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NONLINEAR RANDOM WAVES IN FLUID,
AND THE MAIN MECHANISM OF THEIR EXCITATION

P S. Landa

Lomonosov Moscow State University

To describe the problem of the random nonlinear waves in fluid, we must know, exactly
or approximately, how occurs the process of the vortex separation. For this it is conveniently
to use models based on physical considerations and (or) some experimental data. The main
attention in this review will be attended to random waves, emerging, for example, at stall
flutter. Such waves often appear in fluid, and they are the main cause of many disasters in seas
and oceans.

As a rule, stall flutter is connected with the pulling phenomenon, and observed in systems
with two and (or) more degrees of freedom. In principle, in such systems both approximately
one-frequency (synchronous) mode, and many-frequency (asynchronous) modes (when each
mode oscillates with its natural frequency) are possible. But in the case of the pulling phe-
nomenon only one-frequency mode, corresponding to its natural frequency (see [1]) is stable.
Unlike to usual turbulence stall flutter is a self-oscillatory process.

The feedback in this process appears due to interaction between the fluid and the streamline
body.

It should be noted that wave motions in fluid can be of very complex character. In last years
a great interest appears to waves of an anomalously high amplitude — so called freak-waves,
and rogue-waves.

We assume that the main cause of such waves is also vortex separation.

Keywords: Nonlinear waves in fluid, vortex separation, stall flutter, disasters in seas and oceans,
pulling phenomenon, degrees of freedom, freak-waves, rogue waves, using the mathematical
models for approximate solution of the problem.

1. Introduction

It is well known that systems with random forces having a strong effect on the
investigated system are difficult both for analytical and numerical solution. In some cases
such solutions are impossible. The very important example is the phenomenon of vortex
separation and connected with it phenomenon of stall flutter. In this case to find even
average motion, as a rule, is impossible. Just such problems are considered in this paper
in detail. The consideration with using models allows us to understand the causes of many
disasters possible in such systems.
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There is a very important type of models, called by us «models of a phenomenon»
(see [2]). As a rule, equations describing these models are not isomorphic to the equations
for the simulated system, but they are possessed of a very important property: they are
based on experimental data which are known to us. Just such models are considered in this
paper. The existence of such models is conditioned by the universality of oscillatory and
wave processes. An assumption, that this universality exists really, and some reasonings
showing that it can exist, were made by L. Mandelshtam, S. Strelkov, and me. Although
these assumptions are not proved, numerous experiments show that they are valid. We
do not know any experiments showing that it is absent. The universality allow us to
understand the causes of the considered phenomena and find the means for attenuation of
their undesirable influence.

Due to the universality of oscillatory and wave laws (the most of experiments and
a great number of argumentative considerations show that this universality exist really)
[2-4], these disasters are of a similar character in different systems of such a kind. That
is why the main purpose of this paper lies in the consideration of causes of such disasters
and methods of controlling by them.

Special attention to these problems is attended last time in connection with a great
number of disasters caused by the stall flow of the lengthy bodies: wires, suspension
bridges, steel factory pipes, helicopter propellers, periscopes of submarines, compressor
blades, turbines in turbo-jet engines, ropes drawn down from ships into ocean and so
on. The vortex separation occurs under streamline of the blunt notched bodies. At such
streamline vortices are reflected from the inequalities of the body surface. It is evident
that such reflection is of a random character, and hereupon the reflected wave is random.
Owing to multiple reflection we obtain the bunch of random waves. Since we do not
know this randomness, and its behavior depends on time, we cannot describe this wave
analytically, i.e. we cannot write equations describing our problem. Many examples of
similar phenomena we can indicate in hydrodynamics and biology. That is why we have
called the corresponding problems unsolvable [5]. It is very important that we have often
a possibility to observe different manifestations of these phenomena in real life. Below we
give several real examples of the stall flutter resulted in catastrophes.

1. Not far from Lancaster there is a sea, where very fast tides exist. In these tides the
flow velocity changes randomly. It is known that these tides cause sometimes the
loss of people and cars. We assume that due to large velocity of there stall flutter is
excited. It is evident that the same might be in Ocean when there is strong wind.

2. As another example of real stall flutter was described in [6], where it is shown that
stall flutter of electrical conductors is excited due to wind.

3. Stall flutter of the helicopter’ screw. Such stall flutter is very unsafe. There is an
assumption that a famous Russian oculist S.N. Fedorov was met with a helicopter
accident in 2000 and died.

It should be noted that in last several years a great interest appears to waves of a
high amplitude — freak waves and Rogue waves [7-9]. We assume that the main cause of
freak and Rogue waves is also vortex separation. Our assumption may be conditioned by
universality of wave processes and some pictures of these waves. Further we will consider
some of such waves.
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2. Aeolian tones, vortex separation and stall flutter

The phenomena of vortex separation when lengthy bodies are flowed around by
fluid and connected with this sound emission are known many years as Aecolian tones
[10,11]. They are described in many books and papers (see, for example, [1,5, 12-19]).
It was found that these sounds are resulted from the reaction to the vortex-shedding that
creates a Karman wake [20] downstream of the body, as sketched in Fig. 1.

This wake is precisely that reason which causes oscillations of the streamlined
body and the surrounding fluid. The phenomenon of the excitation of such oscillations
we will call stall flutter, in spite of the fact that the authors of some books (see, for
example, [18,21]) distinguish the stall flutter, when oscillations of aerodynamical forces
are induced by the body oscillations, and forced oscillations (wind resonance), when the
Karman wake exists also in the case of the immovable streamlined body.

It should be noted that vortices excite the sounds, and vice versa, sounds generate
the vortices, because, as shown in [22], acoustic and hydrodynamic waves represent two
wave solutions of the same equations of fluid dynamics in a moving medium.

