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Abstract

In this thesis work we consider the problem related to the monitoring of de-
formations in pipes. These deformations can be caused by external agents
such as, for example, the pressure of the sea, in the case of underwater
pipelines, and geological settling phenomena. It is therefore necessary to de-
velop a procedure that allows us to evaluate these deformations in a short
time and continuously monitor the state of the pipes. For this purpose, the
case of two-dimensional geometries is considered first and the Finite Element
Method (FEM) is used, for which an appropriate general description is pro-
vided and, subsequently, we extend the case to the specific acoustic problem.
Given the need for a faster response from the pipes, we evaluate a new calcu-
lation method, the Hierarchical Model Reduction (HiMod) which allows to
obtain the same results by improving computational time without compro-
mising accuracy. This method is applied here for the first time to the linear
acoustic wave equation in 2D and 3D. The application is the computation of
the multimode scattering matrix for guided wave propagation in pipelines.
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Sommario

In questo lavoro di tesi consideriamo il problema relativo al monitoraggio di
deformazioni in tubi. Queste deformazioni possono essere causate da agenti
esterni quali, ad esempio, la pressione del mare, nel caso di condutture sot-
tomarine, e fenomeni di assestamento geologico. Si rivela quindi necessario
lo sviluppo di una procedura che ci permette di valutare queste deformazioni
in tempi brevi e tenere continuamente sotto controllo lo stato delle condut-
ture. A tale scopo, si considera dapprima il caso di geometrie bidimensionali
e si adopera il Metodo degli Elementi Finiti (FEM), del quale si fornisce
un’opportuna descrizione generale e, a seguire, estendiamo il caso al prob-
lema acustico specifico. Data la necessita di una risposta piu veloce da parte
delle condutture, valutiamo un nuovo metodo di calcolo, la Riduzione Gerar-
chica di Modello (HiMod) che permette di ottenere gli stessi risultati miglio-
rando il tempo computazionale senza compromettere ’accuratezza. Questo
metodo viene applicato qui per la prima volta all’equazione lineare dell’onda
acustica in 2D e in 3D. L’applicazione ¢ il calcolo della matrice di scattering
multimodale per la propagazione d’onda guidata nei tubi.
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Chapter 1

Acoustic Transformation

Our study is aimed at identifying and evaluating any deformations in pipes.
These deformations are due to external agents and a multimodal acoustic
analysis is used to achieve our goal. In particular, it is necessary to measure
the sound pressure at each point of the structure. We start directly from
the examination of the deformed geometry and, by adopting a coordinate
transformation, we perform the mapping of the structure to the reference
geometry, which would be the structure without any deformation. To better
clarify the procedure, which lies at the basis of the general problem, we start
from the definition of acoustic wave by providing the related equation [1].
For the original geometry, where the coordinates system is defined by r’, we
have that, given the pressure field p/(r’) in the frequency domain:

V'p' = —jwpyv’ (1.1)

Jwp' = —ByV' -V (1.2)

where v/ = v/(r’) is the velocity field, p, is the average density and B
is the average compression modulus which is defined as the density increase
caused by a compression. Eq. (1.1) is the linear Euler equation, whereas
eq. (1.2) represents continuity in the linear regime, connecting the motion
of fluid with its contraction and expansion. What we have to do now is
the following: we first define a coordinate transformation that converts the
original geometry to a uniform pipeline, then we introduce an anisotropic
material such that the wave equation in the transformed coordinate frame is
equivalent to that in the original frame. Finally we use an efficient method



to solve the wave equation. We start with the transformation r’ — r(r’) with

Jacobian:
Ox Ox Oz
ox’ Oy’ 0z
o | o o ‘o
oxr’ Oy’ 0z
0z 0z 0Oz
ox’ 9Oy’ 0z

(1.3)

It can be shown that the solution p[r(r’)], which is the pressure field of
the reference geometry, does not change, i.e. it is equivalent to p/(r’), using

the following anisotropic material in the transformed domain:

B = BydetJ
. I P —
=g =P =n'T

(1.4)

(1.5)

Knowing that the equations related to the reference structure defined by

r are:
Vp = —jwpyv

jwp=—ByV - v

(1.6)

(1.7)

these can be rewritten by replacing (1.4) and (1.5) in the following way:

P, Vp = —jwpev

jwp = —BydetJV - v

By .

Considering the divergence and placing vy = o

= w
V-T-V
p+v8det.]

(1.8)

(1.9)

(1.10)



Subsequently, we rewrite it as:

V-T-Vp+k’p=0 (1.11)
where:
2 kZ

Ko=) = — = "0 1.12
() = 7 qetd ~ detd (1.12)

— J)7
T = 1.13
det J ( )

It can be demonstrated that the pressure field associated with the trans-
formed geometry is equal to the pressure field of the deformed one and the
material used to make this equivalence is given by the transformation ma-
trix T which takes into account the Jacobian matrix. At this point, our
problem is to solve the wave equation in an undeformed pipeline filled with
an anisotropic material and a method that is very suitable for this type of
problems is the Finite Element Method (FEM).

In the next chapter, we describe the FEM starting initially from two-
dimensional geometries and from a general description of the procedure.
Next, we will see the specific acoustic case of our interest by specifying in
more details the equations seen previously in this chapter. Finally, we in-
troduce the HiMod method, which is a straightforward modification of FEM
that is particularly suitable to study wave propagation in waveguides with
smooth deformations, since it boosts the efficiency of FEM.



Chapter 2

The Finite Element Method

The Finite Element Method is a numerical technique used for solving the
most common problems of engineering. It is a very important method be-
cause it gives us the approximate solutions to boundary-value problems for
partial differential equations.

The first development of the FEM dates back to 1941 and 1943 thanks
to the studied conducted by A. Hrennikoff [2] and R. Courant [3]. Although
these pioneers used different point of views in their approaches, they identi-
fied the most important point: mesh discretization of a geometrical contin-
uous domain into different subdomains. These subdomains are called finite
elements, in which the unknown function is represented by a series of inter-
polation functions with unknown coefficients.

