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FLUTTER INSTABILITY AND OTHER SINGULARITY PHENOMENA IN SYMMETRIC
SYSTEMS VIA COMBINATION OF MASS DISTRIBUTION AND WEAK DAMPING

by
Anthony N. Kounadis
Academy of Athens

Abstract

The local dynamic instability of autonomous conservative, lumped-mass (discrete) systems, is
thoroughly discussed when negligibly small dissipative forces are included. It is shown that
such small forces may change drastically the response of these systems. Hence, existing,
widely accepted, findings based on the omission of damping could not be valid if damping,
being always present in actual systems, is included. More specifically the conditions under
which the above systems may experience dynamic bifurcations associated either with a
degenerate or a generic Hopf bifurcation are examined in detail by studying the effect of the
structure of the damping matrix on the Jacobian eigenvalues. The case whereby this
phenomenon may occur before divergence is discussed in connection with the individual or
coupling effect of non-uniform mass and stiffness distribution.-Jump phenomena in the
critical dynamic loading at a certain mass distribution are also assessed. Numerical results
verified by a nonlinear dynamic analysis using 2-DOF and 3-DOF models confirm the
validity of the theoretical findings as well as the efficiency of the technique proposed herein.

1. Introduction

The effect of damping on the elastic stability of flexurally vibrating nonconservative
systems was recognized long time ago as a factor of decisive importance [Ziegler (1952),
Nemat-Nasser and Hermann (1966), Crandall (1970)]. In such mechanical systems although
dissipative forces are often very small their effect may be great. However, this effect was, in
general, ignored in the case of elastic dynamic stability of conservative systems. Indeed, it
was widely accepted that the presence of damping in undamped conservative systems which
are stable does not charge their stability [Gantmacher (1970), Huseyin (1986)]. The energy
loss due to damping is either dissipated within the system or transmitted away by radiation. A
classification of various sorts of damping is reported by Gaul (1999). The behavior of
conservative discrete systems when damping is included can be described using a local
(linear) analysis by the matrix-vector differential equation [Gantmacher (1970), Huseyin

(1978), Kounadis (2006)].



Mg+Cq+Vq=0, (1)

where the dot denotes a derivative with respect to time t; q(t) is an n-dimensional State vector
with coordinates q,(t)(i=1,...,n);M,C and V are n x n real symmetric matrices. More
specifically, matrix M associated with the total kinetic energy of the system is a function of
the concentrated masses m, (i =1,...,n) being always positive definite; matrix C with elements
the damping coeffecients c;(i,j=1,...,n) may be positive definite, positive semi-definite as in
the case of pervasive damping [Zajac (1964, 1965), Huseyin (1978)] or indefinite [Sygulski
(1996), Laneville and Mazouzi (1996), Misra, Wong and Paidoussis (2001)]; V is a
generalized stiffness matrix whose elements V; are also linear functions of a suddenly applied
external load A with constant direction and infinite duration [Kounadis (1999)], i.e.
V; =V, (V). Apparently due to this type of loading the system under discussion is
autonomous. When the external loading A is applied statically, one can obtain the static
(divergence) instability or buckling loads A{(j=1,..,n) by imposing the condition of
vanishing the determinant of the stiffness matrix V(X), Le.
V(r)=0. )

Clearly, eq. (2) yields an n® degree algebraic equation with respect to A. Assuming distinct
critical points V(1) is positive definite for A <A;, , positive semi-definite for A = A and
indefinite for AT <A < AS.

This study was motivated by the fact that previous analyses of the author (1994,
1997 ,) using 2-DOF and 3-DOF Ziegler’s models under partial follower loading have
shown that in a small region of divergence instability, flutter (dynamic) instability may occur
before divergence (e.g. for A < A7), if infinitesimal damping is included. A similar finding
in an aeroelastic model was also reported by Bolotin, Grishko and Petrovsky (1996). It was
also reported by Paidoussis at al (1990) that flutter can arise in an inherently conservative
system but for large dagmping.

The objective of this paper is to present a thorough discussion of the conditions under

which the above autonomous potential systems may exhibit dynamic bifurcational modes of
instability before divergence (i.e. for A < A[) when negligibly small damping is included.

Indeed, as will be proven in what follows, such an infinitesimal damping may change



drastically the behavior even of a conservative system. This shows the importance of
inclusion of damping for the precise modeling of a system. Thus, previous widely accepted
results referring to undamped systems (e.g. jump phenomena) should eventually be
reconsidered. This work, being an extension of a very recent study of the author (2006),
presents a new very simple and efficient approach for establishing degenerate and generic
Hopf bifurcations based on necessary and sufficient conditions. To this end, the effect of
damping on the Jacobian eigenvalues in connection with the influence of the loading A,

concentrated mass m; and stiffness k; (j=I,...,n) parameters (multi-parameter system) is

thoroughly discussed using 2-DOF and 3—-DOF models. The case of a positive semi-definite
or indefinite damping matrix C will be studied in connection with a positive definite, positive
semi-definite or indefinite stiffness matrix V (). In this respect, the individual and coupling
effect of the non-uniform mass and stiffness distribution is fully assessed. Discontinuity
(jump) phenomena in the critical dynamic loading may occur at a certain mass distribution.
Attention is focused on seeking steady-state solutions of autonomous conservative
weakly damped mechanical systems governed by eq. (1) associated with periodic motions
either around centers or due to Hopf bifurcations (limit cycles). The impetus of the present
study was that such local dynamic bifurcations which could be explored via a classical
(linear) analysis escaped the attention of eminent researchers in the past. Certainly, the global
stability of these dynamic bifurcations can be established only by using a nonlinear dynamic

analysis.

2. Basic equations
According to the classical analysis solutions of eq. (1) can be sought in the form
q=re", 3)
where p is, in general, a complex number and r a complex vector independent of time t.

