
to be —A. This separates the partial differential equation into an ordinary
differential equation in time,

d*a(t)
dt?

+ Xa(t) =0,
and a simpler partial differential equation in (z,y),
o Ab(z,y) + Apb(x,y) = 0.
The solution of the first differential equation is
a(t) = ¢1 cos(VAL) + g sin(VAL).

Since initially the membrane is in equilibrium,

da B
dt li=o
which indicates that

02:0.

Hence

a(t) = ¢ cos(VAL).

In order to demonstrate the solution for the second equation, let us omit the
tension and material density for ease of discussion. The differential equation
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of the form

Ab(z,y) + Ab(z,y) = 0,

is the same we solved analytically in the case of the elastic string; however, it is
now with a solution function of two variables. The solution strategy will con-
sider the variational form of this eigenvalue problem introduced in Section 5.2:

() = //D ((gﬁ)z + <§Z>2 - Ab?(x,y)> dady — extremum,

11.2.1 Circular membrane vibrations

Let us restrict ourselves to the domain of the unit circle for simplicity. The
domain D in rectangular coordinates is defined by

D:(1—2%—y*>0).

We use Kantorovich’s method and seek an approximate solution in the form of

b(z,y) = aw(@,y) = a(z® +y° - 1),

where « is a yet unknown constant. It follows that on the boundary 0D

w(z,y) =2 +y*—1=0,

hence the approximate solution satisfies the zero boundary condition. With
this choice

I(o) = o / / (422 + 49> — A(2® + y* — 1)?)dzdy = extremum.
D

Introducing polar coordinates for ease of integration yields

2 1
I(a) = az/ / 473 — \r(r? — 1)%drd¢ = extremum.
o Jo
The evaluation of the integral results in the form
T 2
I(a) = (27 — )\g)a = extremum.

The necessary condition of the extremum is

oI («)
Oa

= O,
which yields an equation for A

20(27 — )\g) =0.
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The eigenvalue as the solution of this equation is

A =6.

The unknown solution function coefficient may be solved by normalizing the

eigensolution as
// b (x,y)dx = 1.
D

27 1
on/ / r(r? —1)%drdg = 1.
o Jo

0421 =1.
3

Substituting yields

Integrating results in

Hence

Q
I
N |w

The spatial solution is therefore

b(z,y) = \/E(xz’ +y? —1).

The complete solution of the differential equation of the elastic membrane of
the unit circle is finally
3.9 9
2(z,y,t) = 1 cos(V6t) | = (22 + 42 — 1).
™

The remaining coefficient may be established by the initial condition.
Assuming the center of the membrane is displaced by an amplitude A,

2(0,0,0) = A = 11/ 2(—1).

™
C1 = A\/?

z(z,y,t) = —Acos(V6t)(z? +y* — 1).

The shape of the solution is shown in Figure 11.2. The figure shows the solu-
tion of the half-membrane at three distinct time steps. The jagged edges are
artifacts of the discretization; the shape of membrane was the unit circle.

from which follows

The final solution is
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FIGURE 11.2 Vibration of elastic membrane

11.2.2 Non-zero boundary conditions

So far, we restricted ourselves to trivial boundary conditions for the sake of
clarity. In engineering practice, however, non-zero boundary conditions are
very often imposed. These, also called enforced motion, boundary conditions
are the subject of our focus here.

Let us consider the membrane with flexible boundary allowing some or all
of the boundary points to attain non-zero displacement from the plane. We
introduce p(s) as the tension force in a unit arc length section of the boundary
stretched due to a unit displacement of the membrane: z = 1. Let the arc
length of a section of the boundary in equilibrium be ds. Then, the tension
force in the section due to a non-unit displacement z is

—p(S)Z(Z‘, Y, t)ds,

where the negative sign indicates the force’s effort to pull the boundary back
toward the equilibrium position and opposite from the displacement. The
potential energy of the boundary section may be computed by

p(s)ds/zdz = %p(s)szS.
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The total potential energy due to the tension force on the boundary L is

1
L_* 27,
E, Q/Lp(s)z ds

Applying Hamilton’s principle for this scenario now yields

1"
I(z) = = Fdt = extremum,
2 Ji,

where

(LG (Y GY)) - o)

The newly introduced boundary integral’s inconvenience may be avoided as
follows. First, it may also be written as

1 ds ds
25, _ + 2 2
/Lp(s)z ds = 5 /L <p(s)z dydy +p(s)z dxdx> .

Introducing the twice differentiable

1 4ds

- 2pz dy

and ) J
Q= 5PZ o

functions that are defined on the boundary curve L the integral further
changes to

/Lp22d5 = /L(de — Qdx).

Finally, with the help of Green’s theorem, we obtain

/pdes = // <6P + 869) dzdy.

Hence the variational form of this problem becomes
1"
I(z) = 5/ Gdt = extremum,
t1
where
92\? 9z\*  [02\° oP  9Q
G = — | - — — ==+ = dzdy.
[L0G) () +(5))- (5 &)) w

This problem is identical to the one in Section 3.5, the case of a functional
with three independent variables. The two spatial independent variables are
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augmented in this case with time as the third independent variable. The cor-
responding Euler-Lagrange differential equation becomes the same as in the

case of the fixed boundary
0%z
oAz =p (8215) ,

with the addition of the constraint on the boundary as

0z tpr=0
o— =
on p s

where 7 is the normal of the boundary. The solution may again be sought in
the form of

z(z,y,t) = a(t)b(x,y),

and as before, based on the same reasoning

a(t) = ¢1 cos(VAL) + g sin(VAL).

The b(x,y) now must satisfy the following two equations.

oAb+ A\pb = 0;(z,y) € D,

and

ob
_ 0 .
aan+pb—0,(m,y)€L

The solution of these two equations follows the procedure established in the
last section.

11.3 Bending of a beam under its own weight

The two analytic elasticity examples presented so far were one- and two-
dimensional, respectively. The additional dimensions (the string’s cross-section
or the thickness of the membrane) were negligible and ignored in the presen-
tation. In this section we address the phenomenon of the bending of a beam
with a non-negligible cross-section and consider all three dimensions.

In order to deal with the problem of the beam, we introduce some basic
concepts of elasticity for this specific case only. A fuller exposition of the
topic will be in the next chapter. Let us consider an elastic beam with length
L and cross-section area A. We consider the beam fully constrained at one
end and free on the other, known as a cantilever beam, with a rectangular
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cross-section of width 2a along the z-axis and height 2b along the y-axis as
shown in Figure 11.3. The axis of the beam is aligned along the x-axis.

FIGURE 11.3 Beam cross-section

The relationship between the stress resulting from an axial force exerted on
the free end of the beam and its subsequent deformation is expressed by the
well-known Hooke’s law

o = FEk,

where the constant F, called Young’s modulus, expresses the inherent elastic-
ity of the material with regards to elongation. The relationship between the
stress (o) and the force (F) is

F
o= —.

A

The strain (e) describes the relative deformation of the beam and in the axial
case this is
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where dl is the elongation along the beam’s longitudinal direction. In different
deformation scenarios, like the ensuing bending, the formulation for the strain
may vary and will be discussed in more detail later.

The variational statement of this problem is again based on Hamilton’s
principle; however, since in this particular example we consider a static equi-
librium, there is no kinetic energy. The two components of the extended
Hamiltonian are the potential energy (manifested in the strain energy) and
the work of forces acting on the body.

The internal energy related to the strain is

ESZE/CTEdV.
2 v

Substitution of Hooke’s law yields

E, = }E/ 2dA dx.
2 v

The strain energy of a particular cross-section is obtained by integrating as

1 b a
Ey(z) = QE/b/ e2dzdy.

The bending will result in a curved shape with a radius of curvature r and
a strain in the beam. Note that the radius of curvature is a function of the
lengthwise location since the shape of the beam (the subject of our interest)
is not a circle.

The relationship between the radius of curvature and the strain is estab-
lished as follows. Above the neutral plane of the bending, that is the x — z
plane in our case, the beam is elongated and it is compressed below the plane.
Based on that at a certain distance y above or below the plane the strain is

Y

€= —.
T

Note that since y is a signed quantity, above yields zero strain in the neutral
plane, positive (tension) above the plane and negative (compression) below.
Using this in the strain energy of a particular cross-section yields

E Y [9 2 Fdab® 1 EI'1
Ey(z) == Ldedy=——— = == —,
(z) 2/_b/_ar2zy 273 12 212

where

is the moment of inertia of the rectangular cross-section with respect to the
z-axis. The total strain energy in the volume is
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1 L
E, = fEI/ —dx.
2 0 T2

We assume that the only load on the beam is its weight. We denote the
weight of the unit length with w. The bending moment generated by the
weight of a cross-section with respect to the neutral, the x-z plane is

dM = ywdzx,

where y is the distance from the neutral plane and dz represents an infinites-
imally thin cross-section. The total work of bending will be obtained by
integrating along the length of the beam:

L L
W = dM = w / ydx,
0 0
since the weight (or density) of the material is constant.