Other important studies regarding the FEM were done in the 70s and
these can be found in the book ” An Analysis of the Finite Element Method”
written by G. Strang and G. Fix, published in 1973 [4]. In general, many
books have been written on the method [5— 8| and thanks to the experiments
done, FEM is now one of the most used method for modeling physical systems
that are part of everyday reality.

The Finite Element Method is divided into different steps:

1. Mesh discretization of the domain

2. Choice of the interpolation function

3. Formulation of the system of equations
4. Solution of the system of equation

The discretization phase is the most important step because the way
into which the domain is divided is going to influence the computational
time and the accuracy of the results. The domain € is divided into smaller

4



subdomains called Q¢ where the superscript indicates the e-th element of the
domain subdivision. Naturally, the discretization can be done for 1D, 2D and
3D dimensional domain. In the 1D domain, the elements are short segments
which together create a line. In the 2D domain, the elements are usually
triangles. In 3D domain, the elements are tetrahedra, triangular prisms or
rectangular bricks. The basic 1D, 2D and 3D elements for modeling curved
lines or surfaces are line segments, triangles and tetrahedra respectively.

Figure 2.1: One-dimensional, two-dimensional and three-dimensional basic
finite elements

The problem can be solved by describing the unknown function u at
nodes associated with each element. To describe a node it is necessary to
know its coordinate values, the local number and the global number. The
local number indicates the position of the node in the element while the
global number gives its position in the system.

The second phase consists in the consideration of an interpolation func-
tion to approximate the solution within each element. The interpolation
function is a polynomial. After the selection of the interpolation function,
the unknown solution in each element is obtained.

The selection of the interpolation function is related to the accuracy of the
method. If an higher accuracy is required, it is necessary to choose an higher-
order interpolation function, so higher-order elements. We can improve the



accuracy also by using smaller elements in the mesh so, considering a higher
mesh density.

The third and fourth step consist in the formulation and resolution of the
system of equations. There are two different procedures: the Ritz method
and the Galerkin method. In electromagnetics, these systems are usually
associated with scattering, radiation and also wave propagation in waveguides
and resonances in cavities.

Once we have solved the system of equations, we can then compute the
desired parameters such as capacitance, inductance, input impedance and
scattering or radiation patterns and display the result in form of curves [8].

In this chapter we will focus on the description of the Finite Element
Method in two-dimensional domains mainly considering linear triangular el-
ements: we will start from the definition of the boundary-value problem and
then get to the detailed analysis of the different steps of the method and
the characterization of more sophisticated higher-order and isoparametric el-
ements. After that, we will go into the specific case of the Finite Element
Method for measuring the sound pressure in the two-dimensional world: in
particular we will study a planar case that uses Cartesian coordinates and
a radial case that instead considers a system of polar coordinates. Finally,
we will discuss transformation acoustics also considering the case related to
quadrilaterals. All these procedures will lead us to the evaluation of sound
pressure values in the two-dimensional geometry and to the analysis of modal
behavior as a function of a certain frequency range. In particular, the values
of the S parameters will be extrapolated, the nature and properties of which
will be described in more details in the next chapter, for different geome-
tries and we will see what happens to these graphs by modifying for example
the type of elements used and the density of the mesh. The most important
thing will be to compare the graph of the S parameters related to a deformed
two-dimensional geometry with the same graph associated with the regular
geometry of the pipe, obtained after the transformation.



2.1 Two-Dimensional Finite Element Method

2.1.1 The Boundary-Value Problem and the Variational
Formulation

Boundary-value problems refer to the modeling of physical systems and their
solution is fundamental for understanding the functioning of systems from a
mathematical point of view. In general, a boundary-value problem is identi-
fied by a differential equation of this type:

Lu=f (2.1)

where we have to deal with the boundary conditions on the domain con-
tour I". In the equation, £ is a differential operator, f is the continuous
function and u is the unknown quantity:.

Of course, the differential equation can be presented in different forms
based on the problem we are analyzing, while the boundary conditions range
from the Dirichlet and Neumann conditions to even more complicated con-
ditions. It is preferable to solve boundary-value problems analytically. How-
ever this way is possible only for very few cases such as wave propagation in
rectangular and circular waveguides or cavity resonance within rectangular
and cylindrical cavities. Most practical problems do not present any analyt-
ical method and that is why approximations have been adopted [8]. Among
these, we meet the Ritz and Galerkin methods which have been mentioned
previously.

The Finite Element Method has been widely used in the two-dimensional
case. To describe the FEM, it is necessary to define the boundary-value
problem, expressed by a second-order differential equation. From now on, we
will refer to [8] for the description of the FEM, adopting a similar formulation.
In this case, the second-order differential equation is given by:

0 ou 0 ou ,



where u is the unknown function, a,, a, and b are known parameters
associated with the physical properties of the domain and f is the source or
excitation function.

The boundary conditions are given by:

u=muy on I} (2.3)
ou_. ou_\
(axa—z:c + aya—Zy> ‘n4+yu=ty on I (2.4)

where I' = I'y + I'y is the boundary enclosing the area §2, 1 is the normal
vector and v, up and ty are known parameters associated with the physical
properties of the boundary. The first boundary condition must be enforced
explicitly while the second is known as natural boundary condition which is
satisfied implicitly. When it turns out v = 0, the second condition becomes
the Neumann boundary condition.

If there are discontinuities, the unknown function u has to satisfy the
continuity conditions:

vt =u" on Ty (2.5)

out out \ . ou~ du™ .\ -
(a+%m+a+i ) = (a;%x—{—a;aiyy) ‘n on T4q (2.6)

where I'y represents the discontinuity interface: the superscript ”+” de-
notes that the observation point approaches I'y from the ”+” side, the super-
script 7 —" denotes that the observation point approaches I'y from the ”—"
side.