Inserting q from eq. (3) into eq. (1) we obtain

L(p)= (p"M+pC+V)r=0, (4)
where L(p )= p°M +pC +V is a matrix-valued function. Since V=V(}A), matrix L(p) is a
function of the external loading A for given matrices M and C. Solutions of eq. (1) are
intimately related to the algebraic properties of the matrix L (p), and more specifically to the

Jacobian eigenvalues p = p(A) obtained through the characteristic (secular) equation
[Gantmacher (1959, 1970), Huseyin (1978)].



det L(p) =|p> M+pC+ V| =0, (5)
which guarantees the existence of non-trivial solutions of eq. (1) or (4). Expansion of the
determinantal eq. (5) leads to the characteristic equation [Kounadis (1994)]

p" +a,p™ ! +. .+, pta, =0, (6)
where the real coefficients o, = (i=1,...,2n) are determined by means of Bocher formula
[Pipes & Harvill (1970)]. The eigenvalues (roots) of eq. (6) p; =(j=1,....2n)are, in general,
complex conjugate pairs p;=v;+pi (where i= V-1, v, and y; real numbers) with
corresponding complex conjugate eigenvectors 1; and 1; (j=1,...,n). Since p; = p;(}), clearly
vi=v;(M) , p;=p; (M), r;=r;(A) and T, =1;(A). Thus, the solutions of eq. (1) are of the
form

Ac"'cospt, Be"'sinpt, (7)
where A and B constants which are determined from the initial conditions. Solutions (7)

are bounded, tending to zero as t— oo, if all eigenvalues of eq. (6) have negative real parts,

i.e. when v; <0 for all j [Gantmacher (1959)]. In this case the algebraic polynomial (6) is

called a Hurwitz polynomial (since all its roots have negative real parts) and the origin

(q=q =0) is asymptotically stable. According to Routh-Hurwitz criterion, a necessary and

sufficient condition for the polynomial to be a Hurwitz polynomial is that

\ a, 1 O
ol
A=0,>0,A, ="  |[>0,A,=la, a, a>0,..., A, =0,A, >0 (®)
o; o,
o5 O, 0O,

A necessary but not sufficient condition for all roots of eq. (6) to have negative real parts is

a; >0 for all j (=1,..., 2n). More efficient than Routh-Hurwitz conditions is the stability

criterion of Liénart and Chipart [Gantmacher (1970)]. According to this criterion a necessary

and sufficient condition for all roots of eq. (6) to have negative real parts is a; > 0 for all j

(=1, ..., 2n), and simultaneously all determinantal inequalities either of odd order A, ,,
A, 5, ...orevenorder A, , A, ,, ... to be positive. In this case, the number of Hurwitz

determinants is about half that of conditions (8). If some of the Hurwitz determinants are



zero one has to use Orlando’s formula which expresses the determinant A, | in terms of the

roots p,,P,,...,P,, - This is given by

2n@2n-1) 1,..2n

Ay =(=D ? H(pj +P,)- ©)

j<x

Clearly A, , =0, if and only if, the sum of two roots of eq. (6) is zero. This may occur in
three cases corresponding to critical states: if eq. (6) has at least one pair of conjugate pure
imaginary roots or two real opposite roots or a double zero root (while the remaining roots
have negative real parts).

In the following, attention is focused on critical states. More specifically, if the real
part of at least one pair of eigenvalues (roots of eq. (6)) becomes (at a certain value of the
slowly varied A) positive, say v _(A)>0, while p_(A)= 0, the origin is locally unstable
related to divergence (static) instability (Fig. 1a). If the real part of at least one pair of

eigenvalues becomes zero, say v (A)=0 (with p (A)#0), while the remaining v;s are
negative, the equilibrium state q =q =0 is in general critical. In this case of existence of one
pair of purely imaginary eigenvalues, +iu(A) = 0, the origin becomes locally unstable and
the system exhibits a dynamic bifurcation. This is related to two distinct cases. If this
eigenvalue crosses the imaginary axis with zero slope, i.e. dv_(A)/dA =0, the corresponding
dynamic bifurcation is a degenerate Hopf bifurcation (Fig. 1b) associated with periodic
motions around centers; otherwise, i.e. if dv_(A)/dA =0, the system exhibits flutter

instability (Fig. 1c¢) associated with limit cycles due to a generic Hopf bifurcation. Another,
mixed (hybrid) type of coupled divergence-flutter instability occurs when the real and

imaginary part of at least one pair of eigenvalues becomes zero, occurring at A =17, i.e.

v.(A)) = pn, A))=0with dv_(A;) /dL=0, while for A >A; the two real eigenvalues are

moving in opposite directions in the real axis (Fig. 1d). This dynamic bifurcation corresponds
to a double zero eigenvalue.

Another type of flutter instability may occur in undamped circulatory
(nonconservative) systems, when two consecutive conjugate purely imaginary roots
coincide at a certain value of the loading A (Fig. le), whereas for a slight increase in it,
eventually leave the imaginary axis moving in opposite directions, thus producing an

eigenvalue with a positive real part (self-excited oscillations). However, the coincidence of



two purely imaginary eigenvalues is a necessary but not sufficient condition for flutter, since
the corresponding eigenvectors must also coincide [Huseyin (1978) & (1986), Kounadis
(2006)]. Coincident eigenvalues which may be associated with solutions composed from
powers of time t multiplied with the exponential functions of relation (7) are not considered
herein.
Multi-parameter system

So far we have considered only one control parameter, the external loading A (main
control parameter). However, the response of the system is influenced by several
independently varying parameters. For a given damping matrix C, the matrix-valued function

L(p) is (in addition to 1) a function of the concentrated masses m; and stiffnesses «;
(=1,...,n) which can be represented by the external parameters n_ (k =1,2,...,2n). Hence,

p=p(kin,) and in general v=v(;n,), p=p(kn)and v=(k;n,).