Using Hamilton’s principle extended with external work but without a
kinetic energy component yields the variational statement of the form

ta
I(y) = / (Es — W) dt = extremum.
t1

Substituting the energies brings

/ / ( EIy"(zx) — y) dzdt = extremum.
0

Here we substituted )

y(2)
since the radius of curvature is reciprocal of the second derivative of the bent
curve of the beam.

Here the functional contains the second derivative; therefore, the Euler-
Poisson equation of order two will apply as

of d of & of

Oy  dx oy dx?Oy" -

Since in this case

1
= -Ely"” —wy,

Flyy") = 5

the first term is simply

of

dy
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The second term vanishes as the first derivative of the unknown function is

not explicitly present. With

of _ ol p Iy,
oy 2
the third term becomes
d> of d*
—_— = FEl—u.
dz? oy det?

Hence, the governing equation of the phenomenon becomes

dy _ w
dz*  EI’

Direct integration yields the general mathematical model as

y(@) = 5 (2 +4c12® + 12c92° + 24c3x + c4),

where the ¢; are constants of integrations. The solution curve yields the shape

of the bent beam shown in Figure 11.4.

y(x)

-0.02 -

-0.04 |

-0.06 -

-0.12

-0.14 . . . .

FIGURE 11.4 Beam profile under its weight
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In the figure unit physical coefficients were used for the sake of simplicity
and the coefficients of integration are resolved from the boundary conditions
as follows. At the fixed end, the beam is not deflected, hence

which implies

C4:0.

Furthermore, at the fixed end the tangent of the curve is horizontal as

y'(z=0)=0,
implying

6320.

Finally, at the free end the beam has no curvature, the second derivative
vanishes. Therefore,
le(L) — O
results in
L2
o = —.
272

Furthermore, the problem is planar, hence there is no torsion at the end
resulting in
y"(L) =0

yields
Cc1 = —L.

With these, the specific mathematical model becomes

__w 4 3 2.2
y(m)724EI(I 4Lx” 4 6L°2").
Substituting the length (L) of the beam produces the’ maximum deflection of
a cantilever beam often quoted in engineering handbooks:

wL*
L)=—.
v() = gp7
Finally, it is worthwhile to point out the intriguing similarities between this
problem and the natural spline solution of Chapter 9.

The scenario is also often presented as a problem of optimization. In engi-
neering practice, it is a natural desire to minimize the deflection of the beam
under its own weight, since very likely there is an additional load applied to
it as well.
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In our case, it is easy to see that to minimize the deflection, either of the
quantities in the denominator, the Young’s modulus or the moment of inertia,
should be increased. Assuming that the material type is dictated hence FE is
fixed, we can still address the shape. Since the chosen cross-section is rect-
angular, it follows that the higher the b dimension the smaller the deflection is.

This, however, cannot be carried to the extreme, some minimal and max-
imal ratios of dimensions of rectangular cross-sections are usually given as
constraints. The mathematical problem becomes

B 4ab3

[ = —— = maximum,

subject to

Tmin S

This is a constrained optimization problem whose solution is intuitively at the
maximum ratio

493 a*

Ly = —maz™
3

This is a simplest problem of shape optimization, a topic of high importance
in structural engineering. The method of gradients in Section 6.5 provides the
foundation for the variational solution of similar problems.

11.3.1 Transverse vibration of beam

The phenomenon of our interest here is dynamic as opposed to the static
nature of the last section. The bending beam was in stationary equilibrium,
but now we consider the time dependent behavior of the beam and the solution
becomes

y =y(z,t).

According to our modeling approach of the past sections in this chapter, we
establish the potential energy in the elastic beam as

1 L aQy 2
E,== EI|l—5 ) da.
P9 /0 <8x2 *
The kinetic energy of the beam is computed by integrating the kinetic energies
of the infinitesimally thin cross-sections of the beam

1 [t oy 2
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Here p is the density of the material of the beam and A is the cross-section
that we will assume to be constant and unit for the simplicity of the discussion.

Hamilton’s principle applied to this scenario results in the corresponding
Euler-Lagrange differential equation of

Py & 0%

p otz da? Ox?

Executing the posted differentiation brings

=0.

and the governing equation becomes

o _E1oty
o2 p Ozt

Following d’Alembert’s solution approach and the prior sections, we separate
y(z,t) = v(t)w(x).

Considering the initial condition and following Section 11.1, the temporal
solution will be of the form

v(t) = sin(wt).

For convenience, introduce

T
EI’
The spatial solution is then obtained from the equation
d*w(z) 4
i w(z) = 0.

The characteristic equation produces the solution
w(z) = 187" + coe” T 4 3677 4 cpe” 7,
Using Euler’s identities, the more convenient solution form is
w(z) = acos(yx) + bsin(yx) + ccosh(yx) 4+ dsinh(yz).

The coefficients may be resolved by boundary conditions. The beam is fixed
on the left-hand side, hence

w(0) = 0,w'(0) = 0.
Applying these boundary conditions, it follows that

a+c=b+d=0,
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hence
w = a (cosh(yx) — cos(yx)) + b (sinh(yz) — sin(yx)) .

At the free end, there is no curvature and due to the planar model there is no
torsion; therefore,
w”(L) =0,w" (L) =0.

Applying these conditions will result in the system

ay? (cosh(yL) + cos(yL)) + by?* (sinh(yL) + sin(yL)) = 0,
and

ay? (sinh(yL) — sin(yL)) + by? (cosh(yL) 4 cos(yL)) = 0.

The system may be solved if the determinant is zero,
cosh(yL)cos(yL) + 1 =0.

The solutions of this transcendental equation may be approximated by the
values

1
~vL = (k- §)W;k =1,2,3,...

hence we set

1.7
=(k—=)=—k=1,2,3,..
’yk} ( 2)L7 P ]

With some algebraic tedium, the vibration shapes corresponding to these
values will be of the form

~cosh(ygw) — cos(ypx)  sinh(ypr) — sin(yex)

~ cosh(y,L) + cos(yx L)  sinh(y,L) + sin(yx L)

The natural frequencies of vibration are recovered from the earlier definition

of v as
4 /
v, E1 5 [EI 1.7, |EI
W = —_— =7 —_— = k—* — 7;k—1,2,3,~-~
p k p (( 2)L) p

Figure 11.5 shows the first three transversal vibration shapes of the cantilever
beam (fixed on one side only) normalized to unit amplitude. The first shape
is a single wave going down to the right. The second shape is going to the
upper corner after one downward wave. Finally, the third shape exhibits both
a lower and an upper wave component.

The mathematical model of the transversal vibration of a beam then becomes
yp(z,t) = cpwg(z) sin(wit), k= 1,2, ...

It is easy to recognize that these vibration shapes, while conceptually sinu-
soid, adhere to the specific boundary conditions of the problem. The fixed
end visibly shows the zero tangent of the waves and at the free end the curves
have no curvature as was dictated by the boundary conditions.
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0

FIGURE 11.5 Transversal vibrations of cantilever beam

11.4 Buckling of a beam under axial load

Another interesting phenomenon related to the flexible beam is its axial behav-
ior that is of utmost importance in the construction industry. The physical
problem is to find the limit of the axial loading of a beam without physical
failure. The scenario may be described in a horizontal beam with axial loads,
but we address the more familiar (albeit mathematically identical) vertical
beam buckling case shown in Figure 11.6.

We are going to rely on some of the foundation established in the prior
section, specifically we start from the internal strain energy which, for a bent
beam, was found to be

L
B, = - / EI(y")?dzx,
2 Jo

where L is the length of the beam, I is the cross-section moment of inertia
and E is the Young’s modulus of the material. We again consider this as
potential energy since if a beam buckled under some load but did not break,
the stored strain energy would push it back into straight form after the load
is released.
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LT

FIGURE 11.6 Buckling scenario

Similarly to the transversal case, we need to consider the work extended on
the beam to reach the curved shape, or to generate the potential energy. The
axial elongation of the beam is

1 L
AL =~ f/ y2da.
2 Jo

The work of the axial force F' is
W, =F-AL,

Hamilton’s principle extended to include external work is used here, but in
this case lacking kinetic energy:

to
I= / (Es — W,)dt = extremum.
ty

The functional contains a second order derivative, hence the Euler-Poisson
equation introduced in Chapter 4 applies, whose components are

aor__d .
de 0y dx v
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and

d> of d?
az oy~ a2 PV
resulting in
d d?

Assuming that the beam is of constant cross-section and homogenous material,
the governing equation may be written as

2

wV ey =0

Introducing
v(z) =y" (),

the buckling differential equation appears as

d? F F
T u(@) + (@) = (@) + o) = 0.

This is physically meaningful, since % is proportional to the inverse of the
radius of curvature, that in turn is proportional to the displacement from
the axis of the undeformed beam. The solution of such ordinary differential
equation by the characteristic equation method, after applying Euler formulae
to convert the exponential expressions to trigonometric, is of the form

= () e ).

Applying the boundary conditions at the ends,
v(0) =0,v(L) =0

means that we do not allow curvature at either end. The boundary condition
at the bottom end brings

v(0)=0— B =0.

v(L) = Asin (\/ZL) =0.