Figure 2.2: Two-dimensional domain with a discontinuity interface denoted
by I'q

The boundary-value problem presents an equivalent problem known as
variational problem [9]. It is represented by the following system of equa-
tions:

{ 0F (u) =0 (2.7)

u=uy on I}

where:

dQ (2.8)

o - ) ()
+/F2 (%uQ—tou) dF—//qudQ

If there are any discontinuities, it is necessary to add the continuity con-
ditions to the system considered above.



2.1.2 Two-Dimensional Finite Element Method Calcu-
lation

After the definition of the boundary-value problem and the variational prob-
lem, we can analyze the basic steps of the FEM listed before for the two-
dimensional case. For simplicity, we consider linear triangular elements. As
it is already known, the first step is to divide the area domain €2 into a
number of two-dimensional elements, for example triangular elements. It is
important to underline that these elements should not overlap among each
other. All the elements are connected together via their vertices.

Figure 2.3: Subdivision of a circular, rectangular and irregular two-
dimensional domain into Finite Elements

10



If we choose smaller elements, the results will be more accurate but there
will be also a growth in the memory demand and computing time. The
compromise would be to use smaller elements where the solution presents a
drastic variation and larger elements where the variation is less evident.

The elements and nodes can be labeled with integers for their recognition
inside the domain. In the case of linear triangular elements, each element is
associated with three nodes and each node has a local number that identifies
its position with respect to the element and a global number related to the
whole system. The global and local numbers, together with the number of the
element, will be linked thanks to an array. This array includes all information
concerning the elements and nodes. In addition to this array, it is necessary
to consider another one which relates the segments coincident with I's with
their nodes. This array will be used to facilitate the incorporation of the
second boundary condition (2.4). Then, to impose the Dirichlet boundary
condition (2.3), we consider another vector that stores the global numbers
of the nodes that are located on I'y. In addition to these data, others are
needed such as the coordinates values of the nodes in the domain, the values
of a,, a,, b and f for each element, the value of u, for the nodes placed on
['; and the values of v and t; for each segment with nodes on I's.

1 6
’ ’ 10
1 10
3 5
' 2 9
*9
2e
4
6 X
5 7
3e — —Z — —og

Figure 2.4: Example of subdivision of a two-dimensional domain

Once the domain has been discretized, the unknown function u within
each element has to be found. If linear triangular elements are used, the
unknown function u related to all the elements of the domain is defined as:

11



u(z,y) = af + a5r + asy (2.9)

where af, o and of are unknown constant coefficients and e denotes the
e-th element of the domain.

If we impose (2.9) on the three nodes of each linear element, we obtain:

W = af +agrf + agys (2.10)
€ € €,.€ e, €

u; ) + T + a3y

up = of + a5z + oy

where ¢ and y° are the coordinates of the nodes related to the e-th
element.

Solving the previous equations, we obtain the values of af, a§ and o and
consequently the unknown function u® expressed as:

u(z,y) = Y uhe(,y) (2.11)

where ¢ (z,y) defines the interpolation functions. These functions
are given by:

1
90161(%7 y) = ﬁ(ain + Oé;nx + agny) n = 17 27 3 (212)

where af,, of,, af, depend on the values of the coordinates of the e-th
element.

In (2.12), A€ is the area of the e-th element:

12



e

Y;
Y5 (2.13)

e

Yk

8 8

Ae

N | —
—_ = =
8
FTTOS.O =0

The problem can be formulated by using one of the following methods
to obtain the system of equations: the Ritz method [10] or the Galerkin
method [11]. The first considers the homogeneous Neumann boundary
condition. This condition is a particular case of (2.4) in which v = ¢, =
0. The total variational functional is represented as the summation of the
variational functional of each element of the domain:

F(u)=) F°(u) (2.14)

where M denotes the total number of elements.

The functional related to each element is denoted as:

e = ] [ () e (5) e
—/Qe futdQ

If we substitute (2.11) into the equation and differentiate F'® with respect
to uy,, yields:

aQ  (2.15)

oFe > Dpe. e D, Dt
— e " m n m n b e e dQ
oug ;u" //e (a or Ox T dy Oy * (’Om%‘)

m

—/ for dQ2 (2.16)
Qe
with m = 1,2,3

13



In matrix form, this is indicated as:

{2 = ) - 1) 217)

where the elements of the matrix K¢ and of the vector r¢ are provided by
the following integrals:

0@8 8506 agpe a(pe
K¢ = . m n m n bt of | dad =123
" //e (a or Ox +ay ay ay + PmPn xray m.n
(2.18)

re = / foh, dxdy m=1,2,3 (2.19)
Qe

The system of equations can be found: it is expressed as the summation
over all the triangular elements, into which the domain is partitioned, of the
derivatives of the subfunctional ¢ respect to the unknown function u¢. The
stationarity requirement on F' is imposed:

{%}:i{ﬁ}:i([ﬁ] @} — (7)) = {0} (2.20)

The matrix K¢ and the vector 7¢ are assembled to find the matrix and
the vector associated to the entire domain:

(K] =) [K°] (2.21)

{r}=> {} (2.22)



So, the system of equations can be written compactly as:
[K]{u} = {r} (2.23)

The derivation of the system assumed that u satisfies the homogeneous
Neumann boundary condition on I's. We can now extend the analysis to the
general case in which v # 0 and ty # 0. It is necessary to add an extra term
to the functional F' (u) expressed as:

F.(u) = /r2 (%uz - tgu) dr (2.24)

Assuming that 'y comprises N segments, F, (u) can be rewritten with a
summation:

Fo(uw) = Y F (w) (2.25)

where F? denotes the functional linked to the s-th segment of the surface
examined.

The unknown function v within each segment is approximated in a way
similar to the unknown function within each triangular element of the entire
domain studied:

2
u’ = Z u, (2.26)
n=1
where:
pi=1-¢& p3=¢ (2.27)
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and ¢ is the normalized distance measured from node 1 to node 2 on the
s-th segment.