More often the stall flutter excites when one of the natural frequencies of the body
oscillations is close or divisible to the frequency of vortex separation from this body
when it is immovable. Stall flutter was observed repeatedly for a diversity of technical
constructions, for example, many suspended bridges, steel factory pipes, helicopter’s
propellers, periscopes of submarines, compressor blades, turbines in turbo-jet engines,
ropes drawn down from ships into ocean and so on [1,14-19]. We believe that stall flutter
is one of the main reasons resulted in the sway of wires in the presence of wind. It may
be shown that the stall flutter may cause rotatory oscillations of wires which are similar in
its form to thermo-mechanical self-

oscillations considered in [2, 23]. It is 2% >
also known that stall flutter is the main
cause of many technical disasters. The @N

most known from them is the so called = @ (& | ____3&
Tacoma catastrophe that happened in 1940 %
[1,16]. That is why the study of stall flutter
is an important theoretical and practical pyc. 1. Schematic diagram of the Kérman wake for
problem. streamlined flow around a cylinder

Experimental studies of stall flutter
and photos of some disasters caused by
him, for example, the shot from the film
about the catastrophe of Tacoma bridge
demonstrating its state for half hour before
its failure [1, 16] show that for this flutter
torsional oscillations are predominated,
whereas bending constituent is small (see
fig. 2). By this stall flutter differs markedly
from more known bending-torsion flutter
that was the main cause of the airplane
catastrophes at the earliest stage of their Puc. 2. The shot from the film about the catastrophe

appearance. However, as shown in [24], of Tacoma bridge demonstrating its state for half hour
taking into account of even very small before its failure
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bending vibrations can change essentially critical velocity and character of the stall flutter.
This confirms once more that the stall flutter phenomenon is very complicated, far more
complicate than more known flexure-torsion flutter. It is also seen that near the right
bridge footing many vortices are stalled. We assume that just these vortex separations
(each vortex separation is an impact) excite the bridge self-oscillations.

It should be noted that there are many works devoted to the stall flutter phenomenon,
but all of them are of a partial character, whereas a sequential description is absent.
Apparently, this may be explained by a great complexity of the problem and by the fact
that in airplane flight this form of flutter was primarily rare in occurrence [18], and
therefore it was studied not very intensively.

In detail monograph [18] it is written: «Classical type of the flutter is associated
with a potential flow and usually, but not necessarily, involves the interaction between
two or more degrees of freedom. Nonclassical type of the flutter, which is theoretically
analyzed with difficulty, may take place at stalling flow: periodical separation of the flow
with its adjacency again.» It should be noted that here the term «potential flow» is lame
because in a potential boundless flow of perfect liquid any flutter is impossible owing to
the fact that the sum of all aerodynamical forces is equal to zero (d’ Alamber paradox) [25].
It is our opinion that the main difficulty of the stall flutter theory lies in the description of
the random backwash behind the streamlined body that appears at vortex separation.

3. Modeling of stall flutter

Any exact mathematical model of stall flutter is impossible. But we can use any
approximate model of some phenomenon attendant to stall flutter. It follows from experi-
mental data that such a phenomenon is the synchronization of the stall flutter frequency by
some periodic forcing. For an oscillator with additional circuit ours numerical calculations
have shown that such forcing can be caused by oscillations of the additional circuit.
Because the synchronization is possible only in self-oscillatory systems (see [26]), this
means that we will use a self-oscillatory model.

General principles of the construction of mathematical models for different
systems and their classification. General principles of the construction of mathematical
models for different systems are described in some Russian textbooks, mainly in [27,28].
There the following types of models are considered: geometrical, physical, analogous
mathematical and simulated. It is asserted that all these models must have a general
foundation — isomorphism. It is evident that the definition given above is based on that
our object can be described by dynamical equations, i.e. that it is a dynamical system.
But up-to-date oscillation theory and nonlinear dynamics research often not dynamical
systems, but stochastic ones. Many systems cannot be described sufficiently by dynamical
equations and therefore they cannot be solved exactly neither analytically nor numerically.

In book by Blekhman, Myshkis and Panovko [29] some principles of model const-
ruction are also considered. There the following definition of a model is given: «an
object a’ is a model of an object a with respect to some system S of characteristics
(properties), if @’ is constructed (or is selected) for the simulation of @ in according with
these characteristics.» In this book it is emphasized that «the modeling lies in the base
of all sciences.» This assertion is undoubtedly quite right, since any science cannot study
nature, as is written in school textbooks. It can study only models of natural phenomena.
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Another classification of models and their role in the nature study is given in [2].
There a very important type of models, called «models of a phenomenon» was introduced.
As a rule, equations describing these models are not isomorphic to the equations for
the simulated system, but they possess of a very important property: they are based on
experimental data.

4. «Unsolvable problems» as a special class

The impossibility to obtain equations for the process studied by us is precisely that
feature which separates the «unsolvable problems» from other complicated problems into
a special class. Such separation and the approach to the solution of these problems are
new. We do not know any similar works. Although models used by us and considered
systems are known in oscillation theory and engineering, the results obtained by us and
their explanation are new.

In this review we consider in detail an example of systems from this class: vortex
separation and connected with this the stall flutter phenomenon.

In the most of existing works the stall flutter is explained as the excitation of
resonant oscillations under the action of a periodic force caused by the vortex separation
and having a given frequency depending on the flow velocity, the size and shape of the
streamlined body. The force frequency is defined by the Strouhal number [30]. First of
all such an explanation comes into conflict with known experimental facts concerning
the stall flutter of sufficiently long ropes which are streamlined by flow with different
velocities in different sections of the rope. This conflict is connected with the fact that
stall flutter is not forced oscillations but self-oscillations.

Because of the similarity between stall flutter and self-oscillations, we can consider
a model of stall flutter as self-oscillations in a system containing both active and passive
oscillatory elements. A classic example of such a system is a van der Pol oscillator with
an additional oscillatory circuit [26,31-35].

We have a good reason to believe that all peculiar properties of this process:
frequency pulling and characteristic dependencies of the oscillation amplitudes in the
oscillator and additional circuit as the frequency mismatch varies [11,32,35] have to be
observed in the case of the stall flutter too. Unfortunately, experimental comparisons of
these phenomena are unknown to us.