The non-trivial solution, A # 0, implies

sin <\/§L> £0,

The top end results in
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F
L=k -mk=1,2,..
gl homk=12,

The very first such solution is when k£ = 1 and is called the critical load under
which the beam first buckles:

which occurs when

m2EI

Fcr = 72

The position attained by the beam when loaded by F,, is stable, if the load
will not increase, the shape will not change. The corresponding critical stress
value is computed as

FC’I"

73

where A is the cross-section area. If the critical stress value does not exceed
the yield point of the material, the deformation is flexible and releasing the
load will allow the beam to spring back to its undeformed shape.

Ocr =

What is hidden in our solution is that the actual value of A has not been
determined. We only computed the shape of the buckled beam but the mid-
point deflection cannot be identified. In order to do so, more physical infor-
mation must be taken into consideration, and that is beyond our focus here.

11.4.1 Axial vibration of a beam

Let us now turn to the dynamic phenomenon of the axial vibration of the
beam. The elastic potential energy in this case is contained in its axial strain,

du
ox’

and is proportional to the modulus of elasticity £ and cross-section A:

1 [F ou\?
E,=- EFA| — | dx.
) /0 (8;10) v
Here the displacement along the longitudinal axis is denoted by wu(z,t) since

the beam is oriented horizontally, along the x axis. The kinetic energy is
based on the speed of the cross-section movement as

1 [k ou\>

The variational statement of this phenomenon, following Hamilton, is

tQA L 6’& 2 au 2
I(u) = /tl 5/0 (P <8t) —-F (8:1@) dzdt = extremum,

€ =
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with the assumption of constant cross-section. The corresponding Euler-
Lagrange differential equation is again comprised of temporal and spatial
derivatives and leads to the governing equation

0%u d%u
Eow = Pa

This is formally identical to the one-dimensional wave equation developed in
connection with the vibrating string except for the fact that the tension force
F' is replaced by the modulus of elasticity E here.

The general solution of the differential equation will also be obtained with
the same separation process but with different results due to the different
boundary conditions. The string was constrained at both ends, but here the
beam is fixed on one end and free on the other.

Assuming the same separation

u(z,t) = v(t)w(x),

and the stationary initial condition, the temporal solution is of the form

v(t) = sin(wt),

E
w=M/—.
P

The spatial solutions are of the form

where

w(z) = dy cos(Ax) + da sin(Ax).
The fixed end boundary condition yields
w(O):0—>d1 =0,

and in order to get non-trivial solution, ds # 0, the velocity at the free end
must be zero. This requires cos(AL) = 0, which is satisfied when

T 3T
AL=—, —, ..
2727
hence o 1
-1
>\k - 273,]9— 1,2,...

The natural vibration shapes will be

wi(x) = dp sin(Agx); k= 1,2, ...
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The natural frequencies are computed as

wk:)\k EZ?k_lE E,k:1,2,...
p 2 L\p

The general fundamental solutions will become

ug(z,t) = d sin(A\gx) sin(wgt), k = 1,2, ...

Using the trigonometric identities of the sin and cos of sums and differences
of angles, and ignoring the undefined coefficient, one may derive the form of

1
up(x,t) = 3 (cos(Akx + wit) + cos( Mgz — wit)) .
This solution form is the sum of two traveling waves, originally proposed by

d’Alembert. Figure 11.7 demonstrates the traveling wave form of the 2nd
vibration shape.

05|

-0.5 A

0 0.2 0.4 0.6 0.8 1

FIGURE 11.7 Axial vibrations of a beam

While the z-axis still represents the longitudinal axis of the beam, the y
values in the figure are the axial deformations at that point in the beam. The
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curves are the second vibration shape in three consecutive time instances,
illustrating the wave’s propagation from the fixed toward the free end.

11.5 Simultaneous axial and transversal loading of beam

This modeling scenario of the beam is very practical in airplane structures,
specifically the components called spars [11]. This is in a sense a combination
of the phenomena discussed in two prior sections, except for the fact that the
transversal load is allowed to be an external, albeit constant distributed load,
not just weight. Nevertheless, the commonality in the variational foundation
of the prior sections will be exploited here.

The potential energy captured in the beam is still the internal strain energy
as

— } ~ 11\ 2
E, = EI(y")2dz.
2 0

The work resulting in that deformation is now the superposition of the two
external sources, the work of the axial force

1 L
W, = Ff/ y?dx,
2 Jo
and that of the transversal load,
L
Wy =w / ydz.
0
Hence, the variational statement of the problem becomes
ta L /q
I= / / (Z(Ely”2 — Fy?) — wy) dxdt = extremum.
t1 0

Here we turn again to the Euler-Poisson differential equation, whose compo-
nents are

of _ _

oy
dof  d,_,
%@**%(Fy),

and ) )
&2 of  d
oy — a2 P
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The Euler-Poisson equation becomes

2

d d
(Fy') + - (Ely") = 0.

Wt dx dx?

Introducing again

results in the governing equation

d? F
@v(x) + Ev(x) =w,

or

" F o
v (x) + E’U(CE) =w.

The solution of this non-homogeneous differential equation is of the form

F F EI
= Asi — B — —.
v(x) sin (\/ EI:E) + Bcos (\/ EIm) +w fa

The boundary conditions at the ends now define different constants than in
the prior cases
EI

or

EI
B=_—w=.
Y

The other end produces

. F EI F EI
v(L) =0 — Asin ( EIL> — W cos ( EIL> +w? =0,

from which

The solution then becomes

@ EI 1—008( %L>, (/F >+ < F) .
wW\T) = —W— S111 — X COS —X | — 5
F sin( /%L) El El

which is somewhat more difficult to interpret. Clearly when the term

L=
Bl
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the denominator is zero and the deformation is infinite. Hence the critical
load is still
T El

L2’
despite the fact that additional bending loads are present. On the other hand,
the actual deformation values are different because the transversal load (that
produced the particular solution of the governing equation) also contributed
to the deformations.

Fcr:

This is a spectacular manifestation of the superposition principle shared
between the engineering and mathematical community. We will leave it at
that with the reinforcement of the value of a variational approach to this
problem.

11.6 Heat diffusion in a beam

This phenomenon in connection with the beam is of a different physical dis-
cipline: heat transfer. Diffusion itself is a general topic applicable to multiple
disciplines where some material or energy exchange occurs; however, here we
will focus on the transfer of heat. Heat transfer is also multifaceted; dissi-
pation is for example exchanging heat with the environment, while diffusion,
the topic of our discussion, is the heat flow inside of a body. Finally, the
phenomenon may be transient (changing in time) or steady state when the
solution is no longer changing in time, which we will address here in connec-
tion with the simple one-dimensional model of the beam.

We assume that the beam is located along the z-axis, it is of length L and
insulated on its surface allowing no dissipation of heat. One the other hand,
it is connected to the environment at both ends, allowing the control of the
boundary temperature there. The beam is of uniform and unit area cross-
section, and made of homogeneous material. These are restrictions imposed
for simplicity of the discussion, but are not such in practice.

In any diffusion model, there is a density of a certain quantity at a particular
location and in time, u(z,t), which is a function assumed to be continuously
differentiable in the body. In our case u(x,t) will be the temperature. If there
is a change in the density of the quantity, here in temperature, there is a flow
accomplishing this change. The speed of this flow is

du
oz’
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the thermal flow. While we focus on the case when the temperature does not
change in time, % = 0, we will still use partial derivatives to retain generality.
Then the flow energy in the body may be written as

1 L ou\?
Ey=—k — | dux,
F=3 /0 <8x>
where k is the thermal conductivity coefficient. In most circumstances, there
is a heat source of some sort, and the work of this source is

L
Ws:/ qu(z,t)dx,
0

where ¢ is the generated heat that may also be function of the location, but
we will consider it constant here. The flow energy and the work of the source
are in balance stated by the functional

L L 2
/0 (Ef — Ws)dx = /0 (;k (gZ) — qu) dxr = extremum.

The Euler-Lagrange differential equation is of the form

af 9 of d u
=—q =

ou _%311@ o

Oz &rzo’

from which the steady state heat diffusion governing equation emerges as

0%u

k— =0.
0x2 +a

The general mathematical model is obtained by integrating twice,

u(z,t) = —%xQ + ax +b.

The constants of integration may be resolved by boundary conditions. Let us
assume that both ends of the beam are kept at constant temperatures. Note
that the fact of assuring the temperature stays constant at both ends means
that there is a heat extraction or contribution by convection (or maybe radi-
ation) at those ends. These phenomena are not of our concern in this case as
they are external to our problem. Their behavior is simply manifested by the
temperature boundary conditions.

The boundary conditions of
U(O, t) = Tlau(Lvt) =T,

on the left end will imply
b="T.
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On the right end
u(L,t) = —%B Yal + T =Ty,

from which the second coefficient is resolved as
q

T, — T,
— 42" h
ot T T I

Finally, the specific mathematical model adhering to the conditions of con-
stant temperatures (77,75) at both ends and generated heat (¢q), becomes
< q T, =T

L—|—)a:+T1.