Following the same mathematical steps adopted to find the derivative of
F*, the derivative of the functional associated to the s-th segment is obtained:

S
ous,

OFs 2 1 1
= / VPPl dE — / topr,l°d€ (2.28)
n=1 0 0

where [® is the length of the s-th segment.

In matrix form the above expression becomes:

OFs
(G =111y = 1) (2:20)
with the elements of K* and r® given by:
1
Kiw= [ eieitide min=12 (2.30)
0
1
Ty, = / tops,1°dE m=1,2 (2.31)
0

The general system of equations is given by the union of all the derivatives
calculated on the triangular elements into which the domain is splitted and
all the derivatives evaluated on the segments that form the contour:

(&) - 02508

e=1

N

([Ke] {uy = {r°}) + D> ([K¥] {w} = {r°}) = {0}

1 s=1

I
NE

e
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Now that the system has been set up, it can be solved by imposing the
Dirichlet boundary condition for the nodes on I';.

After considering the Dirichlet boundary condition, the system will give
us the unknowns u,,. There are several methods for solving the system which
are divided into two large groups: direct methods and iterative meth-
ods [12]. The former are based on the Gaussian elimination and guarantee
a correct solution to the system, the latter start from an initial guess and
then minimize the residual error through various iterations. Usually, the
iterative methods provide an approximate solution with some degree of ac-
curacy. Then, there are other iterative methods that instead are able to
give an exact solution after a certain number of iterations. Both methods
have advantages and disadvantages so, the choice of the method depends
on the problem we are interested into. We will describe these methods in a
more detailed way later. It is necessary to keep in mind that the choice of
the method is fundamental because it influences the efficiency of the Finite
Element Method.

2.1.3 Higher-Order Elements

Once the method has been established, the next step is how to improve the
accuracy. In Finite Element Method, two different approaches are commonly
taken into account: one consists to split out the elements into smaller ele-
ments, the other uses higher-order elements.

A quadratic triangular element has six nodes, three of which are located
in the center of its sides while the others are represented by the vertices.

In this case, the unknown function related to the e-th element is expressed
as:

ut(z,y) = af + asr + oSy + a52® + afry + afy? (2.33)
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Figure 2.5: Quadratic triangular element

where the six coefficients af, af, ..., af are solved by imposing this equa-
tion at the six nodes:

u(z,y) =Y usgh(,y) (2.34)

¢ are the interpolation functions of the e-th element and they depend
on L functions expressed as:

1
LZ(JI, y) = @(ain + Oé;nl’ + agny) n=123 (235)

These functions are the same as the interpolation functions defined in the
linear case and they can be examined by considering any point P within a
triangular element. The area of the triangle defined by this point and nodes
2 and 3 is:

1 1 =z y
A = 5 Loa$ s (2.36)
Lz u



From the expression of the area, it can be found that:

€ Al 1 (4 € e
Ly = e = 2 Ae (af; +aqz + ag,y) (2.37)

We can do the same by looking at the other two areas formed by P. This
leads to:

e A2 1 e e e

L5 = Ac 94 (afy + agr + agyy) (2.38)
e A3 1 e e e

Ly = A~ 94e (af3 + agr + agsy) (2.39)

Once the interpolation functions have been constructed, one can obtain
the elemental matrix K¢ and the elemental vector r¢ by using a numerical
integration. A common integration scheme is Gaussian quadrature. For an
integral evaluated on a triangular element:

Mq
/ / F (L5, Ly, L§) dedy = > AW, F (LS, LS, LS,,) (2.40)
© m=1
where (LS,,, LS,,, LS,,) are the sampling points and w,, are the weights.

2.1.4 Isoparametric Elements

As mentioned in the previous paragraph, the most important advantage of
higher-order elements is that for a certain accuracy, they can use larger el-
ements and smaller number of unknowns. However, elements with straight
lines cannot model curved domains precisely. This problem can be overcome
by using isoparametric elements which present curved lines.
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One can define a set of barycentric coordinates which are more suitable
respect to the cartesian ones to describe curved sides. It is important to
define a mapping between xy-plane and &n-plane: the first illustrates an
element with curved lines while the second represents a regular element with
straight sides.

Figure 2.6: Two-dimensional element with curved sides in the xy-plane and
its transformation in the {n-plane

The domain transformation is pointed out by the Jacobian matrix J:
Oz 9y
= % o (2.41)
on On

To introduce the concept of isoparametric elements, we can start con-
sidering triangular elements with curved sides in the zy-plane. Using the
quadratic transformation, one can obtain:

T = oy 4 @ + agn + €’ + asén + agn? (2.42)

Y= ) + @l + agn + @, + agén + agn? (2.43)

The unknown coefficients can be found by applying these two equations
to the six nodes of the element. We obtain:
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6
r = Z Ty (£,m) (2.44)
n=1

6
Y=y (&) (2.45)

The mapping defined by (2.44) and (2.45) describes the geometry accu-
rately to second order. One can achieve more accurate mappings by using
higher-order mappings.

After the mapping of the element in the £n-plane, it is useful to express
the unknown function u in terms of £ and n. In the quadratic case:

ut (§m) = usel (6m) (2.46)

The interpolation functions depend on the regular domain and they can be
identified starting from the interpolation functions associated to the deformed
domain. It is necessary to point out the derivatives of these functions in the
&n-plane to show the elements of the K¢ matrix and of the r¢ vector:

g, _ Opy, 0x O, Oy
o Ox 06 Oy O

(2.47)

gy, _ Oy, 0x 0pr, dy
on  Ox On Oy On

(2.48)

These equations can be written as:

9¢7, ¢,
{ ) }: <J>{ } 2.19)
an Oy

where J is the Jacobian matrix defined above.