To signs the analogy between self-oscillations and the vortex separation process
from a streamlined body we indicate the following.

1. Pulsations of the velocity and pressure in the Karman wake have rather narrow
spectrum with well-defined maximum.

2. The vortex separation process from a streamlined body may be synchronized on
the average if we excite oscillations of this body at a certain frequency that is
approximately divisible by the frequency of vortex separation from the immovable
body [12,36-38]. The dependence of the vortex separation from the surface of
oscillating body on the mismatch between the mean body oscillation frequency f
and the frequency of vortex separation from the rest body is of the same character
as well known dependence of the frequency of synchronized oscillations of van der
Pol oscillator on the mismatch between the free self-oscillation frequency and the
external force frequency [26] (see fig. 3 constructed from the experimental data of
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Puc. 3. The dependence of the Strouhal numbers ASt
(oscillating cylinder) on AStp (immovable cylinder).
(Solid line) For the mismatch between the frequency
of vortex separation from oscillated cylinder f
and frequency of cylinder oscillations fo, (ASt =
= (f—f0)D/Uo) on the mismatch between frequencies
of vortex separation from a rest cylinder fs; and
fo (ASto = (fst — fo)D/Up). (Dashed line) For
ASt = /(ASto)? — (ASto)2, where (AStg), is the
half-width of the synchronization region. (Dash-dot
line) For ASt = ASto.

[12]). In this figure ASt = (f — fo)D /Uy

and AStgy = (fs — fo)D/Uy are the
mismatches between the frequencies of
vortex separation from the oscillating f
and the immovable fy cylinders expressed
in terms of the Strouhal numbers, f is
the frequency of the cylinder oscillations,
D is the cylinder diameter and Ujp is
the flow velocity. For comparison the
dependence ASt = /(AStg)2 — (AStg)2,
where (AStg)s is the half-width of the
synchronization region, is shown in the
same figure by dashed line. Such a
dependence should be valid in the case
of synchronization of a van der Pol
oscillator by small harmonic external
force. However, judging by the fact that
the synchronization region is rather wide,
the amplitude of the cylinder oscillations
was significant, that resulted in the more
steep dependence of ASt on ASty.

It should be noted that, as in van der Pol oscillators, synchronization in average can
occur not only on the main frequency but on its harmonics and subharmonics [37]. We note
that the synchronization of a van der Pol oscillator on the harmonics and subharmonics of
an external force is considered in [26,39].

5. Synchronization of the vortex separation frequency by the cylinder oscillations

The stall flutter phenomena may be conveniently considered by using the simplest
model of oscillating body in the form of an elastic circular cylinder of length | with fixed
ends and placed transversely to the flow directed along x-axis. In fluid flow on such a
cylinder transversal forces act in the plane orthogonal to the flow [19,37,40]. We can set
that one of third forces is directed along axis z. In this case the cylinder will be displaced
along z-axis.

As was noted, behind a streamlined cylinder the Karman vortex wake is formed
[20], which for the Reynolds numbers 40 < Re < 150 is regular (the Reynolds number
is defined by the following formula: Re = V' D /v, where V is the flow velocity, D is the
cylinder diameter, v is the kinematic viscosity), and for 150 < Re < 300 — turbulent. For
300 < Re < 2-10° the Kdrméan wake becomes again close to regular but with turbulent
bursts. After this for Re > 5 - 10% in the wake spectrum a dominating frequency of vortex
separation is also observed [41].

It should be emphasized that such alternation of the regions of different behavior
as a parameter changes is typical for chaotic self-oscillatory systems (the definition of
chaotic self-oscillatory systems and their dissimilarity from stochastic ones is given in
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books [39, 42]). In particular, the region

300 < Re < 2-10° may be considered as St
the region of intermittency. The aforesaid
testifies once more that forming the
Karman wake may be modeled by a 0.16
weakly noisy self-oscillation process.

0.20F

When stalling streamline occurs in 0.12¢
the direction of axis  with mean velocity 0.08|
V, identical for all cylinder sections (the
assumption that all sections of the cylinder 0.04 VS —

1 2 3 4 5
are streamlined with the same mean 10 10 10 10 10> Re

velocity is not principal). The problem
Puc. 4. The dependence of the Strouhal number on

may b? solved with }151ng, for exampl?’ the Reynolds number for transversal streamline of an
Galerkin method [43] in the case when this  jmmovable circular cylinder [19]

assumption does not valid. On this section

a periodic (or close to periodic) lift force F,(¢) directed along axis z acts. This force
represents a sum of two components: regular, independent of time, and random, slowly
changing with time.

In the case of immovable cylinder, for a wide range of the Reynolds numbers,
the frequency of the lift force is close to the vortex separation frequency wgtay, and the
frequency of drag force is close to 2w [37]. The difference between mean periods
of lift and drag forces is conditioned by the fact that the mean lift force frequency is
defined by the distance between vortices only along one of the sides of the Karman wake
(2)), whereas the mean drag force frequency is defined by the distance between vortices
irrespective of the side of the Karman wake (A) (see fig. 1).

The mean frequency g,y is connected with the Strouhal number St and the flow
velocity V' by formula

Wstall = 27[St/(DV)7 (51)

where D is the cylinder diameter.

Experiments [19] show that for 40 < Re < 150 the Strouhal number initially
increases, then becomes approximately constant and equal to 0.2, and further again begins
to increase. In the range 2 - 10° < Re < 5 - 10% vortex wake is strongly turbulent, so
that the Strouhal number cannot be determined. For Re > 5 - 109, the Strouhal number
St =~ 0.3. All of the said is illustrated by fig. 4, taken from [19].