U(],‘,t):—ix2+ Qk L

2k
This is also known as the heat conduction equation. Two sub-cases of this
mathematical model are considered. If there is no internal heat generation,
q = 0, then the solution is simply a linear temperature distribution.

Ty — T,
u(x,t) = %:p +T.

If there is internal heat generation, but both side temperatures are the same,

q o q

)= —— =

ul@t) = —gpa+ o

and the solution is a quadratic distribution above the temperatures on the

side.

LZL’+T1,

Figure 11.8 shows the temperature profile in the beam along its axis. The
physical components, (k, L) were unity for visualization purposes. The top
curve is the sub-case when the two side temperatures are the same, T} = Ts,
the second curve is the sub-case with different side temperatures and the third
curve, the line represents the case when there is no internal heat generation,
qg=0.

The above mathematical model may be extended to the transient case,
when the change of the temperature still depends on time, hence its temporal
derivative also arises. Then the equation becomes

oz 1T P

The new coefficients are the density per unit volume, p, and the specific heat,
¢, of the material of the body. Furthermore, the transient model without a
generating source is described by the form

ou_ on
a2~ "ot

This form is most commonly known as the heat equation whose algebraic
solution follows the techniques used in the wave equation. In those earlier
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FIGURE 11.8 Temperature distribution in beam

solutions, however, we largely ignored the physics by assigning unit values for
physical quantities.

While that approach was useful in producing simplicity in the model gen-
eration, the proper way is to transition from a physical to a dimensionless
mathematical governing equation. This process will be demonstrated in con-
nection with the heat equation in the next section.

11.6.1 Dimensionless heat equation

The physical components of the heat equation are of different dimensions. Let
us introduce the thermal diffusivity coefficient in the form of

K= —,
cp
where the right-hand side terms were all defined above. With this, the heat
equation is written as
%u  Ou

"ox2 T ot
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The first step creating a dimensionless heat equation is to analyze its compo-
nents using a consistent system of units. Using the SI system, the temperature
is in Kelvins, time is in seconds and distance in meters. The ST unit (denoted
by the bracket) of the diffusivity coefficient from the units of its components

becomes )

sec’
With this, the left-hand side of the heat equation is measured as

[8211}_m2K K

ks | = — =
02 secm?  sec

The right-hand side is simply the rate of change of the temperature,

{81;} _ K

| sec’
hence the physical equation is dimensionally correct.

The transformation process is in essence the removal of dimensions from
the physical equation by a specific normalization. Note that the independent
variables, distance (z) and time (¢) also have dimensions. Assuming that the
beam has physical length L, it is natural to normalize the spatial independent
variable as

_ oz

T=—,

L

which produces a dimensionless spatial variable since [Z] = 1 . Let us assume
a certain time 7' for normalization purposes, without specifying its value yet.
Then

_ t

t = ?,
which is also a dimensionless time variable, [f] = 1. Finally, with a specific
temperature U, we obtain

. u

U= —,

U
and [u] = 1. The value of U is usually the maximum temperature feasible for
the physical scenario being modeled, somewhat akin to the length normaliza-
tion in earlier sections.

The derivatives of the heat equation are computed in terms of the dimen-
sionless variables as

ou _ ouom o
ot Ou dt ot
Differentiating and substituting result in
ou_Uom
ot T ot
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Similar approach on the spatial derivative brings

Ou  Oududr
dr  OudT dx’
and
ou Udu
dr LIt
Repeating this step yields the second derivative as
0%u U 0%*u
dr2 L2097

Finally, substituting into the physical heat equation we obtain
Uodu Uou
R—Fm—— = ——.
L2 oz T ot
We select the normalization time variable as

L2

K

T

which is dimensionally correct, [T] = sec. Substituting and shortening result
in the mathematical, dimensionless heat equation as

o’u  ou

oz> ot
This is now amenable to purely algebraic solution; however, the results must
be reformulated in physical terms. For example, the range of the spatial

results is
z € (0,1),

from which the physical location is easy to recover by multiplication by L.
Similarly, the dimensionless temperature result is simply scaled back by the
multiplication by U.

On the other hand, the physical time solution component recovery is more
difficult, requiring

While this process was demonstrated in connection with the heat equation,
the technique transcends the application areas we discussed. For example,
the wave equation may also be rendered dimensionless by using the approach
presented herein.

Furthermore, despite the apparent tediousness of the process, in certain real
life applications it may be necessary. Many computational mechanics solu-
tions discussed in the next chapter, are executed by software tools devised to
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be industry independent, and as such, unaware of dimensions and units. It is
the users’ responsibility to provide the input data in a dimensionless fashion,
or at least in a consistent system of units.

Finally, the computational solutions used in large-scale engineering applica-
tions apply numerical methods whose accuracy is dependent upon the range of
the terms of the variables. Hence the inherent scaling of the process increases
the quality of the solution.
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Computational mechanics

The algebraic difficulties of generating a mathematical model for various phe-
nomena in the last chapter were considerable and may become insurmountable
in real-world problems. Computational mechanics is based on the discretiza-
tion of the geometric continuum and describing its physical behavior in terms
of generalized coordinates. Its focus is on computing numerical solutions to
practical problems of engineering mechanics.

In order to support the engineering mechanical applications following in the
later sections, this chapter starts with their common computational solution
technique, the method of finite elements. Computational solutions for elastic
bodies, heat conduction and fluid mechanics will be discussed in detail.

12.1 The finite element technique

We introduced the concept of the finite element method as an approximate
solution to variational problems in a one-dimensional setting in Section 7.7.
The practical importance of the method is in its two- and three-dimensional
extension, called the finite element technique, the subject of this section. The
Lagrangian formulation used in the next sections for the three-dimensional
elasticity, heat conduction and fluid mechanics problems is a generalization of
the basis function and discretized approach of the finite element method.

Computational solutions via the finite element technique achieved an unpar-
alleled industrial success. The topic’s implementation details cover an exten-
sive territory [13]; hence, we will discuss only the main components here.

These common, application-independent components are:
- automatic discretization of the geometric domain by finite elements,
- computation of the basis functions used in the approximate solutions,
- computation of finite element matrices,
- agssembly of the finite element system matrices, and
- solution of the arising linear system or eigenvalue problem.
They are described in detail in the following sections.

237
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12.1.1 Finite element meshing

The discretization of a generic three- or two-dimensional domain is usually by
finite elements of simple shapes, such as tetrahedra or triangles. The foun-
dation of many general methods of discretization (commonly called mesh-
ing) is the classical Delaunay triangulation method. The Delaunay triangu-
lation technique in turn is based on Voronoi polygons. The Voronoi polygon,
assigned to a certain point of a set of points in the plane, contains all the
points that are closer to the selected point than to any other point of the set.

FIGURE 12.1 Delaunay triangularization

In Figure 12.1 the dots represent such a set of points. The irregular (dotted
line) hexagon containing one point in the middle is the Voronoi polygon of
the point in the center. It is easy to see that the points inside the polygon
are closer to the center point than to any other points of the set. It is also
quite intuitive that the edges of the Voronoi polygon are the perpendicular
bisectors of the line segments connecting the points of the set.

The union of the Voronoi polygons of all the points in the set completely
covers the plane. It follows that the Voronoi polygons of two points of the
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set do not have common interior points; at most they share points on their
common boundary.

The definition and process generalize to three dimensions very easily. If the
set of points are in space, the points closest to a certain point define a Voronoi
polyhedron.

The Delaunay triangulation process is based on the Voronoi polygons by
constructing Delaunay edges connecting those points whose Voronoi polygons
have a common edge. Constructing all such possible edges will result in the
covering of the planar region of our interest with triangular regions, the Delau-
nay triangles.

The process starts with placing vertices on the boundary of the domain
in an equally spaced fashion. The Voronoi polygons of all boundary points
are created and interior points are generated gradually proceeding inward by
creating Delaunay triangles. This is called the advancing front technique.

The process extends quite naturally and covers the plane as shown in Figure
12.1 with six Delaunay triangles where the dotted lines are the edges of the
Voronoi polygons, and the solid lines depict the Delaunay edges. It is known
that under the given definitions no two Delaunay edges cross each other.

Finally, in three dimensions, the Delaunay edges are defined as lines con-
necting points that share a common Voronoi facet (a face of a Voronoi poly-
hedron). Furthermore, the Delaunay facets are defined by points that share
a common Voronoi edge (an edge of a Voronoi polyhedron). In general,
each edge is shared by exactly three Voronoi polyhedra; hence, the Delau-
nay regions’ facets are going to be triangles. The Delaunay regions connect
points of Voronoi polyhedra that share a common vertex. Since in general
the number of such polyhedra is four, the generated Delaunay regions will
be tetrahedra. The triangulation method generalized into three dimensions is
called tessellation.