The definition of isoparametric elements can be considered also regarding
quadrilaterals.
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Figure 2.7: Quadrilateral linear and quadratic elements with curved sides in
the xy-plane and their transformations in the {n-plane

A quadrilateral with straight lines is defined in the £n-plane in this way:

Tr = Z l‘n%i (57 77) (250)
.
y=>_ unes (&) (2.51)

A quadrilateral element can be found out also through a biquadratic
transformation. The transformation functions are:

e (§;m) = ¢, (§) vy, () (2.52)
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Starting from the interpolation functions, as it has already been seen
in the case of triangular elements, one can define the elements of the K¢
matrix and of the r® vector through the Jacobian matrix which determines
the domain transformation.

2.2 Application to the Acoustic Field

2.2.1 The Helmholtz Equation

As discussed previously, the Finite Element Method is one of the most com-
mon methods for describing and solving various problems in the engineering
field. Our interest is directed to the field of acoustic waves. The goal is to
calculate the sound pressure in different points of a pipe affected by geo-
metrical deformations to identify them and to monitor the condition of the
duct. Therefore we use the acoustic transformation and obtain the structure
of the duct without deformation. In this case, the second-order differen-
tial equation which defines the boundary-value problem is delineated by the
Helmholtz equation. Implemented by the German physicist Hermann von
Helmholtz (1821-1894), a pioneer in acoustics, electromagnetism and physi-
ology, the Helmholtz equation is used to study physical problems involving
partial differential equations (PDEs) in both space and time. It describes a
time-independent form of the wave equation and it can be carried out from
the linear continuity equation and the linear Euler equation [1|. Given
p(r) the pressure at a particular point r, one can obtain:

Vp = —jwpyv (2.53)

jwp = —ByV v (2.54)

where v is the fluid speed, p, is the rest density and By is the compression
modulus.

Applying the divergence to the first equation, we find:
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. W
Vﬂp::—me)<—z—£) (2.55)

and this yields the Helmholtz equation:

Vi +k*p =0 (2.56)
where:
Po _ W
k= — =— 2.57
N By~ (2.57)

k is the wavenumber. It is known as the spatial frequency of a wave
measured in cycles per unit distance.

The Helmholtz equation must be accompanied by boundary conditions
in order to be solved. The most common is the hard boundary condition
given by:

dp
5;_0 (2.58)

There are also non-homogeneous boundary conditions in which the pres-
sure value or its derivative are taken as known values. These terms act as
sources.
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2.2.2 Finite Element Method for measuring the Sound
Pressure

To solve the Helmholtz equation, the FEM is used. The Helmholtz equation
is expressed as sum of integrals:

/ Vi - VpdS — k? / YpdS = ¢%dl (2.59)
S S oS

v

The last integral illustrates the known term and it is a contour integral.
f= % is the source or excitation function which can be also equal to zero.
The parts of the domain where the source function is nonzero are the ports.

2.2.3 Analysis of the Sound Pressure in the Planar
Case

Of course, also in the acoustic waves field, it is necessary to adopt one of the
two methods seen in the general case (Ritz method or Galerkin method) to
formulate and solve the system. The pressure p, associated with a particular
element into which the domain is divided, is provided by the summation of
the product between the pressure related to all the element nodes and some
functions related to the nodes called interpolation functions:

N
P=Y_ Pt (2.60)
n=1

Therefore the pressure p,, corresponds to the unknown function ¢ and
©,, is the interpolation function seen previously in the description of FEM.
Using Galerkin’s method, the system of equation to solve, in matrix form, is
given by:

(A-kB)p=C (2.61)
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where A = [A.), B =[Bnx), C=[Cp1] and:

D, Oy, 3% oy
Apn /Vgom V,dS = /(81: (9x 9y 0y s (2.62)

Bin :/gomgonds (2.63)
s

Cpug = / o, fdl (2.64)
oS

The elements of the matrices A and B correspond to the elements of the
matrix K, of the general case evaluated previously, while the elements of

the vector C match with the elements of the vector 7¢,.

This leads to:

-1

p=(A-k"B) C (2.65)

Once the coefficients have been obtained, it is therefore possible to express
the pressure related to each element of the domain.

2.2.4 Analysis of the Sound Pressure in the Radial
Case

One can analyze also the problem from the cylindrical coordinates point of
view. Cylindrical coordinates are a generalization of two-dimensional polar
coordinates to three dimension by adding a height z. These coordinates are
defined by p which is the distance between the origin and the projection
of a chosen point in zy-plane, by ¢ known as azimuth which is the angle
between p and the reference direction on the xy-plane and by z which is the
distance from the xy-plane to the chosen point in the space. The presence
of p which is, in simple terms, the radius of the cylinder, and of the angle ¢
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which defines the base surface of the cylinder, cause this analysis to define a
rotary behavior.

Figure 2.8: Cylindrical coordinates

In this case we have dV = pdpdpdz and dS = pdpdgp, the volume ele-
ment and the surface element respectively. The pressure p delineating every
element of the domain, is given by the same expression of the planar case:

N
P=_ Pty (2.66)
n=1

The elements of matrix A, B and of the vector C are:

dp,. Op 0p,, 0p
Apn = . =2 m_-n T2 ) pdpd 2.67
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Cm = 27r/<pmfpdp (2.69)

With these new matrix expressions, we can now determine the pressure
at each point of the domain as in the planare case.

2.2.5 Acoustic Transformation

As we have already mentioned, our aim is the determination of sound pressure
in geometries affected by deformations and their transformation into regular
domains. The first transformation is linked to the mapping of a triangle into
another. The reference geometry is defined by the coordinates x and y while
the deformed one is managed by 2’ and 7/'.