In the following, the critical condition under which the above multi-parameter
autonomous conservative system may exhibit a dynamic mode of instability before
divergence if negligibly small dissipative forces are included will be discussed in detail.

3. Solution technique
Premultiplying eq. (4) by T, the conjugate transpose of r, we obtain
T (PM+pC+V)r=0, (10)
Since all quadratic forms are real (scalar) quantities, eq. (10) is a ond degree algebraic

polynomial with respect to p, from which we obtain

1 [ —T —T 2 =T =T
= —T Crx4/(r Cr)” —4(r Mr)( Vr 11
p= s JECr)? - 4GEMnE Vi) (11)
or p=Vv+in (i:\/_—l),
—T =T
where v=—t Cr 2 T VI V2. (12)

o P TR M
Let the corresponding to r complex conjugate eigenvectors be

r=x+1y, r=x-1y, (13)

where x =(x,,....x,)" and y=(y,,....y,)" . Introducing expressions (12) into eq. (10) and

setting real and imaginary parts equal to zero we get



[(v2 =M +vC + V]x = p(C + 2vM)y } .

[v2 =M +vC + V]y = —u(C + 2vM)x
For a non trivial solution the determinant of the homogeneous system (14) must be zero. For
A<, (as stated in the Introduction) matrix V for given values of the stiffness parameters «;
(j=1,...,n) is positive definite. If in addition matrix C is positive definite and given that matrix
M is always positive definite, according to the Parodi theorem [Bellman (1970)] all
eigenvalues of eq. (5) or all roots of eq. (6) have negative real parts. Hence, the system is
asymptotically stable. Indeed, if C is positive definite, as A increases gradually from zero, at

least a pair of complex conjugate eigenvalues follows in the p -complex plane the path shown
in Fig. 1a becoming a double negative eigenvalue at a certain A = A, slightly smaller than A;

due to the vanishing of the discriminant of eq. (11). For A >A, but less than A; the
discriminant becomes positive related to two unequal negative eigenvalues moving in
opposite directions in the real axis. At A = A; one of these eigenvalues vanishes, becoming
positive and increasing for A > A{, yielding static (divergence) instability, while the other

(negative) eigenvalue decreases algebraically.

3.1. Conditions for dynamic bifurcation
Attention is mainly focused on dynamic bifurcations associated either with

degenerate or generic Hopf bifurcation (Fig. 1b and Fig. 1c, respectively) which may occur
before divergence (i.e. for A <Aj). This will be discussed in connection with the sign of the
quadratic form ' Cr which may be positive semi-definite or indefinite.

As mentioned above, the necessary condition for the existence of a degenerate or a

Hopf bifurcation is the existence of one at least pair of conjugate pure imaginary eigenvalues

tip(i.e. v=0), while the remaining eigenvalues are complex conjugate with negative real
parts. Since v=0 from eq. (12), it follows that

T'Cr=0 (forr=0). (15)
Eq. (15) is satisfied when the damping matrix C is either positive semi-defnite (since |C| =0)
or indefinite. Since C is a given matrix, the indefinite quadratic form 7' Cr may become zero
for a suitable value of r, depending on the loading A and the parameters n_ (x =1,...,2n),

since r=r(A;m,) .



The sufficient condition for a generic Hopf bifurcation is the fulfillment of the
transversality condition [Huseyin (1986)]

dv

- ¢0’ 16
m (16)

A=y

where A=A, (<A;) is the load for which the real part of p becomes zero, i.e. v(A;;n, ) =0.

Clearly, if condition (16) is violated, namely if

dv

— =0, 17
m (17)

A=Ay

we have a degenerate Hopf bifurcation.
Assuming that the necessary condition for a Hopf (degenerate or generic) bifurcation
is satisfied, we can introduce into eq. (4) the pair of conjugate pure imaginary eigenvalues

tip . This leads to
(A£ipCyr=0, (18)
where A=V —p*M . Clearly, for a non-trivial solution (i.e. for r# 0) the corresponding
determinant must be zero, namely
A +ipCl=0 (19)
According to the proof by Peremans-Duparc-Lekkerkerrer [Bellman (1970), p. 67] if A and C
are real symmetric matrices such that A is non-negative definite, then eq. (19) implies that

there exists a non-trivial real vector r satisfying eq. (18) which yields

Ar = 0, Cr=0 (r=0). (20)

Eqgs. (20) are simultaneously satisfied if the determinants of both matrices A and C are zero,
Le.

Al=0, IC|=0. (21)

The second of egs. (21) is fulfilled if matrix C is positive semi-definite. In this case for given

C one can determine by means of the 2" of eqs (20) the components 1; (j=1,..., n-1) of r as
function of the component r, . Introducing r;(1,) into the 2" of eqgs (12), after setting v=0,

leads to



T
, 1 Vr )
W= no(Asm,) (22)

from which r, is eliminated. Clearly, n_ (k =1,....2n) includes the stiffness components

K;(i=1,..,n) and the concentrated masses m;(1,...,n). Note also that ' =1' sincer is a real

vector.
By virtue of the 1* of eqs (21) one can obtain the determinantal equation
V-wM|=0, (23)
whose expansion is an n™ algebraic polynomial with respect to p’. From egs (22) and (23)

we can determine p” and A for given stiffness components « i and masses m;, where j=1,...,n.