12.1.2 Shape functions

We will demonstrate the finite element technique by assuming that the meshed
domain in the prior section represents an irregularly shaped membrane prob-
lem, and only out of plane deformations of the membrane are considered. This
will simplify the presentation of the technique while still capturing its intrica-
cies. The three-dimensional elasticity formulation is simply a generalization
of the process presented below.
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In the introduction of the finite element method in Chapter 7, we used basis
functions to describe the approximate solutions. In order to approximate the
solution inside the domain, the finite element technique uses a collection of
low order polynomial basis functions. For a triangular element discretization
of a two-dimensional domain, as shown in Figure 12.2; bilinear interpolation
functions are commonly used in the form:

u(z,y) = a+ bx + cy.

Here u represents any of the ¢, T or p physical solution quantities introduced
in the past three sections.

In order to find the coefficients, let us consider a triangular element in the
2 —y plane with corner nodes (21,y1), (22,y2) and (23, y3). For this particular
triangle we seek three specific basis functions NV;, called shape functions in the
finite element field, satisfying

Ny + No+ N3 = 1.

We also require that these functions at a certain node point reduce to zero at
the other two nodes. This is called the Kronecker property and is presented as

N — 1 at node 1,
* 71 0 at node # .

Furthermore, a shape function is zero along the edge opposite to the particu-
lar node at which the shape function is non-zero.

The solution for the nodes of a particular triangular element e can be
expressed in matrix form as

Uy 1z a
Ue = |uz | = [1ax2 92 b
us 1 a3 ys c

This system of equations is solved for the unknown coefficients that produce
the shape functions

-1

a 1z Uy Nigi Nig Nig| | w
b| = |(1zoye ug | = | Nag Noo Nog | | us2
& 1 T3 Ys us N371 N372 N373 us

By substituting into the matrix form of the bilinear interpolation function

a Nigi Nigp Nig| | w
u(z,y)=[lay] |b]| =[1zy] | Nog Nao Nog | |uz |,
c N3 1 N3o N33 | |us
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we get

Uy
U(.T7y): [N1 N2 N3] us
us

Here the Ny, No, N3 shape functions are

Ni(z,y) = N1+ Noix + N3y,
Na(x,y) = N1+ Napx + N3y,

and
Ns(z,y) = N3+ Nasz + N3 3y.

The shape functions, as their name indicates, solely depend on the coordinates
of the corner nodes and the shape of the particular triangular element of the
domain. With these we are able to approximate the solution value inside an
element in terms of the solutions at the corner node points as

u(z,y) = Ni(z,y)ur + Na(z,y)uz + N3(z, y)us.

The shortcoming of this direct approach is that the coefficients of the shape
functions are different for each element and they would have to be computed
for all elements in the domain.

‘x3’ y3
x'::}"_?

V

v
=

FIGURE 12.2 Parametric coordinates of triangular element
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It is practical therefore to generate the shape functions for a standard,
parametrically defined element. In that case, the shape functions and their
derivatives may be pre-computed and appropriately transformed as was orig-
inally proposed in [20]. Let us define a parametric coordinate system for the
triangular element as shown in Figure 12.2.

The relationship between the geometric and parametric coordinates is defined
by the bidirectional mapping

r=z(v,w),y = y(v,w)

and
v =v(r,y),w =w(z,y).

The v axis is directed from node 1 with coordinates (z1,y1) to node 2 with
coordinates (z2,y2). The w axis is directed from node 1 with coordinates
(z1,y1) to node 3 with coordinates (z3,ys). The pairing between the geomet-
ric and parametric coordinates of the nodes of the triangle is shown in Table
12.1.

TABLE 12.1
Coordinate pairing of
triangular element

node =z y v w

1 1 Y 0 0
2 T2 Y2 1 0
3 T3 Y3 0 1

Let us now compute the shape functions in terms of these parametric coor-
dinates:
Ni(v7 U)) = Nz (U(SC, y)7 ’UJ(IL’, y)) .

Specifically, we choose

Ni(v,w) =1—-v—w,
No(v,w) = v,

and
Ns3(v,w) = w.

These shape functions also satisfy the Kronecker property stated above and
the conditions of polynomial completeness:



Computational mechanics 243

and
3
Z Ni(va w)yl =Y.
=1

The last two equations imply that the location of any point inside the element
will also be represented by these shape functions as
x = Ni(v,w)z1 + No(v,w)ze + N3(v, w)xs,

and
y = Ni(v,w)y1 + Na(v,w)ys + N3(v, w)ys.

Such elements are called iso-parametric elements since both the geometry and
the solution function inside the element are approximated by the same para-
metric shape functions. Substituting the shape functions we obtain

x=(1—v—w)r +vre+wrs =1z + (v2 — x1)v + (3 — 21)w,
and
y=Q0—-v—wyr +vyz+wys =y1+ (Y2 — y1)v + (ys — y1)w.

This formulation is a crucial component of the standardized element matrix
generation as we will see it in the next section.

12.1.3 Element matrix generation

In order to compute a particular matrix for a finite element, we consider all the
corner nodes specifying the sides bounding a particular element. For example,
the mass of an element is described by the elemental matrix

M, = p// N(xa y)TN(may)dxdyv
z,y€D,

where the N(x,y) matrix is the local shape function matrix of the particular
element, D, is its geometric domain and p is the density of the material.

Using the parametric coordinates, however, the above elemental mass matrix
integral may be evaluated as

M, = p/;o /w:O N (v, w)T N (v, w) det (ng dwdv.




244 Applied calculus of variations for engineers

The matrix of the determinant, called the Jacobian matrix, is computed as
follows

For our triangular element, this is

_ | T2 = X1 X3 — T
Y2 — Y1 Ys — Y1
and
det(J) = (v2 — x1)(ys — y1) — (w3 — 21)(y2 — y1)-
This is a different value for each element. However, since it is a constant, it
could be moved outside of the integral which will be important. Its value is
indicative of the quality of the finite element. A very small value indicates an

ill-shaped finite element that will be detrimental to the solution quality as we
will see later.

Since the matrix of the shape functions is organized as

jV@hW): UVLNQA%],

the N (v, w)” N(v,w) product needed for the mass matrix is of the form

NNy NFNy NI N3
N(v,w)"N(v,w) = | Ny Ny NJ Ny NI N
NI Ny NI Ny NI N3

These terms are only functions of the v, w parametric variables; hence, they
may be pre-computed as

1-v—w)? (1—-v—wv(l-v—ww
N(v,w)'Nw,w) = | v(1l —v—w) v? vw
w(l —v—w) wv w?

The matrix is symmetric and the integral over the parametric domain of the
triangular finite element becomes

M, = pdet(J)/1 /1UN(v,w)TN(v,w)dwdv.

v=0 Jw=0
In this form, the evaluation of the integrals is still cumbersome due to the
variable upper limit of the inner integral. They may be further transformed
to enable easier integration by the substitution

and
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This will of course modify N(v,w), a function of v,w, to N(s,r), a function
of s,r and brings the consequences

1
dv = ids

and
1—vw

5 dr.

dw =

Finally, the integrals become

1

1
1 1 1
M, = pdct(J)/ 3 N(s,7r)TN(s,7) (4 - 43) drds.
s=—1 r 1

These may now be easily integrated for the standard element a priori and
only once. During computation of the finite element solution, the standard
element matrix is multiplied by values in front of the integrals that are char-
acteristic to the shape of the particular element. This is a fundamental aspect
of practical finite element technique.

The generation of the stiffness matrix will require the computation of a
matrix containing the derivatives of the shape functions. For our simplified
case, the matrix is of the form:

ON; ONy ONj
dx Ox Oz
B(z,y) =

ON; ONy ONj
dy Oy Oy

Since the shape functions are defined in terms of the parametric coordinates,
the derivatives of the local shape functions are computed by using the chain
rule as

ON; _ ON; 9z ON; 9y
v Ox dv Oy v

and
8N¢ o 8NZ ox 3N1@

ow  Oxr dw ' 9y dw’

These relations may be gathered as

ON; 9z Oy
-k
ow J ow Ow

The first term on the right-hand side is
[ 9z Oy
L Ow Ow
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as we found it earlier. Hence

ow

and

ON; ON;

] (8]

dy ow

The inverse of the Jacobian matrix may be computed by
-1 _ adj(J)
det(J)’

This equation clarifies the earlier warning comment about the numerical prob-
lems arising from elements with a very small Jacobian determinant that is in
the denominator. Hence, we now have arrived at the B matrix with shape
function derivatives with respect to the parametric coordinates as

8N1 8N2 8N3
Jv Ov  Ov

B(v,w) = J&1
3N1 8N2 BN:;
ow Ow Ow

Using the terms of the Jacobian matrix we obtained earlier, the adjoint is

ad»(JT): Ys — Y1 T1 — 3
J Y1 — Y2 T2 —T1 |’

and the determinant becomes

det(J) = (z2 — x1)(ys — y1) — (y2 — v1) (@3 — z1).
Therefore, the inverse matrix contains the element specific coordinates. It is
easy to find from the preceding that

0N, ON,
—=-1,—=-1
v T Ow ’
0Ny ON,
—a. — ]-7 . = 07
ov ow
and ON;  ON.
3 3
—=0,—=1
v " Ow
For our specific element, we obtain
-1 |—110
B(v,w)=J {_101}

The elemental stiffness matrix, with the inclusion of the material specific elas-
ticity matrix D, may now be computed as

1 1—v
K, = det(J)/ / B(v,w)T DB(v, w)dwdv.
v=0 Jw=0
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This element stiffness matrix is of order 3 by 3 for our triangular element with
a scalar field solution.