Figure 2.9: Mapping of a deformed triangle in the x’y/-plane to the reference
one in the zy-plane

This mapping yields:

/

' =T\ (2.70)
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where T is a matrix specified by:

N N
T=1|v v uys
1 1 1

We can calculate the inverse matrix as follows:

/ / / / !,/ !,/

-1 1 Yo — Y3 T3 — Ty TalYs — T3Y2

T’ I ) o d
Ys — % X1 — T3 T3Yr — 1Y

/ / ! / !0 !,

Y1 = Y2 Ty —T7 1Yy — Tl

 detT
Now the mapping can be expressed more linearly:

-l
r:T<T/> r =711

(2.71)

(2.72)

(2.73)

where r’ shows the system connected to the deformed geometry, r imple-

ments the reference geometry and 7 is the transformation.

Once the mapping has been obtained, the reference coordinates can thus

be performed:

/ /
T = Tgak + Tayy + T13

/ /
Y = Tya + TyyY + To3

The transformation is governed by the Jacobian matrix:

Toe Tay O
J=1] Tyz Tyy O

0 0 1

29

(2.74)

(2.75)

(2.76)



where:

A I I
Ter = 21 (92 _?J/s) T 2 (93 _?Jll) ¥z (y1 _y?) (2_77)
det T det T det T
Th — af z, — at xh, — o
B I CL A R s R,
det T det det
(yy — y3) (ys — 1) (y1 — v3)
Y ' det T ? det T ’ det T ( )
Th — at z, — x! zh — o
Tyy _ yl( 3 /2) y ( 1 _/3) 3( 2 _/1) (280)
det T det T det T

In conclusion, the matrix T which defines the transformation can be
pointed out:

g7 1 Tix + chy ToaTye + TayTyy 0
T = o J =~ derg | e + TuyTyy Toe +Th, 0 (2.81)
0 0 1
where:
detJ = TuuTyy — TayTys (2.82)

2.2.6 Transformation on Quadrilaterals

Now suppose we have a quadrilateral having the following coordinates: (x;, yil) ,
(25, 954), (Thq,¥li1), (Thi1s¥hir1)- The goal is to convert it into another
quadrilateral showing these new points: (z;, 1), (zi, y2), (Tiz1, Y1), (Tiz1,Y2).
In addition, it is pointed out that:
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Tip1 = Titl (2.84)

where 7 determines the point and the region between ¢ and ¢ + 1. These
formulas imply that the transformation affects only the y side.

(X:', U;x) (X’,‘, y:’H—l)

(Xi ’ yg) (xi+1’ y.z)

(X:-, u;z) (X;+1’ y;AiH) (xi ’ yl) (xi+1’ yl)

Figure 2.10: Mapping of a quadrilateral into another

The equation that express this change of geometry is the following:

y=2"%p (2.85)

where h = yy — y; denotes the height of the resulting quadrilateral and
h' = y4 — y} stands for the height of the deformed one.

The two values along the y direction associated to the deformation are
achieved thanks to a procedure known as linear interpolation. It is one of
the simplest interpolation method. To interpolate means to estimate a par-
ticular value of a function starting from certain known values of the function.
With the linear interpolation any pair of adiacent point is simply joined by
a segment. In general, denoting the known values as (x;,y;) and (41, Yiv1),
the linear interpolation function can be finally written:

31



LTit1 — T r — T;
y=f(x)= i yi + Yir1 = YiXi + Yir1 Xip1 (2.86)
Tit1 — T4 Tit1 — Ly
Yy

Figure 2.11: Linear interpolation to estimate the value of the point P starting
from A and B points

Employing this function, we find the values that characterize the height
of the quadrilateral:

yi = yll,z'Xz‘ + y/17¢+1Xz‘+1 (2.87)

Yo = Yo Xi + Ypi01 Xit1 (2.88)

Substituting these values into (2.85):

/ / /
Y- yl,iXi - yl,i—i—lXH-l

h 2.89
RX+ Wy X (2.89)

The inverse transformation is given by:
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Yy =y ( A Ko + Y1 Xi F Y Xin (2.90)

After getting these expressions, the elements of the Jacobian matrix are
thus identified:

dy h
Joy = —2 = 2.91
Yoy WX+ X (2.91)
I - @ _ (?J’u _yi,z‘+1) _ (y' - ?/1,in‘ - yi,i—O—lXi‘*‘l) (h'- . h’») i
e ox’ h;Xz + h;JrlXH-l (h;XZ + h,;JrlXH_l)Z i ‘ Az
(2.92)
The Jacobian matrix can be finally expressed:
1 0 O
J=1 Jp Jy O (2.93)
0 0 1
where the determinant is:
detJ = J,, (2.94)

The matrix T that describes the transformation on quadrilaterals is thus
obtained:

1 J 0
= JJT 1 yx
T= detJ - detJ Jéx ‘]?395 —8— Jz?y (1) (2.95)
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2.2.7 Anisotropic Case

In the previous two sections we have seen how the acoustic transformation
takes place in the two-dimensional domains. In particular, we have evaluated
the mapping between a deformed triangle and a regular one and we have done
the same also considering quadrilaterals. Defining the elements that make up
the mesh and therefore allowing us to perform the geometric transformation
is of fundamental importance. The accuracy of the results depends on the
elements we are going to use and on their properties. As we have already seen,
the transformation is based on linear interpolation and our task is to find an
approximation between the values of the deformed structure and the same
values related to the regular structure and we want the convergence between
these values to be equal to zero. To satisfy this request, it is necessary to
emphasize that the considered element must be anisotropic. In the isotropic
mesh case, if we want to have a smaller mesh along one of the two directions,
we have to deal with smaller equilateral triangles. However, in the anisotropic
case, if we want smaller elements along a direction, we can modify their shape
by going to stretch them. These triangles are able to cover a larger area
respect to the equilateral triangles within our geometry [13]. Furthermore,
the analysis of an anisotropic mesh is also convenient from the computational
point of view because it requires the use of a smaller quantity of elements
given their ability to spread within the structure.
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Chapter 3

Guided Propagation of Sound

The Finite Element Method is one of the most important methods that are
used for the detailed analysis of the behavior of a system. In particular,
we have used it to determine the different sound pressure points inside a
deformed pipe with consequent transformation of the geometry. Sound is a
set of pressure waves and it can propagate through various media. During
their propagation, waves can be reflected, refracted or attenuated by the
medium. All media have three properties which affect the behavior of sound
propagation [14]:

- The speed of sound which is given by the relationship between density and
pressure

- The motion of the medium

- The viscosity of the medium which determines the rate at which sound is
attenuated

What we are interested into is the propagation of sound waves in partic-
ular regions. In this chapter we will therefore describe guided propagation
from a general point of view, in particular we will discuss the rectangular
and the circular waveguide whose parameters will help us to determine the
solution of our problem and then consider the multimode acoustics which is
based on the modal analysis of the geometry from the acoustic point of view.
We will evaluate the importance of normalization and the main concepts of
impedance and scattering matrix and then conclude the chapter with the
definition of acoustic power and its importance in calculating the pressure at
the ports.
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3.1 A General Description of Guided Propa-
gation

The study of guided propagation is based on the analysis of waves that
propagate in cylindrical regions. The cylindrical region, delimited by walls
that can be metallic, is known as a waveguide. The name is linked to the
ability to guide the wave along the axis of this region.

Wave
propagation

Figure 3.1: Examples of waveguides

The waves that propagate along a structure are characterized by an ex-
ponential dependence on the direction of propagation, which we assume is
indicated by z: e™* where v is known as the propagation constant. The
propagation constant defines the phase and amplitude of each component of
the wave. Guided propagation has the following characteristics:

- The transverse dimensions of the guide must be in the order of the wave-
length and the frequency at which we operate must be positive

- The fields that can be propagated with the exponential law described above
are particular field configurations known as modes. For this reason, guided
propagation is also called modal propagation

To examine these modes and their properties, it is necessary to consider
also the boundary conditions. Given the difficulty of obtaining a direct solu-
tion, we must consider a set of auxiliary functions called potentials [15]. The
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different types of modes are specified with subscripts. These are integers rep-
resented as m and n and can take values from 0 to infinity. The combination
of these two integers defines a particular field configuration. In particular,
the mode defined with subscript equal to 00 is known as the fundamental
mode. For each mode there is a lower frequency limit. This is known as the
cut-off frequency. Below this frequency no signals can propagate along the
waveguide.

In reality, there are waveguides of different types and shapes. The rect-
angular waveguide is probably the most used due to its simplicity and good
electromagnetic properties and it is employed in many applications.

M BTSSR S L5 BIAS B S D RS,

RO O

e

il i

Figure 3.2: Rectangular guide

In this case, the potential function is:

p(z,y) = X (2)Y (y) (3.1)

Starting from this function, it is possible to calculate X and Y:

X = Acos (kyx) + Bsin (k) (3.2)
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Y = Ccos (kyy) + Dsin (k,y) (3.3)

where:

bo=- m=01,.. (3.4)
nm
k'y = L_ TL:O,]_,... (35)

k. and k, introduce the eigenvalues linked to the z and y direction re-
spectively while m and n are the integers which represent the possible com-
binations of modes. The generic mode 7 is therefore associated with a pair
(m,n). Considering an arbitrary constant C,,,, we can write:

727:]6 cos nL—? (3.6)

() + (5)
w () ) e e

where k,,, is the eigenvalue associated with each pair of integers that

define the modes, v,,, is the propagation constant and k is the wavenumber
[15].

Pi (:E7 y) = @Pmn (l’, y) - Cmn COS

Another type of guide particularly used is the circular one [15]. It is
employed to propagate circular polarization signals, to feed circular horns
and it is widely used especially with regards to antennas.
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Figure 3.3: Circular guide

As for the rectangular guide, we write the potential function:

¢(0.0) = I ) | o) | (39)

where J,,, specifies a group of functions known as Bessel functions.

Bessel functions are a set of mathematical functions derived around 1817
by the German astronomer Bessel [16]. Nowadays, these functions are spent
for the description of many physical phenomena including the flow of heat
in a cylinder and the motion of fluids. The zeros of Bessel functions are
known and therefore also the zeros of the derivatives of these functions will
be known. From the values of these zeros, we can find the expression of the
eigenvalues k,,,:

X,mn
kpn = 3.10
R (3.10)

where .. is the n-th zero of J, and R is the radius of the circular guide.
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m=0 3.8317 7.0156 10.1735

1 1.8412 | 53314 | 8.5363
k ) 3.0542 | 6.7061 9.9695
I 3 42012 | 8.0152 | 11.3459
4 53176 | 92824 | 12.6819
5 64156 | 10.5199 | 13.9872
6 75013 | 11.7349 | 152682

Figure 3.4: Values of the zeros of Bessel functions

The potential function will become:

0 (0, 6) = A (X'gn p) [ cos E%Z } (3.11)

where A,,, is an arbitrary constant.

Finally, the propagation constant is expressed as follows:

’ 2
X
S (RiCiTT R 3.12
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3.2 Multimode Acoustics

After having described the concept of guided propagation and some of its
properties and characteristics, it is now possible to specify the particular
case related to sound propagation in pipes. Modes in circular pipes can be
classified according to the two indices, also mentioned in the previous section:
m, known as the azimuthal index, and n, which is the radial one. As before,
the potential function is found out, in this case it is a pressure wave:

Down (9, 8) = A (xiém p> [ cos ggg ] (3.13)

where R is the radius of the pipe, X/, is the n-th zero of the derivative
of J,, and A,,, are normalization constants such that:

/ p2.dS =1 (3.14)
S

Introducing the expression of the eigenvalues related to the modes as

Kpn = X’g", the propagation constant is calculated:

TYmn = V kr2nn — k2 (315)

where k = ¢ is the wavenumber. Dealing with sound waves, the speed v

is the speed of sound [17].