The smallest positive root which satisfies eqs (22) and (23) corresponds to the critical
dynamic bifurcational load A =X, associated either with a degenerate or a generic Hopf

bifurcation.

a: C is positive semi-definite

It can readily be shown that if C is a positive semi-definite matrix the dynamic
bifurcation is a degenerate Hopf bifurcation since the transversality condition is violated
(Fig. 1b). Indeed, using the expression of v given in the 1** of eqs (12), one can show that
condition (17) is satisfied. Clearly, since r'Cr =0 while r'Mr # 0, condition (17) is fulfilled
provided that

dr’
dA

%(rTCr) =2= Cr=0, (24)

which is true since due to (20) Cr=0. Such a result was anticipated since r evaluated through
the 2™ of homogeneous eqs. (20) is independent of A. Note also that a real eigenvector r

corresponds to both pure imaginary eigenvalues +ip and —ip [Kounadis (2006)]. It is worth

noticing that the above finding is also valid if C is a symmetric singular matrix (i.e. C is not
necessarily positive semi-definite).
One can now obtain a new finding of paramount importance for a multi-parameter

system. By means of the 2™ of eqs (20) we can determine r=r(r,), where j=I,...n-1.

Inserting these values into the 1* of egs (20), after setting A =V —u’M, we obtain
(V-—p*M)r=0. (25)

Writing eq. (25) analytically and solving each of the resulting equations with respect to p

we find



2 _ Vi +..+V, 1, _ Vyr+..+V, 1, _ Vo +..+V, 1, (26)

M +..+M, 1, M,n+...+M,r M +...+M 1,

In"n 2n"n

u

Relations (26) and (22) furnish n equations from which we can determine A and (n-1) from
the n (k =1,...,2n) parameters. In this solution we are looking for the minimum positive value
of A which must be less than A; . For instance, if n=2 we can determine in addition to A =4

one parameter.

b: C is indefinite
If the matrix C is indefinite (since |C| < 0) the eigenvectors satisfying eq. (18) must

be complex. Multiplication of eq. (18)by T' (complex conjugate transpose of r) leads to

' (A+ipC)r=0. 27
Since T'Arand T Cr are real (scalar) quantities, eq. (27) yields

' Ar=0, ' Cr=0. (28)
Eqs (28) are also obtained from relation (12), after setting v=0 and V=A +u’M , since
matrix M is always positive definite.

If C is an indefinite matrix the quadratic form ' Cr depending on the values of v # 0

may be negative or positive. Hence, it may also vanish for a certain v(A;n,_)#0 (where

k=1,2,...,2n) depending on the value of A for given values of the parameters 1.

Given that conditions (20) are not valid (since |C|¢0,

A| #0), the procedure
established previously based on ¥ Cr=0 cannot be adopted in connection with conditions
(28). Instead of this, one can apply eq. (19), the expansion of which, after setting real and
imaginary parts equal to zero furnishes two equations in A and p’ that can be determined
provided that all n_ (x=1,...,2n) and matrix C are known. Clearly, the determinant in eq. (19)
can be established for n>2 by using symbolic algebra. For n=2, eq. (19), after setting
A=V -pu’M, yields

V- HZMll)(sz - uzMzz) -(V,, - HZMlz)z - Hz(cnczz - C122) = O} (29

¢, (V,, — HzMzz) +¢, (V) — H2M11) —2¢,(V, - H2M12) =0

Egs. (29) can also be written as follows:

10



V=M =[a]=w7iC
2 - ¢ Vo +e Vi = 2¢,Vpy [ (30)
¢ M,, +¢,,M,; —2¢;,M,,

0

Eliminating p° from eqs (30) we can find A for given matrix C and values of 1. The lowest
positive value of M<A[) is the dynamic instability critical (flutter) load A=A, which
implies a dynamic bifurcation occurring before divergence.

One may also apply another procedure for establishing A, . Using the expressions of

rand T given in eq. (13), after setting v=0, eqs (14) and (28) become

Ax =pCy ' ,
with A=V-pu™™M (31)
Ay =-uCx
and
x'Ax+y'Ay=0, x'Cx+y'Cy=0. (32)
From eqs (31) we obtain
1
y=—C Ax
" 1 . (33)
x =——C Ay
1
Substituting the expression of the vector y into the 2™ of eqs (33) we get
(B+p’C)x =0, (34)

where B=AC'A . For a non-trivial solution the determinant of the above homogeneous

system must be zero, i.e.

B+p’c|=0, (35)
which is a function of u* and A for given matrix C and parameters n_(=1,..., 2n).
Eqs (32) using relations (33) become

) X'Vx + yTVy

= , x'(B+p’C)x =0. 36
XTMX+yTMy ( hC) (36)

u

Introducing the expression of y from relation (33) into the 1* of eqs (36) we obtain

11



) x"(WV+AC'VC'A)X

= , 37
x" (WM +AC'MC'A)x 37

where A=V —p’M.
From the homogeneous system (34) using symbolic algebra one can express via the
homogeneous system 34 the x,,...,X, , components of the vector x as function of the
component x, as well as of p” and A for given matrix C and parameters n_(x=1,..., 2n).
Introducing X,....,x,_, into the 1* of eqgs. (36) we obtain a relation between p* and A which
together with the 2™ of eqs. (36) constitute a nonlinear algebraic system with respect to p’
and A which can be solved numerically. The lowest positive value of A(<A[)is the dynamic
instability critical load A = A, at which a dynamic bifurcation occurs before divergence.

This dynamic bifurcation is a generic Hopf bifurcation since the sufficient condition
related to the transversality condition is satisfied, namely dv(A;n,_)/dA # 0 (Fig. 1c). Indeed,

due to the 1% of eqs (12) it follows that v=0 which yields T'Cr= 0. Thus, one has to show

d%(fTCr) 20, (38)

A=hy

where T=t(A\;n.) and r= r(A;n,). For a given matrix C the quadratic form t'Cr,
corresponding to a critical condition (since p =iy ), is a real polynomial of 2™ degree with
respect to the loading A for known values of the parameters n_(k=1,..., 2n). If the derivative
of this polynomial with respect to A is zero, then at A = A, corresponds to a twofold root of
eq. (6); a case which is excluded since only distinct critical points are considered.

Clearly, the proof for transversality condition presented here for both the degenerate
and generic Hopf bifurcation is simpler than that recently reported [Kounadis (2006)].