As we know, any equations allowing us to describe rigorously the lift and drag
forces in the case of stalling streamline are absent in literature. Only the expressions
for peak-to-peak values of these forces are given [1,19,37,40]. In all known books on
aeroelasticity (see, for example, [14, 19]) the amplitudes of these forces are found from
dimensionality considerations. For example, the amplitudes of the drag and lift forces (A,
and A.) may be written as

2 2
Ay = cz(Re)Sy, % , A, =c;(Re)S,. % , (5.2)

where p is the density of medium where the body moves, c,(Re) are factors depending on
the extent of the body streamlining (the worse is streamlining, the greater values of c,),
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and on the Reynolds number. In 5.2 S, is the area of the body projection on the plane
yx, Sy is the area of the body projection on the plane yz. We suppose that S, and S,
are independent of .

6. Model equations for stall flutter without regard for random forces

In our work [11] we have considered the oscillating cylinder as a string and retained
only a single oscillation frequency. In so doing we can change the cylinder by a material
point of mass m and write the equations of its oscillations along axes x and z in the form:

Ux+2axUz+m§Ux:&, UZ+2aZUz+mZUZ=§, (6.1)
m m

where U, and U, are the cylinder displacements along axes = and z, F,(t) and F,(t) are
the forces acting on the cylinder at the expense of the vortex separation in the directions
of z and z axes; w, and w, are the natural frequencies of the cylinder in the directions
of x and w,, a, and o, are the damping factors in x and z directions. In the case of
difference of the oscillation frequencies in the directions x and z, resulting oscillations
of the cylinder may have rather complex form. It should be noted that force F, is a drag
force, whereas F, is a lift force.

It should be noted that because of the backwash behind the streamlined body that
always appears at vortex separation, on the cylinder always act random forces caused by
this backwash. We will denote these forces 1, (¢) and n.(t). These forces must be added
in the right side of Egs. (6.1). Subject to these forces, Egs. (6.1) becomes

Uy, + 20, Uy + 02U, = E’” +Me(t), U, +2a. U, +0?U, = — +1.(t).  (6.2)

Because any equations describing the vortex separation phenomenon and allowing
to find an expression for forces F,(t) and F,(t) are absent in the literature, we will
use for our calculations model equations for self-oscillations. Considering van der Pol
oscillator [39] as a self-oscillation system, taking account of the experimental fact that the
cylinder oscillations can synchronize the vortex separation, and neglecting the influence of
the backwash, we write the following model equations for forces F(t) and F.(t) acting
on the cylinder:

- u(l - alFf)Fx + 02 Fy = maUs,

stallx

(6.3)

i, - u(l - agpg)pz + 02, F = m.Us,

where 1 is a parameter responsible for the excitation of self-oscillations, a1 o are coefficients
determining the amplitudes of forces F,, and F., m, . are the coupling coefficient which
determines the influence of the cylinder oscillations on the vortex separation in x and z
directions, wgta11x and wg;a1, are frequencies of vortex separation in the directions of axes
x and z.

We note that members m,U, and m,U, are responsible for the synchronization of
vortex separation by cylinder oscillations in x and z directions. It follows from Egs. (6.3)
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that, in the case of the immovable cylinder and small p the stationary values of F;(¢) and
F.(t) are
F, (t) ~ Az coS Wgtallxt, I (t) ~ A, cos Wgtallzt, (6.4)

where A, and A, are the oscillatory amplitudes.

It should be noted that formulas (6.4), in view of (5.2), are in full accordance with
the expressions for drag and lift forces given in [37]. In the simplest case the forces F(t)
and F,(t) can be described by expressions (6.4).

Egs. (6.2) and (6.3) define two self-oscillatory systems, each with two degree of
freedom. In particular, such systems are considered in [35,39].

Further we will make examples of self-oscillatory systems with two degree of
freedom, which may be taken as models of stall flutter.

Versus the Reynolds number in z and z directions oscillations of systems described
by Egs. (6.2) and (6.3) can be periodical, quasi-periodical or random.

In the next section we consider self-oscillatory systems with two degree of freedom
without regard for random forces.

6.1. Self-oscillatory systems with the main and additional circuits and pulling
phenomenon without regard for random forces. It is known that oscillators with two
degree of freedom may be described either two differential equations of the second order
either a single equation of the fourth order. Mandelshtam in his lectures [3] considered
different systems of the second order, but without friction. In well known works [31-34]
authors considered systems described by two second order equations corresponding to their
experimental installations. Schematic image of the installation with inductive coupling
between circuits, studied in [32] and [26] is given in [32]. Another installation with
capacitive coupling between circuits, studied by Teodorchik [34], is shown in [34]. Both
these installations consist from two oscillatory circuits and an amplifier. It should be
noted that equations describing oscillations in both installations differ from one another.
This difference results in the fact that the dependencies of frequency and amplitude on the
frequency mismatch are essentially different (compare Figs. 7 and 10, and also 8 and 11).

In this section oscillators with capacitive and inductive couplings between the
circuits will be studied as applied to stall flutter.

We consider a system consisting from two oscillators, i.e. a system with two degrees
of freedom. A consideration of such systems without friction was first conducted in famous
lectures on oscillations delivered by Russian academician L. Mandelshtam in 20-30th
years of last century [3]. In these lectures he showed that the behavior of such systems
is conditioned by so called connectedness but not by coupling. The connectedness cd is
defined as

01002

cd (6.5)

ot - od]”
where w1 and wo are partial frequencies of the system considered. It is seen from here that
the closer partial frequencies the stronger is the connectedness. It should be noted that the
notion of the connectedness is also was given by Strelkov in textbook [4].
Simultaneously the problems of pulling phenomenon were investigated by Andronov
and Witt for oscillators with two inductively coupled circuits. For calculations authors
have used the Poincaré small parameter method [32]. Almost at the same time similar
investigations were conducted by Strelkov and Skibarko with using the qualitative methods
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[33]. Both in [32] and in [33] authors have considered only one-frequency mode. It was
found an area of pulling and discovered the phenomenon of quenching self-oscillations
in some region of the parameters. It should be noted that the term «pulling» was first
introduced in work [3] and until now it is used in all textbooks on oscillations (see, for
example, [34, 35]). Similar results, but by the averaging method, proposed by [44] and
developed by Mitropol’skii [45], were obtained later in [5,6,26].