The integral transformation shown in connection with the mass matrix is
also executed here as

N - 11
K, :det(J)/ f/ B(s,r)" DB(s,r) | — — —s | drds.
s=—1 2 r=—1 4 4

However, due to the content of the B matrix and the presence of the elastic-
ity matrix, this integral cannot be evaluated a priori; it has to be computed
during the solution. For the sake of efficiency, the integrals are numerically
evaluated, usually by Gaussian quadrature.

The integrals are replaced by weighted sums and the integrand is evaluated
at strategically selected points called the Gauss points:

1 1
,det ZCZZCJ (si,rj)DB(si,15) (4 — 4si> .

i=1 j=1

Table 12.2 shows the s; = t;,7; = t; Gauss point locations and corresponding
¢; weights. Their computation was explained in Section 5.4.1.

TABLE 12.2

Gauss points and weights

n 1 ti C;

1 10 2

2 1 —0.577350 1

2 2 0577350 1

3 1 —0.774597 0.555556
3 20 0.888889
3 3 0.774597  0.555556

—0.861136 0.347855
—0.339981 0.652146
0.339981 0.652146
0.861136  0.347855

N N
[ENECVE R

For very simple elements, first order (n = 1) integration suffices. For ele-
ments representing more difficult physics, the second and third order formulae
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are used. Fourth order integration is sometimes used for quadratic or higher
order elements.

Finally, the elemental load vector is also obtained by integrating with the
shape function matrix as

1—v
= det(J / N (v, w) fdwdv.
v=0 Jw=

Here f is the vector of forces acting on the nodes of the element

i
=1/
f3

We are now in the position to assemble the elemental matrices and obtain the
solution of the problem on the complete domain.

12.1.4 Element matrix assembly and solution

Since the element matrices have been developed in terms of the local (v, w)
parametric coordinate system, before assembling they must be transformed
to the global (z,y) coordinate system common to all the elements. The coor-
dinates of a point in the two systems are related as

T v
y| =T |w
1 1
The transformation matrix is formed as
Uy Wy X1
T= v, wyy1|,
0 01
where
V=gt vyg
and

W= Wyl + WyJ

are the vectors in the global system defining the local parametric coordinate
axes. The point (21, y;) defines the local element system’s origin as was shown
in Figure 12.2.

The same transformation is applicable to the solution values. The global
solution values are related to the local elemental solution values by the same
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transformation matrix in the form of

Ue,z Ue,v
Uey | =T | Uew
1 1

Hence, the element solutions in the two systems are related as
ud = Tu,

or
e = T ud.

The u¢ notation refers to the element solution in the global coordinate system.

Let us now consider an elemental solution with the local element matrix
and the local load vector F, as

K.u, = F,.

The relationship between the load vector in local terms and its version in the
global coordinate system is similar:

F9=TF,,

or
F, =T 'FY.

Substituting into the elemental solution, we obtain
KT ' =T""F9,
Pre-multiplying by T" and exploiting the emerging identity matrix results in
TK.T 'uf =FY,

or
9,9 — K9
Kfug = F9.

Here
K¢ =TK./7T "

is the element matrix transformed to global coordinates. This transformation
follows the element matrix generation and precedes the assembly process.

Finally, the K global stiffness matrix is assembled as

ge’

K= zm: Ly KILL
e=1
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where Ly, is a Boolean matrix mapping the element local node numbers to
the global node numbers. If, for example, the element is described by nodes
1, 2 and 3, then the terms in K¢ contribute to the terms of the 1st, 2nd and
3rd columns and rows of the assembled, global K matrix. Let us assume that
another element is adjacent to the edge between nodes 2 and 3 whose third
node is numbered 4. The second element’s matrix terms will contribute to
the 2nd, 3rd and 4th columns and rows of the global matrix.

The individual element matrices are mapped to the global matrix that is of
size 4 by 4, reflecting the presence of the 4 node points as

Ki(1,1) Kq1(1,2) K41(1,3) 0
L KILT — Ki1(2,1) K1(2,2) K1(2,3) 0
gett1Hge Ki1(3,1) K1(3,2) K1(3,3)0 |’
|0 0 0 0]
and ~ _
0 0 0 0
I KL — 0 Ko(1,1) Ka(1,2) Ka(1,3)
getr2ge 0 K2(2,1) K5(2,2) K2(2,3)
| 0 K2(3,1) K5(3,2) K5(3,3) |

Here the subscript is the element index e = 1,2 and the row, column indices
in the parenthesis refer to the local element node numbers. The assembled
global finite element matrix is then

Kl(lal) K1(132) K1(173) 0
K K1(2,1) K1(2,2) + Ko(1,1) K1(2,3) + K2(1,2) K»(1,3)
N Kl(gul) K (372)+K2( 71) K1(3a3)+K2(272) K2(273) ’
0 K5(3,1) K5 (3,2) K>5(3,3)
The assembled global load vector is similarly obtained:
Fi(1)
F( )+ F»(1)
g _
"= ZLQQF ~ | BB+ RE)
Fy(3)

The notation convention is the same as in the element matrix assembly.
The global solution is then obtained from the matrix equation

Ku=F,

where K is the global stiffness matrix and F' is the global force vector. The
global solution vector is

U
Uz
us
Uq
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and the solution inside of a particular element is

u(®,y) = Njuj + Naus + Nyuj.
The superscript indicates the shape functions and node point values asso-
ciated with a particular (i-th) element. For the first element in the above

hypothetical two element model, ujl = u;;7 = 1,2,3 and for the second ele-
ment, u? =wujy1;5 =1,2,3.

Naturally the M matrix is similarly transformed and assembled as
_ T
M= LyeMSLL.
e=1

This process is the same for any number of elements contained in the finite
element discretization of the geometric model.

12.2 Three-dimensional elasticity

One of the fundamental concepts necessary to understanding continuum
mechanical systems is a generic treatment of elasticity described in detail in
the classical reference of the subject [17]. When an elastic continuum under-
goes a one-dimensional deformation, like in the case of the beam discussed in
Section 11.3, Young’s modulus was adequate to describe the changes.

For a general three-dimensional elastic continuum we need another coeffi-
cient, introduced by Poisson, to capture the three-dimensional elastic behav-
ior. Poisson’s ratio measures the contraction of the cross-section, while an
object such as a beam is stretched. The ratio v is defined as the ratio of the
relative contraction and the relative elongation:

r’ ol
Here a beam with circular cross-section and radius r is assumed. Poisson’s
ratio is in the range of zero to 1/2 and expresses the compressibility of the
material. The two constants are also often related as

_ E
m= 2(1+wv)’
and

FEv
(1+v)(1-2v)

Here p and \ are the so-called Lamé constants.

>\:
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In a three-dimensional elastic body, the elasticity relations could vary sig-
nificantly. Let us consider isotropic materials, whose elastic behavior is inde-
pendent of the material orientation. In this case, Young’s modulus is replaced
by an elasticity matrix whose terms are only dependent on the Lamé constants
as follows

A+20 A A 000
A A+2u A 000
A A A+2u000
0 0 0 u00
0 0 0 0po
0 0 0 00

Viewing an infinitesimal cube of the three-dimensional body, there are six
stress components on the element,

S
I

The first three are normal and the second three are shear stresses. There are
also six strain components

The first three are extensional strains and the last three are rotational strains.
The stress-strain relationship is described by the generalized Hooke’s law as

o = De.

This will be the fundamental component of the computational techniques for
elastic bodies. Let us further designate the location of an interior point of the
elastic body with

[
£($7y7z):$l+yz+zkz Yyl
|z
and the displacements of the point with
K7
u(z,y,2) =ui+vj+wk=|v
w
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Then the following strain relations hold:

_
= or
ov
€y = Fy,

and
o
€, = P

These extensional strains manifest the change of rate of the displacement of
an interior point of the elastic continuum with respect to the coordinate direc-
tions.

The rotational strains are computed as

o, ow
Tv2 T 5, oy’
o, ow
’yl'Z - az al’ )

and
_ou o
Yoy = oy Oz’

These terms define the rate of change of the angle between two lines crossing
at the interior point that were perpendicular in the undeformed body and get
distorted during the elastic deformation.

The strain energy contained in the three-dimensional elastic continuum is

€x

€y

1 1 €
ES:* TdV:* x z lyz Txz Tx1 ? dV

2‘/‘/g§ 2/‘/[0' O'yO' TyT Ty] ~

Yz
Yz
Yy

We will also consider distributed forces acting at every point of the volume
(like the weight of the beam in Section 11.3), described by

fa
i:fwl+fyl+fzkz fy
Iz

The work of these forces is based on the displacements they caused at the
certain points and computed as
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W = /deV /uvw fy av.