The above, rather cumbersome, analysis for establishing the load A =2, associated
with a generic Hopf bifurcation can be drastically simplified in the case of an indefinite

matrix C when |C| <—¢° for € > 0. In the following an approximate technique for a simple,

rapid and reliable evaluation of A =X, and u* will be presented. The accuracy of the results

obtained by using this technique increases substantially as € approaches zero.

12



3.2. Approximate technique: |C| < —¢* for € =0

If this case in which the determinant of the damping matrix C is negative but
negligibly small and Cr # 0,we may consider that T'Cr=0 in eq. (28) can be approximately

satisfied by a real vector, r(A;m, )#0, as in the previous case of a positive semi-definite
matrix C, where |C|:0. Namely, we may assume that at a certain A =\, there exists a
vector r(A,;m, ) # 0for given n_ for which

r'Cr=0 (39)
and due to eqs (28) r'Ar=0. (40)

We may also assume that the latter case is satisfied if |A| =0 which implies

Ar=0 (r=0). (41)
Analytically eq. (41) is written as follows:
_an (SIb) &y na Ay, 10
Qyp Oy e Olppy - Oy |17 (42)
..................................... r
_a’nl a‘nZ a’n n-1 (x’nn_ T

or in a partitioned form

A11 A12 T -0 43
A, o r| (43)

nn

where A, is an (n-1)x(n-1) non-singular symmetric matrix, A,, an nxl (column) matrix

such that Al, = A, ; a_ isa real (scalar) quantity, T = (x,,...,r, ,)" is a vector and r, the n™

nn

component of the vector r. From eq. (43) one can find
T=-1AA,, (r,#0). (44)

Introducing this expression of T into eq. (39) we obtain

C, C T
& m{ ' }H -0, (45)
C21 Cnn rn

where

13



o Cin | “in
C,= 7C12:C§l: . . (46)
| Cn-11 Cotnt | Cois
From eq. (45) it follows that
T'C,T+2r,C,T+rc, =0 47)
or due to eq. (44)
A1T2A1_11C11A1_11A12 - 2C21A1_11A12 +¢,, =0. (48)
Eq. (48) along with the determinantal equation
|A|=0 (49)

furnish a nonlinear system of two equations with unknowns A and p* which can be solved
numerically provided that the matrix C and all parameters N _(k =1,...,2n) are known. The

lowest positive A(<A})is the dynamic instability load A = A, which corresponds to a generic

Hopf bifurcation. This is so because the transversality condition is also satisfied according to
the proof given above.
4. Numerical examples

A nonlinear dynamic analysis using 2-DOF and 3-DOF cantilever models [Fig. 2 a,b]
confirms the validity of the theoretical findings as well as the efficiency and simplicity of the
proposed technique. The nonlinear equations of motion for the perfect 2-DOF model shown

in Fig. 2a are obtained from Kounadis (1994) after setting y =0 and n=1, as follows

(1 + m)el + éz COS(@l [ v 62) + 9% Sin(el - 92) + ¢ 161 + Clzéz + kel - 92 + 91 —Asin 61 = 0,

éz + él COS(OI - 62) - 612 Sin(el - 92) + szez + 01261 - 91 + 62 —Asin 62 = 0,

(50)
where m =m,/m,.k =k, /k,,A=Pl/k,.
Linearization of eqgs. (50) after setting
0
®:|: l:|:ecl|:(Pl:|:ect(p
0, ?,
gives
5 =
PM+pC+V)p=0 (51)
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I+m 1 C, ©Cp k+1-2 -1
where M= ,C= , V= , (52)
1 1 Ch, €y -1 -2

The static buckling (divergence) equation is given by
N -Q2+kr+k=0, (53)

whose lowest root is the first buckling load A| equal to

A =0.5(k+2-1Vk>+4). (54)
Clearly, for the entire interval of values k>0, eq. (54) yields 0< X;<1. The case of equal roots

is excluded. The variation of the static buckling load A| versus k is shown in Fig. 3.

The equations of motion for the perfect 3-DOF model, shown in Fig. 2b, are obtained

from Kounadis (1997, ) after setting 6 =y =0and n=1, i.e.
(1+m, +m, )0, +(1+m,)0, cos (8, —0,) + 0, cos(D, — 0,) + O2(1 + m,)sin(d, — 0,) +

9% Sin(el - 93) + ¢ 161 + Clzéz + Elel —EQ (92 — 91) —Asin 91 = 0,

(1+710,)8, + (1+10,)8; cos(8; —0,) + 65 cos(0, — 03) — (1+ M, )67 sin(6; —6,)

+ 9% Sin(ez —93) + C2292 +Clzél + C2393 +E2(92 —91) — 93 + 92 —KSiIl@z =0.

0, +6,cos(8, —0,)+6, cos(8, —0,)—82sin(0, —6,) — 7 sin(B, — 0;) + c,,6,

+¢,0,+0,-6,-Asin®, =0,

where m =m, /m;, m,=m,/m, k =k /k, and k, =k,/k, A=Pl/k,. (55)

Linearizing eqgs. (55) and then setting

© = {91 :| _ ept|:(pl } —eo,
0, )

we obtain
(pzM +pC+V)p=0, (56)

where
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1+m, +m, 1+m, 1 ¢, €, O k+k,-A -k, 0
M=| 1+m, I1+m, 1|, C=|c, c, ¢y, V=| -k, l+k, -2 -1 {.(57)
1 1 1 0 ¢y cCy 0 -1 1-A
The static buckling (divergence) equation is equal to
X —(2+k, +2k,)V +(2k, +3k, +kk,)A-kk, =0, (58)

whose roots are real and positive, since A° (i=1,2,3) are the eigenvalues of the positive

definite matrix V(A =0) (i.e. obtained from eq. (57) for A =0). Moreover, one can show that

the case of a double root of eq. (58) is excluded.