6.2. The triode generator with additional circuit inductively coupled with
the main one. We consider the triode generator with an additional circuit studied by
Andronov and Witt [32] and described later in [35]. Its schematic image is shown in
Fig. 5. We see that in this generator the coupling between circuits is inductive.

Setting I, = SoU; — S1U3/3, we can write the equations for such a generator in
dimensionless coordinates. They may be easily transformed to the following:

d’x dx >y d%y dy d’x
i —wl-ar’) tolr=m—g, og +eua +oly=mr g, (6.6)
where

S 1Y . T
a MlSo—RlCl b y= MlsO_Rlcl 2

are dimensionless voltage drops across the triode grid and the capacitor Cs, respectively,

. M150 — R101 e — R2L101
RV L101 ’ Lg(Mlso — RlCl) ’
mi2 = MyC1/(L12C2) are the coupling coefficients, w; and wy are the natural

frequencies of the main and additional circuits, M o are the coefficients of mutual induction
between the coils L; and L and L; and Lo, respectively.

We will assume that the coupling coefficients m o are small, of order of a conditional
small parameter. In this case we can use for approximate solution of Egs. (6.6) the
averaging method proposed by Bogolyubov [44] and developed by Mitropol’skii [45,
46]. We apply this method in the form set forth in [26]. For using this method we
rewrite Egs. (6.6) introducing dimensionless time T = wt, where frequency o is unknown
frequency of self-oscillations and another conditional small parameter t; = p/w.

In this case Egs. (6.6) can be conveniently rewritten as

d’x dx d%y
o+ +x—pu(l—oax =m1 -,
/ de? o D dt Ldn?
<z (6.7)
Ry pp Ru d%y dy d*x
1 _
7y = ) +8u1df+Ey my o5
LT Lych G (U where i = p/o,
) )
M, w2
2
w71
Puc. 5. The schematic image of the triode generator
with two inductively coupled circuits is the mismatch frequency squared.
PS. Landa
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6.2.1. Zero approximation. In ?

zero approximation with respect to small 20k
parameters u; Eqgs. (6.7) become 1.6 5
d? d? L
20 4y TH g 12
d'CQ d'C2 08 F
(6.9) ' ]
Py L e . 0.4t
e y() — Mo —— = U. I 1 I 1 I 1 L 1 L
dr? dr? 00 04 08 12 16 ¢

It should _be noted that SyStem (6.9) is a Puc. 6. The dependencies of two oscillation frequencies
conservative system. Its solution can be squared on the frequency mismatch & in zero
set as approximation for mimso = 0.1 (the Vien diagram)

zo(t) = Az cosot, yo(t) = Ayk cosor, (6.10)

where o is the unknown frequency of self-oscillations, & is the distribution coefficient.
System (6.9) allows us to calculate its determinant D and the distribution coefficient

k= A:
D = (1 —mimg)o* — (1 +E)o’ +E, (6.11)
Ay w?—1 Maw?
k;_A—x_ me? — o —E (6.12)

Systems of equations (6.7) and (6.9) describe the interaction between the self-
oscillatory system defined by function z(t) and passive oscillatory system defined by
function y(t). If oscillatory frequencies of these systems differ strongly from each other
then the systems will be weakly interacting, i.e. they will be sensibly independent. But
if the frequencies are sufficiently close, synchronization, i.e. one-frequency mode, can
appear.

Andronov and Witt [32] solved Egs. (6.7) in one-frequency mode by using the
Poincaré method of small parameter [47] at the assumption that parameter p; is sufficiently
small. However, here we will solve equations (6.7) by the Krylov—Bogolyubov method,
as more preferable.

In zero approximation a solution of Egs. (6.9) is

r=1x9=Acos(0t+ qz), y=1yo=kAcos(ot+ qy), (6.13)

where A is the amplitude of variable x, and ¢, and ¢, are phases of variables = and v,
and o is the frequency defined from the condition of vanishing determinant of system
(6.9) defined by Eq. (6.11). Equation for the frequency w has two real roots:

(m(1’2)>2 - 2§(1+% (1 + /1T~ 422(1 — myima) /(1 + 3)2) . (6.14)

1— mi mg)
The dependencies of these roots on & are shown in Fig. 6. Such a graph is often
called the Vien diagram.

To consider the pulling phenomenon we must take into account the nonlinear terms
at least in the first approximation.
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6.2.2. First approximation. We will assume that the coefficient of nonlinearity
a is small, so that the term (1 — ax?) d/dt can be linearized under the assumption that z
changes according to harmonic law. In addition we will suppose that frequencies w;, wo
and w are sufficiently close, so that their differences are of order of a conditional small
parameter €1. This can be possible only for & closed to 1.

In the first approximation we will seek a solution of Egs. (6.7) in the complex form:

r = Agexp (10T + @), y=Ayexp (iot+ ¢,). (6.15)

Substituting (6.15) into Egs. (6.9) we obtain the following equations:

A? 4
(1-— (DQ)AQD — iU (1 — a4x> A+ mlinAye“" =0,

(6.16)
ien Ay, + (E — oog)Ay + mow?Age ™™ = 0,

where ¢ = @, — @,.

The condition of the equality to zero for the determinant of linear system (6.16)
gives us an approximate complex characteristic equation in the first approximation. Real
and imaginary parts of this equation are

(1-0°)(E—0?) + epfo? (1 - “jf) — mymaEw* =0, (6.17)
e(1— 0?) — (€ — 0?) <1 - “f“) = 0. (6.18)

From Eq. (6.18) we can find a.A2:
aA§:4<1—sé_$z>. (6.19)

Substituting (6.19) into (6.17) we obtain the following bicubic equation for w:
- (1 + 28 —eu? + mlmz)w4 + ((2 + mymg)E + E* — m%)mQ —&2=0. (6.20)

Further, by using Egs. (6.19) and (6.20) we calculate examples of the dependencies of w?
and a.A2 on & for myms = 0.1, u; = 0.1 and four values of ¢ (see Figs. 7, 8).