In order to evaluate the dynamic behavior of the three-dimensional body, the
kinetic energy also needs to be computed. Let the velocities at every point of
the volume be described by

i
a(x,y,z) =i+ v + k= | 0
i

With a mass density of p, assumed to be constant throughout the volume, the
kinetic energy of the body is

1
Ey==p / wludv.
2" Jy

We are now in the position to write the variational statement describing
the equilibrium of the three-dimensional elastic body:

I(u(z,y,2)) = / ’ (Ex — (E, —W))dt = extremum,

t1

which is of course Hamilton’s principle extended with the external work.

The unknown deformation u of the body at every (z,y, z) point is the sub-
ject of the computational solution discussed in the next sections.

12.3 Mechanical system analysis

We now consider a mechanical system of a continuum and seek the deforma-
tion at any point inside the system. The solution will be obtained by finding
an approximate solution of a variational problem in the form of

n
’y7 Z 5y7

The yet unknown coefficients, the q, values are displacements at ¢ = 1,2,.
discrete locations inside the volume. These are also known as generahzed dlS—
placements and discussed in an earlier section [14].
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The variational statement in detail is
to 1 1
I(u) = / / (pitT?l —(zaTe— qu)) dV dt = extremum.
t Jv \2 2 =

Let us organize the generalized displacements as

q= -1,

where, in adherence to our three-dimensional focus
i,z
Qi = | %y
L i,z

Using this, the approximate solution becomes

u(x,y,z) = Nq

with the matrix of basis functions

Ny 0O O ...N, 0
0 0N ..O 0N,

The basis functions are usually low order polynomials of z,y, z as shown in

Section 12.1.2.

Let us apply this to the terms of our variational problem, starting with the
kinetic energy. Assuming that the velocity is also a function of the generalized
velocities,

w(z,y,z) = Ng,

where

SN
Il

we obtain
1 1
E, = / —puTudvV = =gt / NTpNavg.
Vv 2 27 Vv -
Introducing the mass matrix

M = / NTpNdv,
14
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the final form of the kinetic energy becomes

1
Ep = =¢"' Mg q.
2=
Now let’s focus on the strain energy. Note that the strain is now also expressed

in terms of the basis functions. Hence

Z?ﬂltaaja\cf
ik
Zl 14,

€(N) = i 1(1 <8N+%7J;7> ’
Z'L lq (8N+%7]J\f)

Zz lq <3N+%7JZ)

or in matrix form

where the columns of B are

With this, the integral becomes

/ ' (N)De(N)dV = / q¢" B" DBqaVv.
v v -
The total strain energy in the system is
L T
E, = —q B DBdVyg.
27 Vv -
Introducing the stiffness matrix of the system as
K= / BTDBav,
v

the strain energy is of final form

1
E,=>¢"Kq.
54 4

A similar approach on the external work yields

We:/ ¢'NT fav.
L4 L



Computational mechanics 257

Introducing the active force vector on the system as

F:/Ndev,
L L

this term becomes

W, = QTF.

We are ready to find the value of the unknown solution components and will
use the extended form of Lagrange’s equations of motion

d OB,  0E, OW.

dt8g+6g_6g'

The first term is evaluated as

OF)

— = Mg.
4 1
Then
d
—(Mgq) = Mgq.
g M) = Mg
Here the generalized accelerations are
4
Gg=1...
4,
The second part results in
0E,
- _ K
dq 4
and the right-hand side brings
w. _ .
9q
The final result is
MG+ Kq=F.

This is the well-known equation of the forced undamped vibration of a three-
dimensional elastic body.
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12.4 Heat conduction

While staying on the mechanics territory, we now explore the area of heat con-
duction. This phenomenon occurs when the temperature between two areas
of a body differs. In this application, every point in space is associated with
a scalar quantity, the temperature, hence these types of problems are called
scalar field problems.

For our discussion, we will assume that the body does not deform under the
temperature load. This assumption, of course, may be violated in real life.
Serious warping of objects left in the sun is a strong example of that scenario.

Two more restrictions we impose. We’ll consider two-dimensional problems
for simplification of the discussion. We will also only consider the steady state
solution case, when the temperature at a certain point is independent of the
time. The analytical foundation of this scenario was presented in Section 11.6
in connection with the beam.

The 1D heat conduction problem presented in Section 11.6 may be gener-
alized to two dimensions as [4]

o*T  9°T
k25 +25)+Q=0,
(3962 dy? > “
where the temperature and source are now functions of two variables,

T =T(zy),Q=Q(z,y).
The k is the thermal conductivity of the material of the object which in gen-
eral may be a function of the location as well, but considered to be constant
here.
This is in essence Poisson’s equation in the form of
—kAT (z,y) = Q(=,y).

Following Section 5.2 where we obtained the variational form of Poisson’s
equation, the variational form of the heat conduction becomes

//D (k; ((?92)2 + (Zf) - TQ) dady = extremum.

Following the avenue charted in the last section for the elasticity problem, we
will approximate the temperature field in terms of basis functions by

=1
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where T; are the temperatures at the discretization points. Then

oT(z,y) "IN,
or ZTl ox’

i=1

and

or "~ ON;
(z,y) _ ZTi i
Ay —~ Oy
Here T; = T'(x;,y;) are the temperatures at the discretization locations in the
domain. We introduce a vector of these temperatures

o
T=1...
_Tn

We also build a B matrix of the basis function derivatives with columns

r oN;
Bi = | §X,
L Oy

Finally we also concatenate the NV; basis functions into the matrix N

N=[N...N,].

This architecture of the N matrix is simpler than in the case of the elasticity,
reflecting the fact that this is a scalar field problem. The elasticity was a vec-
tor field problem as the solution quantity at each point was the displacement
vector of three dimensions.

Utilizing these matrices we write

T(x,y) = NT,

(g:)z + (g)Q — (BD)" BT,

and substituting into the variational problem we obtain

1
/ / <k2TTBTBT - QNT) dzdy = extremum.
D

Introducing a conductivity matrix of

K = / / kBT Bdxdy,
D

as well as a source vector of

Q://dQNdxdy,
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we obtain the optimization problem of
I(T) = %ITKI — QT = extremum.
The solution is obtained from a linear system of equations
KT =Q.

This is the computational solution of the two-dimensional heat conduction
problem. This two-dimensional process is easily extended to three dimensions
with identical computational details.

12.5 Fluid mechanics

As a final application, we discuss a phenomenon when fluid is partially or
fully surrounded by an external structure and the dissipation of energy into
the surrounding space is negligible [19].

Assuming small motions, the equilibrium of a compressible fluid inside a
cavity is governed by the FEuler equation derived in Section 10.5

pu = *V]?,

where i is the acceleration of the particles and p is the pressure in the fluid.
Furthermore, p is the density and V is the differential operator. The explicit
vector notation is again omitted for the physical vectors, but the linear alge-
braic vectors are marked as such.

We also assume locally linear pressure-velocity behavior of the fluid as

p = —bVu,

where b is the so-called bulk modulus related to the density of the fluid and
the speed of sound. Differentiating twice with respect to time and substitut-
ing the Euler equation, we get Helmholtz’s equation describing the behavior

of the fluid:
1 1
-p=V (Vp) .
b p

The following boundary conditions are also applied. At a structure-fluid inter-
face
dp

o — Py, (12.1)
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where n is the direction of the outward normal. At free surfaces:

u=p=0.

Since the equilibrium differential equation of the physical phenomenon is
given at this time, the inverse problem approach introduced in Chapter 5 will
be used again. Accordingly, for the differential equation of

Au =0,

the variational problem of

I(u) = (Au, u)

applies. Here the inner product is defined over the continuum. For our case,

this results in
1. 1
/// <p - -V Vp) pdV = 0. (12.2)
v \b P

Following the earlier sections, we will also assume that the pressure field is
approximated by basis functions as:

n
p(x,y,2) =Y Nip; = Np.
i=1
The same holds for the derivatives:

Pz, y,2) = Np.
Separating the two parts of Equation (12.2), the first yields

1 1 1
/ —ppdV = / —ppdV = pT / “NTNAVp.
1% b \% b - Vv b -

Introducing the mass matrix
LT
M= [ =N*'NdV,
v b
this term simplifies to
1. T e
—ppdV = p* Mp.
v rE

Let us now turn our attention to the second part of Equation (12.2). Inte-
grating by parts yields

1 1 1
—/ (V : Vpp) dV = / —Vp-VpdV — / —VppdS.
v \P v P s P
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From the above assumptions, it follows that

Vp = VNp,
and we obtain

1
p’ / (VNT) VNAV p+p" / NTii,dS.
- Jv \pP -~ Js

Here the boundary condition stated in Equation (12.1) was used. Introducing

K= 1VNTVNdV,
v P

the first part simplifies to

QTKB.

The force exerted on the boundary by the surrounding structure is

F= / NTii,dS.
s
Substituting and reordering yields

p"Mp+p"Kp+p'F=0.

Finally, the equilibrium equation is

Mj+Kp+F =0.

This, as all the similar problems of this chapter, may be solved by efficient
numerical linear algebra computations and will not be discussed further here.

In conclusion, let us emphasize the fact that in all three mechanical engi-
neering disciplines (structural elasticity, heat conduction and fluid mechanics)
we used the same computational technique to model the behavior of the phys-
ical phenomenon over the geometric domain.