2-DOF model
For a degenerate Hopf bifurcation, associated with a positive semi-definite matrix C,
using eqs (20) and (21) for n=2, we get
r=r/r,=-cy,/c,. (59)
Application of eq. (36) due to eqs (52) gives
(k+1-A)r—1 —r+1=2x

= , 60
(I+m)r+1 r+1 (60)
from which we obtain the degenerate Hopf bifurcation load L =4, i.e.
(r* =mr—Di, =r’(m+k+2)+rk-m)-2, (61)

where m and k are positive quantities, while r may be positive or negative. Note that if
r’ —mr—1=0, the critical load A, exhibits a discontinuity (varying from +o to —o0).
For r’ (m+k+2)+r(k—m)-2=0 it follows that A =0 . Clearly, for given r the above
extreme values of A, may occur for various combinations of values of the parameters m and

k.

It is worth noticing that the discontinuity in the flutter load A,; (being independent of
the stiffness ratio k) occurs at m = (r* —1)/r . Namely, for a given damping ratio r, one can
find a critical value of m, 1.e. m =m_, which corresponds to a discontinuity in the load A,;.

As stated above, since r(=-c,,/c,) does not depend on A, eq. (12) yields dv/dA =0

(violation of the transversality sufficient condition for a degenerate Hopf bifurcation).

From eq. (26) we obtain
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—-r+1-»x
p=—p=—— (r=-1). (62)
1+r

For the above 2-DOF model with k=1, m=10 and a positive semi-definite matrix C

with ¢, =0.01, ¢,, =c,, =0.002 and c,, =0.0004 (i.c. |C|=0) we find 2] =0.381966011
r=-0.20, X1,=0.32/1.04=0.307692307, and p* =—p’ =—1.115384615 [Kounadis (2006)].
The critical mass ratio for which a discontinuity in the flutter load A, for this degenerate
Hopf bifurcation occurs is: m_ =4.80. The variation of A, with respect to m>0 for k=1 is

shown in Fig. 4a.

For a generic Hopf bifurcation, associated with a given indefinite matrix C, according

to the exact analysis, one can obtain A, and p’ by solving the system of egs. (30).

In case of a matrix C for which |C|<— ¢’ with € > 0, the determination of the flutter

load A, (and then u*) is appreciably simplified without diminishing its accuracy. Thus,
application of eq. (26) gives

2 _ Vi r+Vv, _ Vi, r+V, (63)
M, Fr+M,, Mpr+M,,’

which leads to eq. (60) and then to eq. (61). The ratio r is obtained from eq. (39), i.e.

2 L ¢
¢, “+2¢c,r+c,, =0,

1
or r= —(— i, T4/Ch, =€ Car ) (64)

Ci

Clearly, the equation yielding a discontinuity in the flutter load A, i.e. r> =mr—1=0, is
still valid. For the above 2-DOF model with k=1 and m=10 related to an indefinite matrix C

with ¢, =0.01, ¢ =c,=0.0325 and ¢, =0.012 (i.e. |C] =-9.3625X 107 <0) we find,

according to the exact analysis, A, =0.193698381<A], and p=1.109221303 [Kounadis

(2006)]. On the basis of the approximate analysis we obtain using eq. (64) r =—0.190179743
and thereafter through eq. (63), A;=0.193830151 and p =1.109204333, respectively, which

practically coincide with the previously found values of A, and p. The plot A, versus m>0

with the corresponding asymptotes m =5.068 and A =1.19018 is shown in Fig. 4b. Fig. 5a

shows the Hopf bifurcation load A, versus mass ratio m (=m,/m,)> 5.068 for various

values of stiffness ratio k(=k,/k,). The small circle in each k-curve corresponds to the
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critical divergence (buckling) load A{;, (=, ). This corresponds to a dynamic bifurcation

associated with a coupled divergence-flutter instability. This double zero eigenvalue dynamic

bifurcation is called an Arnold-Bogdanof dynamic bifurcation [Kounadis (2006)]. Below the

small circle we have A, < A, for each value of k. Clearly, both X, and %, increase with

the increase of k. Fig. 5b shows Hopf bifurcations loads A, versus mass ratio m
(=m,/m,) < 5.068 for various stiffness ratios k(= k, /k,). The values of A, are higher than

A =1.19018 (asymptote). It is worth noticing that a discontinuity in the flutter load versus
mass was first observed in a continuous damped cantilever model carrying concentrated

(attached) masses [Kounadis (1977), Kounadis and Katsikadelis (1980)].

Table 1 gives values of A, = Ay, of A;<X{;, and of A, slightly smaller than A{,

for various values of the stiffness and mass ratio k and m respectively, together with the
corresponding amplitudes 0,(t) of the stable limit cycles. Note that 6,(t) increases with the
increase of k and m.

Fig. 6 shows the phase-plane portrait 0, vs 62 corresponding to the above generic
bifurcation with k=10, m=46.838455646 and A, =0.898 <X*=0.9009805. Note that the
(absolutely) maximum amplitude of 0,(t) corresponding to this generic Hopf bifurcation, is
nearly 0.008 rad. The maximum (absolutely) amplitudes of 0,(t) are, as expected, lower than
the corresponding max 0,(7)]|.

5. Conclusions

The conditions under which symmetric weakly damped systems under potential loading may
exhibit Hopf bifurcations, discontinuities of flutter loads and other phenomena, are
thoroughly discussed. The most important findings are the following:

1. A solution methodology for establishing necessary and sufficient conditions for
degenerate and generic Hopf bifurcations as well as double zero eigenvalue
bifurcations is presented.

2. Besides this exact analysis an efficient and readily employable technique suitable for
multi-degree of freedom systems with negligibly small damping, is comprehensively
established.

3. It was, strangely enough, found that the coupling effect of negligibly small damping

with non-uniform mass distribution may lead to flutter load discontinuities. This may

18



have important applications in the dynamic response of multi-story buildings
(simulated by cantilever models).