We see from Eq. (6.20) that it can have either one or three real positive roots. Our
calculations showed that for ¢ < €4 and & < &;(e) Eq. (6.20) has a single such root, and
for € > E(e) it has three such roots (see Fig. 7 a, b, ¢). For € more some value and all &
Eq. (6.20) has a single root (see Fig. 7 d).

We can see from Fig. 8§ that for € > 1 there exist the domains of non-existence of
the solutions found. In these domains the equilibrium states are stable for & < myma/u?,
i.e. for sufficiently large coupling factors.

It can be seen that the amplitude dependencies are of the same character as calculated
by Andronov and Witt [26,32]. It should be noted that these dependencies are shown in
Fig. 8 were calculated nonmetering the stability.
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Puc. 7. Examples of the dependencies of w? on the frequency mismatch & for u; = 0.1, myma = 0.1,
e=¢ =05 (),e=¢e =1(0b),e==¢t =2()and ¢ = g4 = 4 (d) in the case of an oscillator with
inductive coupling between circuits
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Puc. 8. Examples of the dependencies of oscillation amplitudes squared a.A2 on the frequency mismatch &
for wi = 0.1, mimao = 0.1 and the values of € the same as in Fig. 7 (¢ = &1 (a), € = €2 (b), € = €3 (¢) and
€ = &4 (d)) in the case of an oscillator with inductive coupling between circuits
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6.3. The triode generator with the capacitive coupling between circuits without
regard for random forces. A detailed consideration of the pulling phenomenon in
oscillators with capacitive coupling between circuits was first pursued by Teodorchik [34].
In Fig. 9 the same schema of an oscillator that was analyzed by Teodorchik in [34] is
shown. Setting dz/dt = (So — S122) dx/dt, where z is the anode current, we obtain the
following equations for the oscillations in this schema [34]:

& 9, dx P’z Cy
14+ — - M M —+ L — ==
< + C()) T + (R1Cl So+ MSix ) 7t + L4 p7e) o Y,
(6.21)
CQ dy d2y Cl
14+ = RyCy — 4+ LoCy — = — .
<+Co>y+ 22dt+ 202 COfU
Equations (6.21) may be conveniently transformed to the following:
d’x dx d?y dy
ﬁ — M(l — (XZL'Q) E + UJ%[E =miy, W + 28“ E + UJ%Ey = max, (622)
where

S T TR
N Mlso—Rlcl S MlsO_Rlcl ?

are dimensionless voltage drops across the triode grid and the capacitor Cs, respectively,

_MiSi—RCG_ MS oo L1 1
Wm0 YT S R TN\l 6

wr— L (L L S S R O 5 2
27N\, Ty ) T T LGy T LeCyCy 2Ly

mio = Mi2C21/(L12C12) are

ﬁ the coupling coefficients, Mo are the
Ny _| coefficients of mutual induction between
the coils L; and L and L; and

Moo, Rl L, RIY P .
E Lo, respectively; the dots mean the
h==C G Gi== Uy = differentiation with respect to dimensionless
Y T v | @ time T = t, where w is a supposed

—l frequency of self-oscillations, & = 3 /w?
is the frequency mismatch squared.

Puc. 9. Schematic image of an oscillator with Comparing Eqgs. (6.22) with Egs. (6.7)
capacitive coupling between circuits for oscillator with inductive coupling
between the circuits, we see that they differ from one another. The main difference consists
in that in Egs. (6.7) the coupling is realized via the second derivatives & and ¢, whereas
in Egs. (6.22) it is realized via the variables x and y. This distinction results in different
equations for self-oscillatory frequencies and amplitudes.

As before, for approximate solution of Eqs. (6.22) we use the averaging method
proposed by Bogolyubov [44] and developed by Mitropol’skii [45,46]. We apply this
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method in the form set forth in [26]. For using this method let us rewrite Eqgs. (6.22)
introducing dimensionless time T = wt, where  is a complex self-oscillation frequency,
and another conditional small parameter €; characterizing the difference between fre-
quencies ® and m:

2
. 2\ - - i w7
F—wm(l—ox?)t+x—my=¢ <1— wQ) T,

(6.23)

2
ij+suly+§y—mzx:81§( - )y,

where dots mean differentiation with respect to t, W = p/w, M2 = my 2/ 2. Tt should
be noted that parameters u; and 7 2 are dimensionless.

Further, as in the last section, we reject in these equations terms of order of €;. As
a result, we obtain the following equations:

i — w1 —oz?)i +x —my =0,
(6.24)
¥+ ewy + &y — moz = 0.
We will assume in Egs. (6.24) that the coefficient of nonlinearity a is small, so

that the term (1 — az?)d can be linearized subject to that  and y change according to
harmonic low with complex frequency w, i.e.

r = Azexp (i(wt+ @) +c.c.), y=Ayexp(i(wt+q¢,)+c.c.), (6.25)

where A;, A, are amplitudes of variables x and y, and ¢, ¢, are their phases.
Substituting (6.25) into (6.24) we obtain the following equations:

A2 :
(1 —w? — o) <1 — a4x> Ay —mAye " +c.c. =0,

(6.26)
(E—o? + iwepy) A, — MaAge'® 4+ c.c. =0,
where @ = @, — @y

The condition of the vanishing of the determinant of linear system (6.26) gives a
complex equation coupling w?, & and a A2 /4:

A2
[1—(1)2—1'(»“1 <1— a4$>

Real and imaginary parts of this equation are:

(g —w?+ ismm) — g = 0. (6.27)

aA2 o
(1-— 002)(5 — 002) + euﬂﬁ ( — 4"’) — myme = 0,

(6.28)

(1 - w*)eop — (E— 0?)ow <1 — Otf%) —0.
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Puc. 11. Examples of the dependencies of oscillation amplitudes on the frequency mismatch & for u; = 0.1,
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coupling between circuits
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From Egs. (6.28) we obtain equation for frequency w:
w® — (1 + 28 — 2ud) o’ + (28 + &% — 212 — myg)w? — E2 + mymeE = 0. (6.29)

We see that Fig. 10 differs significantly from Figs. 7 for oscillator with inductively
coupled circuits, whereas Figs. 11 and 8 are similar.