Furthermore, it is important to notice the finite element technique’s tran-
scendence of the multiple engineering disciplines. For example, as demon-
strated in [3], the governing equation in electrostatics is also Poisson’s equa-
tion, albeit the participating terms have different physical meaning.

The applicability of a certain variational problem to unrelated disciplines
is straightforward; one only needs to adhere to the differences in the physics.
This fact makes the techniques demonstrated in this book extremely useful in
modeling of various phenomena in diverse engineering disciplines.



Solutions to

Section 1.6

1.
Yy = %xZ + c1x + co.

2.
y=—22+c17 + ca.

3.
Y = C1T + Ca.

4.
y:clln|x|+%x+02.

5.
y=2—+5—12

6.
y = sin(4x).

7.
_ In|l4z|
Y= "2

8.

C1 214

Y= 8 + c2

9.
_ . - 1
y =c1e’ +cee”’ + 5.

10.
Y = C1 + CoT + %xz.

selected exercises
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Section 2.5

1.
y = V8x — 2.

2.
y = t2cos(kmz), k =1,2,3,..

3.
y = i\/gcos(kx), k=1,23,..

4.
y = ¢1 cos(x) + z%"

5.
(=)’ + (y —c2)? = N2

6.
y = Acosh(*=).

7.
y = cos(x) + 2sin(z) — 1.

8.
_ 13,202 5. 1
y=g5r+ 35w gl — 13-

9.
Yy = (—2 ixlx/g)x + co.

10.
y = —1822 + 20z.

Section 3.6

1.
22Uy + T2 Uy + 2Yty + Y2y, = 0.

2.

Uy — gy = 0.



Solutions to selected exercises

3.

4.

Au = du;u = u(x,y, 2)

5.

1— 248 —

6.

Zyy = 0.

J= y2 + 22y & = —x? - 2xy;

7.

x=crel + cpe iy = czel + cqe

8.

z=cret + cpe 7ty = czet +cqet 2 = csel + cge”

—t

Section 4.5

6.

y(z) = aeVE + be= V2% 4 ccos(v/2x) + dsin(v/2x).

Section 5.4

1- %

.1323/” +
d

2- E

gl

xj—g} + (-1 +a2)y =0.
Y + (22 = Ny = 0,\ = n?

(1—22)y” —ay + Ay = 0,\ = nZ

3.

d

dx

Y —axy’

4.

d
dz

x

e 7%]+Ae 2y=0.
+ Ay =0,A=2n.

_I - du} + e %y = 0.

oy +(1—2)y +dy=0,A=n.

”1_m2%]+\/1i7y:0'
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5. £ [1-a)%] + =0

(1 —22)y" — 22y + Ay =0, A =n(n+1).

They are the Bessel, Chebyshev, Hermite, Laguerre and Legendre equa-
tions, in order.

Section 6.6
1. u(z,y,t) = ce MeFhoet VAT =Ky,

2. u(z,y) = 2\/a1x + /2 — a1y + as.
4. yo(z)=1- 15—4(2x —2%);y; = 1.

3
5. y2(z) = =2 (—2+ % )51 = 0.

Section 7.8

1.y = 3(z+2?%).



Notations

Notation

()

— =

8

® S Y e

(z,9), F(z,y)

Meaning

Function of one variable
Function of two variables
Radius of curvature
Acceleration of gravity

Vector in Cartesian coordinates

First partial derivative with respect to x
First partial derivative with respect to y

First parametric derivative
Second parametric derivative
Pressure

Arc length

One-dimensional spline function
Two-dimensional spline function
First derivative

Second derivative

Normal vector

Tangent vector

Bi-normal vector

Gradient operator
Laplace operator
Curvature
Geodesic curvature
Normal curvature
Mean curvature
Variation of integral functional
Christoffel symbols
Stress

Strain

Poisson’s ratio
Eigenvalue
Material density
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)
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Shape function derivative matrix
B-spline basis function
First fundamental quantities
Young’s modulus
Elasticity matrix
Active force

Critical buckling force
Green’s function
Strain energy

Kinetic energy
Potential energy
Integral functional
Moment of inertia
Jacobian matrix
Lagrange points
Stiffness matrix

Mass matrix
Momentum

Shape function matrix
Heat source

Surface area

Surface (traction) force
Temperature matrix
Volume

External work
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Index

angular momentum, 189, 191
Archimedes law, 198
auxiliary function, 4

axial strain, 225

axial vibration of beam, 97

B-spline, 158

basis functions, 117
Beltrami’s formula, 11
Beltrami’s solution, 28
Bernoulli, 16

Bessel equation, 110, 265
Bessel function, 110
Bessel functions, 93
bi-normal vector, 151
bilinear interpolation, 240
boundary conditions, 3
brachistochrone, 12
buckling, 222

bulk modulus, 261

CAD, 159, 172

CAM, 62, 172

cantilever beam, 221
catenary curve, 45
catenoid, 63

Chebyshev equation, 265
Chebyshev polynomials, 93
chord, 169

Christoffel symbols, 147
compressible fluid, 260
conservative systems, 180
constrained splines, 164
constrained variational problem, 38
control points, 161
curvature, 151

curvature vector, 151
cylindrical coordinates, 109

d’Alembert operator, 135
d’Alembert solution, 203, 220, 227
damping, 185
Delaunay triangles, 239
Dirac function, 132
direct method, 115
Dirichlet boundary conditions,
82, 132
dissipation function, 186

eigensolution, 85

eigenvalue, 85

electrical circuit, 185

electrostatic energy, 186

Euler, 22

Euler equation, 199, 260

Euler triangle, 144

Euler’s formula, 96, 101, 109

Euler’s method, 115

Euler-Lagrange equation, 6, 28

Euler-Poisson equation, 70

Extended Lagrange’s equations
of motion, 183

extremum of functional, 3

Fermat’s principle, 20

finite element matrix generation, 243
first fundamental quantities, 62, 142
first variation, 8

force potential, 180

functional derivative, 112

functional gradient, 112
fundamental lemma, 6

Galerkin’s method, 121
Gamma function, 110
Gauss points, 93, 247
Gauss quadrature, 93
Gaussian quadrature, 247
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generalized displacements, 255
geodesic curvature, 151

geodesic curve, 141

geodesic polyhedron, 145
gravitational potential, 189

great circle, 144

Greek asteroids, 196

Green’s function, 132

Green’s identity, 46, 59, 64, 66, 84
Green’s theorem, 132, 212

Hamilton’s principle, 176
Hamiltonian, 178
harmonic splines, 157
heat conduction, 258
helix, 148

Helmholtz equation, 261
hemisphere, 144
Hermite equation, 265
Hermite polynomials, 93
Hooke’s law, 214

inverse problem, 81

Jacobian matrix, 244
Jordan curve, 60

Kantorovich’s method, 126
kinetic energy, 16

knot points, 159

knot values, 159
Kronecker delta, 134
Kronecker property, 242

Lagrange multiplier, 37, 78, 83,
85, 87, 164

Lagrange’s equations of motion,
182

Lagrangian, 177

Laguerre equation, 265

Laguerre polynomials, 93

Lamé constants, 251

Laplace operator, 81, 82

Laplace transform, 95

Laplace’s equation, 106, 109

Legendre equation, 89, 265

Legendre polynomials, 91

Legendre test, 9
Legendre’s transformation, 175

mass-spring-damper system, 183
mean curvature, 60

mean-value theorem, 8

meshing, 238

minimal surfaces, 60

Minkowski space, 154

natural frequency, 204, 221

natural spline, 156

necessary conditions, 9

Neumann boundary conditions, 132
Newton’s law, 180

non-uniform splines, 159

normal curvature, 151

normal mode, 204

normal vector, 151

NURBS, 171

orbital trajectory, 191

parametric coordinate system, 248

parametric spline, 74

Plateau’s problem, 60

Poisson’s integral formula, 109

Poisson’s ratio, 251

polar coordinates, 106

polynomial completeness, 242

potential energy, 16

pressure, 260

principal curvature, 60

principle of minimal momentum, 22

principle of minimal potential energy,
42

Rational B-splines, 171
Ritz method, 117
Ritz-Galerkin method, 135

second variation, 9
shape functions, 240, 244
Snell’s law, 21

SOHO observatory, 196
spatial solution, 204
speed of sound, 261
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steady state heat conduction, 230
steady state solution, 258

strain, 214

strain energy, 222, 256

stress, 214

strong extremum, 9
Sturm-Liouville eigenproblem, 86
Sturm-Liouville equation, 87
Sturm-Liouville operator, 86
surface of revolution, 62

tangent constraints, 166
tangent vector, 151
tautochrone, 20
temperature field, 259
temporal solution, 204
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tessellation, 239

transversality condition, 27, 33, 35,
41

transverse vibration, 219

Trojan asteroids, 196

uniform parameterization, 162
uniform splines, 159

velocity, 260

weak extremum, 9
Webb space telescope, 196
weighted residuals, 121

Young’s modulus, 214
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