4. The individual and coupling effect of the mass and stiffness ratios on the buckling and

flutter load, X7, and A, respectively, are assessed.

5. Combinations of values of m and k for which the flutter load A, of generic Hopf
bifurcations, associated with stable limit cycles, occurs prior to divergence, are also
assessed.

6. The effect of the above parameters m and k on the maximum (final) amplitudes of the

angles 0,(t) and 0,(t), being independent of the initial conditions, are also presented.

References

10.

11.

. Ziegler, H.,“Die Stabilitatskriterien der Elastomechanik™, Ing.Arch.,20,49-56 (1952).

Nemat-Nasser, S. and Herrmann, G., “Some General Considerations Concerning the
Destabilizing Effect in Nonconservative Systems”, ZAMP 17, 305-313 (1966).

Crandall, S.H., “The Role of Damping in Vibration Theory”, J. Sound Vibr. 11(1), 3-18
(1970).

Gantmacher, F.R., “Lectures in Analytical Mechanics”, MIR Publishers, Moscow, p. 231,
(1970).

Huseyin, K., “Multiple-Parameter Stability Theory and its Applications”, Oxford Eng.
Sciences, Series 18, Clarendon Press, Oxford, p. 31 (1986).

Gaul, L., “The Influence of Damping on Waves and Vibrations”, Mechanical Systems
and Signal Processing 13(1), pp. 1-30, (1999).

Huseyin, K., “Vibrations and Stability of Damped Mechanical Systems”, Sijthoff &
Noordhoff Intern. Publishing, Alphein, Aan Den Rijn, Nethrelands (1978).

. Kounadis, A.N., “Hamiltonian Weakly Damped Autonomous Systems Exhibiting

Periodic Attractors”, ZAMP, 57, 324-350 (2006).

Zajac, E.E., “The Kelvin-Tait-Chetaev Theorem and Extensiens”, J. Aeronaut. Sci., 11,
46-49 (1964).

Zajac, E.E., “Comments on Stability of Damped Mechanical Systems, and a Further
Extension”, AIAA J., 3, 1749-1750 (1965).

Sygulski, R., “Dynamic Stability of Pneumatic Structures in Wind: Theory and
Experiment”, J. of Fluids and Structures 10, 945-963 (1996).

19



12.

13.

14.

15.

16.

18.

19.

20.
21.

22.

23.

24.

Laneville A. and Mazouzi A., “Wind-Induced Ovalling Oscillations of Cylindrical Shells:
Critical Onset Velocity and Mode Prediction”, J. of Fluids and Structures 10, 691-704
(1996).

Misra A.K., Wong S.S.T. and Paidoussis M.P., “Dynamics and Stability of Pinned-
Clamped and Clamped-Pinned Cylindrical Shells Conveying Fluid”, J of Fluids and
Structures 15, 1153-1166 (2001).

Kounadis, A.N., “A Geometric Approach for Establishing Dynamic Buckling Loads of
Autonomous Potential Two-DOF Systems”, J.Appl.Mech., ASME,66,55-61 (1999).
Kounadis, A.N., “On the Failure of Static Stability Analyses of Nonconservative Systems
in Regions of Divergence Instability”, Int. J. Solids & Structures 31, No 15, 2099-2120
(1994).

Kounadis, A.N., “Non-Potential Dissipative Systems Exhibiting Periodic Attra-ctors in
Region of Divergence”, Chaos, Solitons & Fractals, 8, No4, 583-612 (1997);.

17. Bolotin, V.V., Grishko, A.V. and Petrovsky, A.V., “Secondary Bifurcations and
Global Instability of an Aeroelastic Nonlinear System in the Divergence Domain”, J.
Sound and Vibration, 191(3), 431-451 (1996).

Paidoussis, M.P., Mateescu, D. & Sim W.-G., “Dynamics and Stability of a Flexible
Cylinder in a Narrow Coaxial Cylindrical Duct subjected to Annular Flow’’, J. Applied
Mechanics, 57, 232-240 (1990).

Paidoussis M.P., ‘‘Fluid-Structure Interactions: Slender Structures and Axial Flow”’,
Elsevier Academic Press, London, 2, 1315 (2003).

Gantmacher, F.R., “The Theory of Matrices”, Chelsea, New York, (1959).

Pipes, L.A. and Harvill, L.R., “Applied Mathematics for Engineers and Physicists”,
McGraw-Hill, Kogakusha Ltd., 3 ed. Int. Student Edition, Tokyo (1970).

Bellman, R., “Introduction to Matrix Analysis”, McGraw-Hill Co, nd ed, NewYork
(1970).

Kounadis, A.N., “Stability of Elastically Restrained Timoshenko Cantilevers with
attached masses subjected to Follower Forces™, J. Appl. Mech., ASME, 44, 731-736,
(1977).

Kounadis, A.N. and Katsikadelis, J.T. “On the Discontinuity of the Flutter Load for
Various Types of Cantilevers”, Int. J. Solids & Structures, 16, 375-383, (1980).