As for a generator with inductive coupling between the circuits, the dependencies
shown in Fig. 10 and 11 are constructed without taking into account the stability of the
solutions found. That is why they contain unstable pieces. Egs. (6.23), (6.24) allow us to
investigate the stability.

7. Model equations for stall flutter

As a model for stall flutter we have taken a generator with additional circuit coupled
with the main by capacitor. In so doing for the vortex separation we have used model
equations with a noise sources M (t), 1.(¢) in equations for F}, F, and model equations
with a noise sources T, (), C.(¢) in equations for U,, U,. These equations are

Um +2az Ux +wgch = Eﬂj +nw(t)a Fr - M(l - ang?)Fx +0‘)§talleﬂU =

=miU; + C:E(t)v
(7.30)

U.+20. U + 020, = = +n.(t), F. - u(l _ agFf)FZ + ol Fy =

where U, and U, are displacements of the additional circuit in « and z directions, F), and
F, are aerodynamical forces in x and z directions, w, and w, are the natural frequencies
of the additional circuit in x and z directions, Wgtaix and wsgan, are the vortex stall
frequencies in x and z directions, 1, (¢) and m,(¢) are white noises of intensity K, C;(t)
and C.(t) are white noises of intensity K.

Equations (7.30) and (7.31) describe two independent self-oscillatory systems each
of which possess two degree of freedom. In terms of oscillation theory these systems can
be considered as generators with additional oscillatory circuits connected with the main
ones by capacitors. It should be noted that terms m ;U (x) and myU, are responsible for
the synchronization of vortex separation frequency by the additional circuits oscillations
Ux(t) and U, (t).

For brevity we will consider a system described by Eqs. (7.30). This system describes
the interaction between the self-oscillatory system defined by F,(¢) and a passive oscillatory
system defined by U, (¢). If natural frequencies of each of this systems (w, and wgtayix)
differ essentially, then the system will be weakly interacting one, i.e. variables U, and
F, will be practically independent. But if the frequencies are sufficiently close then
synchronization may be appear. Similar equations we can obtain for the system described
by Egs. (7.31).

We will assume that w2U, < U, and w?U, < U,. In this case the first of
Egs. (7.30) can be rewritten approximately as

. F,
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where V,, = Ux is the velocity of the additional circuit in z-direction.

Equation for self-oscillations of force F); can be solved approximately for small p
in the absence of noise. In the case of immovable additional circuit, when U, = 0, its
approximate solution is:

F$ ~ Az’ COS (wstallxt + (px), (733)

where A, is an oscillatory amplitude of force F}., @, is its phase. It should be noted that
formula (7.33) is in the full accordance with the expression for lift force given in [37].

The first case was considered in two previous sections. Here we will consider the
case, when the frequencies differ essentially, i.e. the variables U, and F) are practically
independent. We will suppose that the oscillatory process in the additional circuit (Uy,) is
incomparably more rapid than the vortex separation process (F3), i.e. that w, > Wgalix-
A solution of Eq. (7.32) may be conveniently found as sums of two constituents: fast
constituent V,, and slow constituent defined by function F,.

The following Fokker—Planck equation corresponds to Eq. (7.32) (see [26]):

Ow(Vy, Fy, t) 9, F, K., 0*w(Vy, Fy,t)
— 20, V, — -2 )| e LT e Te ) g3y
ot oV, (O‘V m)“’(v A I ST (739
We will assume that solution Eq. (7.34) differs slightly from wg(V}), i.e.
’LU(VI, F,, t) = wO(V:Jc) + ewl(vw)Fm(t)a (7~35)
where wg (V) and wy (V) are described by equations
Ku 8’[1)0(‘/96)
200, Vy x o a1 Y% .
o Vowoe (V) + 5 oV, 0 (7.36)
OF,(t) 0 Ky, 0wy (Vz)
Ve — F.(t 20, Vour (V) + — ————=| =
wi(Ve) =5 ®) v, [2oaVeun(Va) + 5= =5
9 (Fu(t)
v ( wO(Vx)> : (7.37)
€ is a small parameter.
A solution of (Eq. 7.36) is
20, V2
wo(Va) = Cexp (— OE(VI ) , (7.38)

where C' is an arbitrary constant.

As followed from (7.33) and (7.37), functions F,(t) and w(V,) are periodic
functions of time with period 7' = 25t/ wgtank. Amplitude of function wi (V;) is defined by
the right-hand member of Eq. (7.37). The greater is the derivative of wq (V) over velocity
Ve, the greater is wy (V). It follows from here that the location of maximum of a wave
and its value are defined by not the maximal value of the wave amplitude, but mainly by
the derivative of wg(V;) over velocity V. It follows from here that the explanation of the
freak and rogue waves given in work [9] is not right for all waves.
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8. Conclusion

As followed from our results that for systems with two and more numbers od degree

of freedom the small parameter methods can give wrong results even for rather small
coupling between the degrees of freedom. However, Russian researcher Poznyak [48]
has shown that using the method of harmonic linearization gives results more close to
numerical and experimental.

Using of model equations for vortex separation from the surface of the oscillating

body allow us to calculate amplitudes and frequencies of self-oscillations excited due
to this vortex separation, i.e. to solve the problem on stalling flatter. In so doing the
effect of synchronization of the vortex separation frequency by natural oscillations of the
streamlined body was discovered. This effect requires experimental examination.
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HEJUHEWHBIE CTYYAMHBIE BOJIHBI B )KUJKOCTH
W OCHOBHOM MEXAHM3M UX BO3BYXKIEHUA

I1. C. Jlanoa

MockoBcuit rocyaapcTBeHHbIN yHuBepcuteT M. M.B. JlomoHOCOBa

YroOb!I OnmucaTh SBICHUE CIyYalHBIX HEJIMHEHHBIX BOJIH B KHUAKOCTH, MBI JTOJDKHBI
3HATh TOYHO WJIU NPHOIM3UTENIHHO, KaK MPOUCXOTUT TPOIECC CphIBa BUXpel. it sToro
yI00HO HMCTIOIB30BAaTh MOMICTH, OCHOBAHHBIC HAa (PH3NIECKUX COOOPAKECHHUSIX U HEKOTOPHIX
9KCIEPUMEHTAIBHBIX JaHHBIX. OCHOBHOEC BHMMaHHE B 3TOM 0030pe OyIeT YIeleHO CIy-
YaifHBIM BOJIHAM, BO3HUKAIOLTUM, HAIIPUMED, TIPH CPBIBHOM Quiartepe. Takue BOJHBI 4aCTO
BO30YXTAfOTCSI B )KUIKOCTH, U OHH SIBJIIOTCS OIHOM M3 OCHOBHBIX NMPHYMH KaTacTpod B
MOpsIX B okeaHax. Kak mpaBmiio, CpeIBHOU (hmarTep CBsI3aH C SBICHHUEM 3aTSITUBAHUS, U
HaOJIIoaeTCs B cUCTEMax ¢ JByMs W (win) Oosiee cTerneHsMu cBoOojbl. B mpuninume, B
TaKHX CUCTEMaX BO3MOXXHBI, KAK IIPUMEPHO OJHOYACTOTHBIA (CHHXPOHHBIN) PEKUM, TaK U
MYJBTHYACTOTHBIC (ACHHXPOHHBIC) PEKUMBI (Korma KaXkaas Moja KoJIeOIeTcsl ¢ COOCTBEH-
HO# dacrtoroif). Ho B ciydae sBICHHS 3aTSATUBAHUS TOJIBKO PEKMM C OIHOM YaCTOTOM,
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COOTBETCTBYIOIIEH coOCTBeHHOM YacTore (cM [1]) sBiseTcs yCTOWYUBBIM. B omimaue ot
00BIYHOH TypOyJICHTHOCTH CPBIBHOM (hiraTTep 3TO aBTOKOJIeOaTenbHbIH mporecc. ObparHas
CBSI3b B 9TOM MPOLIECCE BO3HUKACT M3-32 B3aMMOACHCTBUS MEXIy HIKOCTBIO U OOTEeKa-
eMbIM TenoM. CrefyeT OTMETUTh, YTO BOJIHOBBIE JBHMXKEHHS B KMIKOCTH MOTYT MMETh
OYeHb CIOKHBIH XapakTep. B mocnemnue romp! O0NbIION MHTEPEC MPENCTABIAIOT BOJIHBI
AHOMAJIBHO BBICOKOW aMIUIMTYAbl — TaK Ha3blBa€Mble AHOMAJIbHbIE BOJIHBI W BOJIHBI-
youiinbl. MbI onaraeM, 4To OCHOBHOW NMPUUYMHON TaKUX BOJH SBISETCS CPBIB BUXPEH.

Knrouesvie crosa: HenwHelHbIe BOMHBI B JKHIIKOCTH, CPBIB BUXPEH, CPHIBHOW Qrartep,
KaTacTpo(bl B MOPSX M OKeaHaX, SIBJICHUE 3aTsATMBaHUS, CTEIICHH CBOOOIBI, OIyX/aroIue
BOITHBI, KATACTPO(PUUECKUE BOJIHBI, UCIIOIB30BAHIUE MATEMATHYECKON MOJIEIH ISl TIPUOIH-
JKEHHOTO peIIeHUs 3aa4uM.

Jlanoa Ilonuna Conomomosna — oxoHumna ¢usudeckuii Qaxynsrer MIVY.
3amuTnna AWMCCEPTAllI0 HAa COMCKAHWE YYEHOH CTelneHM KaHauaaTra (usmko-
MareMaTHdecknx Hayk B MI'Y u moxropa (pm3mKo-MareMaTHYeCKHX HayK B [opb-
KOBCKOM YHHUBEPCHTETe B oOiacTH Teopuu Koiebanui n BoiH. IIpodeccop, Bemy-
muit HaygHbIH coTpyaHUK MI'Y. O6nacTs HayYHBIX HHTEPECOB — TEOPHUs KoiaeOaHuit
U BOJH, paanoH3nKa, IPUMEHEHHE METON0B HEINHEHHONW TUHAMUKH B Pa3INIHBIX
00JacTAX HAayKH. ABTOP M COABTOP AECSATH MOHOTpaduil Mo KOJIeOaHHUsAM M BOJIHAM,
B TOM unciie MoHorpapun «CTOXacTUUECKHE M XaOTHUYECKUE KoJIeOaHUs», IepeBe-
JICHHOM Ha aHIIMHCKHUHN s3BIK, a Takke MoHorpadun «HenuneitHple koneGaHust u
BOJIHBI B TMHAMHUYECKHX CHCTeMax», Bbiule/uiel B u3aarenscre «Kluwer», «Pery-
JSIpHBIE M XaOTHYeCKUe KoeOaHNs», BhIMIEeAIIeH B n3nareascTBe «Springer» B 2001
TOIly, © HECKOJIBKIX 0030poB, B ToM unciie B YOH u «Physics Reports», Unen Haru-
OHANBHOTO KomuTeTa o MexaHuke (Poccus). OmyOmukoBana MHOTO HAay4YHBIX CTa-
Tell 110 HampaBIeHHUAM, yKa3aHHBIM BbIIIe. UneH pefakMOHHOH KOJUIETHH Ky PHAJIOB
«Chaos, Solitons and Fractals» u «3B. By30B. [IpukiagHas HenmuHEHHAs THHAMH-
Kay.
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