20



ACCEPTED MANUSCRIPT

Fig. 1a Fig. 1b \

Fig. c@! Fig. 1d

v

Fig. le

21



ACCEPTED MANUSCRIPT

22



ACCEPTED MANUSCRIPT

194

O ONET SS2UN)S 21} S1SIaA Qu{ PeO] w.d”:vﬁoﬁﬂ aMje)s JeOSTLIo a1y} JO UOrjerIe A\ mw._” H
. . 34 . . S S .

y

00T 06 08 0L 09 0¢ 0t 0t 0¢ 0t 0

00

—C0

- 70

(1)

—90

— 80

01



‘T oner surdurep a1y wo spuadap Yo “Hv peo] I2)njJ a3 JO AJNUTUOISTP
B ST AT} 08t= UI e JB) 9J0N ' [=3 OTJBI SSaUJJT}s TOJ UI 0TI SSeU snstoa Hy Jo Uonerie \ “ e 51

(771

0f 8C 9T ¥T T¢ 0T 81 91 %I TI 0l 8 9 ¥ T 0

................................................ oci=yayoidwkse | | | | | | || ][]
CNS
Z =
= -
uoneoinyiq Jdop] ajerouasop m
I — e = 9
00°0 = [d)op AL e _,_‘_Ji o
000 I0°0 -
L

Ol



ACCEPTED MANUSCRIPT

194

‘1 oner surdurep a1y vo spuadap yonym “Hey peo] Iapnff a3 Jo L) TNUTodsTp
B ST 2191} K9 ¢=UI & B[} 90N ' [=3 ODBI SS2UIJT)s T0J Ul OTJRI SSeUl sustaa Hy Jo uwonerep qf 31

2/
0f 8T 9T v TT 0T 81 91 ¢l Tl

0l

8

81061 1=\ 201dwAse

uoneosnyiq jdop otrouas

croo €ce€00
§CE0°0 10°0

SZ9€6000°0- = [d)19p °

T_,@u_

990 S=w o)dwAse

0l



(91 =) Y onex SSAUIJNS JO SAN[BA SNOLIBA IO 89()'G< ( “u/'t =) W OIjeI SSBW SNSIdA m)m peoy uoneainjiq ydoy “e¢ 31

2/}

001 Gl 0S 57
. 000

890°S
o

-

(aN[BAU2SI2 0157 2]qnop)
Hy Uy 0) spuodsariod O

< 01dwAise
YA

en . |eroo  scso0
$79€6000°0- = Phop < |T T T2
$T€00 100

iy




LT

(91 =) Y onex SSAUIJNS JO SAN[BA SNOLIBA IO §9()'G> ( “u/'t =) W OIjeI SSBW SNSIdA m)m peoy uoneainjiq ydoH 'qg 314

771
90 ¢—=w a01dwhse
mnm/)onm St O0v <S¢ 0¢ ST 0T ST 01 S0 00
L | L | L | L | L | L | L | L | L | L | L O

$T9E£6000°0~ = Phop ﬁ%c R%ci -|
B czE00 100



8¢

961000 mﬁmom_w._..wﬂwwm_wmm. o +0T ¥ G9C'6 mmoomwNM%mw.wmm. o7 | LTEOPSEOS996T 0Eh |  LZS0008666000066°0 | 00T
; 24670 . 6770 . : .
LLTO0D PZZEBEOBSLETEZ  STT w07 ¥ 23674 1S8985L0T8699L" 89 890TFLEFE0S6062° LTZ £26£909£66L00086° 0 0g
. gren . 54%°0 . . s
SF100°0 ST RE N +01 % 17C°9 L 9LZLI0ZSTEFI" 68 TT6L88LEBZIOS6 0 | 00T
: 85870 . 5770 : : ;
SA0T000 COPF09B9SSHEES 9F 0T % SF9'F 78882 T9E2855S T2 SLEEEZEF6856892 LF SSTZLOF98F086006° 0 00T
+01 % 1919 s +01 % €86°C i £6T0Z886LT686Z ZZ | ZOTZ00SIZOZEGEIL 0 |00F
9T66P80BLSITTIZEZ 22 S8T66SZTS6LTEET BT
0T *F29'c o 0T % 28T 08 60P9TTFEZOLLEES  PT 6F06929LEF98LS8S° 0 00'¢T
£0ESLITESSSTIS BT ZLZ969ESTOTE86F TT
+0T ¥ €887 51860 +0T ¥ 2681 T6ZVEBB06EREIEET O FPPBLE09C9LZ68FT TT TSOTOSZTTOS96T8E 0 001
950966TLZETHSHT TT o1
+01 % T18'T Slady FOT % 4091 L T806L662b965ZTL 6 | S8FBSS6SEGSETZETZ 0 | 050
F2269899F0SLO0L 6 FCH00LSO6FEGERE 6
LOL% T16°T Lt P01 % €751 i ELOTZTETETPEESS 8 | Z60T6LBBLEPTTOS60°0 | 0T
ZZSLZEIFERE0I6 8 8LSZSE6S660£008° 8
+01 % S0P T 2 +0T % 1981 ene TPEZPTELEOSOSEL S | BTLO96BLZOGLOSLEFO O | 0T 0
Z60SETLIB699ZEL" 8 EFL6ZFPS982£099°8
+0T* 215 T SVeU) +0T ¥ SPE'T Bero 960LFTZ89029F29 8 ZO9TZLBTT2e8PSLEOFZ0° 0 | SO0
£00FS8LZFAF0BZY 8 PT0Z69E6HTTLES 8
. 6000 . 52000 . N
+0L % T s +OT % 99T°T T PZSOZETLITEES 8 | 960BZTBLO00SLEEF00° 0 | 100
(1)ip ._EE_ . (1)7p .Ei .
asuodsayy #19A ¥ ssuodsay] 3AD ¥ ( wam 5 {7 % ¥
wmr o spmychuy pur] Jo apnyehinty 1 >
R[OS XU M NOSQ Y XU Mt

T puUe I SO1JLT SSLT PUE SSAUTFI)S JO Sanjea snorea 107 (1) gxew] se [am sefly puely speop sanny pue Suppng 1 2198l




"9FOSSHRE] O = W puk (T = J] PIM Japowr . O°d-T © Jo uonearyiq ydoy aty jo yreniod aueyd - asetyd ‘9 51

()9

900 700 <00 000 c0°0- ¥0°0-

— . 900°0-

¥00°0-

= 00°0-

1 T000

ACCEPTED MANUSCRIPT

000

9000

0860060 ="T) v > 868°0= Hy =v
9r9CCHSES OF =1 O =Y