The fundamental mode is the most important mode and it is the only
capable of propagating in the absence of the other modes. In this case, the
fundamental mode is given by m = 0 and n = 0 and conventionally xg, = 0.
However, a generic mode propagates along the axial direction, assumed to
be z, as e Ymn?,

In general, wave propagation can be described as an electrical circuit
characterized by a certain voltage and a certain current value. In the sound
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field, voltage equals pressure, while current equals sound speed [1]. The
relationship between pressure and sound velocity is given by the linear Euler
equation that we have already expressed in the previous chapter:

Vp = —jwpyv (3.16)

where p, is the rest density.

The component of the speed of the sound wave directed along the direc-
tion of propagation z is given by the following expression:

1 9p
Jwpy 0z

(3.17)

V, =

The pipe in which the sound wave will flow, represents a cavity. The
sound pressure in any cavity is closely related to the atmospheric pressure
Po, in more details, to the pressure that we find inside the cavity in total
absence of sound field:

p(2) = poe (3.18)

Deriving the pressure with respect to space and substituting the result
into (3.17), we find out:

0
JWpPg

(3.19)

Uz

We get the relationship between pressure and speed, which, referring to
electronics, corresponds to the link between voltage and current. In an elec-
tronic circuit, the ratio between voltage and current is known as impedance.
Impedance performs the total opposition to alternating current by an elec-
tronic circuit [18]. In the sound field case, it is a constant related to the prop-
agation of sound waves in an acoustic medium. The reciprocal of impedance
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is admittance. Therefore, the ratio between speed and pressure can be
determined and gives birth to the wave admittance:

y =
JWPg

(3.20)

In case we are dealing with the fundamental mode, in which the eigenvalue
is equal to zero, the propagation constant is v = j¥ and the wave admittance
will be simplified:

y- L (3.21)
VP

The expression of the wave admittance will prove to be fundamental for
the calculation of the pressure. It is therefore necessary to pay careful atten-
tion.

3.2.1 Normalization

Previously, we pointed out the pressure wave equation. This depends on a
series of normalization coefficients A,,,, for which it results:

/p?dS = /pf,mds =1 (3.22)
S S

where i is the index of the generic mode associated to the pair (m,n).

The normalization constants are therefore expressed as [17]:

1

Amn =
\/ 27 [ p 2, (Kmnp) dp

if m=0 (3.23)
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Amn = 7 !
VI 92 (o) dp

if m>0 (3.24)

In evaluating our geometry, using the FEM procedure and referring in
particular to the radial case as described in the previous chapter, we will
consider Bessel functions but with the azimuthal index m = 0 [1]. At each
port yields:

n=1

k _ gl _
.= — (F - F, +y 22 A(EF - F7) Qudo (kon 3.26
v wpo(o 0) Qo+ pro( ) @nJo (Konp) (3.26)

n=1

where p is the sound pressure, v, is the sound speed in the direction of
propagation, () and (), are the normalization components referred to a null
radial index and to any radial index respectively and finally we find Fj,” and
F.F which describe the incident wave flowing in the pipe and Fy and F
characterizing the reflected wave.

The normalization is such that:
R
27 [ 93 (o) dp =1 (3.27)
0

From this expression, the normalization constants are thus derived:

Qo = (3.28)

1
Qn - 7
\/ 2m fo P (Konp) dp

(3.29)
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Our analysis also concerns a planar case, which therefore is modeled by
using a set of Cartesian coordinates and it is defined by a rectangular two-
dimensional structure. To describe the normalization, we must consider the
definition of rectangular guide. The generic mode is expressed by an index
1 and it is associated with a function cos (?) where L is the length of the
port and s is a curvilinear coordinate defined on the port that varies from 0
and L. The eigenvalue, as it happens for the rectangular guide, is given by
the following expression:

T
ki=— 3.30
R (3.30)
At each port, we obtain the pressure and the sound velocity:
p= En (Ff + Fy) %0 cos (?) (3.31)
_NC On ey [En0 (nm>
. = — (F"—F — — 3.32
= 2 Gy (e (T (332
where:
1 4f n=0
En0 = { 2 otherwise (3.33)

The term under root is used to have the normalization, in fact it results:

/OL ( %cos (?))2% —1 (3.34)
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3.2.2 Voltage and Current Matrices

Previously, we have mentioned that the pressure analysis within a pipe can
be interpreted in a more general way as a circuit analysis in which voltage
and current are the parameters to be evaluated. This similarity leads us to
model pressure and velocity at each domain port so that they depend on
voltage and current values [17]. In formulas:

p(m’y,z/) — sz ($’y> |:‘/'i+6*71'z’ + ‘/i—e’yiz/:| (335)

v,y ?) = D v lwy) [ 4 e ] = (3.36)

7

= > ) [V Ve
- JWho

Vi

where oo = Y; is the wave admittance, 2z’ is a coordinate that enters
0

into the ports, V., and V,™ are the incident and reflected voltage waves re-

spectively and finally I;” and I, are the current waves. At the first port it

turns out z = 2z’ while at the other port we have z = —2’.

The problem is then expressed in matrix form:

Vit I
+ +

V*E = V? - | L (3.37)
Vi Iy

From this expression, the general voltage and current matrices are ob-
tained:

V=V"+V~ (3.38)

I=I"+1" (3.39)
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We can therefore determine the impedance matrix:

V =7I (3.40)

Finally, we impose the condition of absence of velocity at each point of
the domain and the pressure term p; for each mode and each port that we
are going to consider. Then, we test the result with the normalized functions
p; previously analyzed. The generic term Z;; is thus obtained by imposing
p; as a velocity at the ports:

Zij = / bi (fﬂ, y) Prtot; (fﬂ, Y, zport) as (341)
S,

3

3.2.3 Scattering Matrix

In the previous paragraph, we identified the matrices that define voltage and
current as the sum of incident and reflected waves:

V=V +V~ (3.42)

vVt V-
I=1"T+1 = — 3.43
+ Z. " Z (3.43)

where Z. is known as the characteristic impedance. It is the most impor-
tant parameter for a waveguide and it is represented as the ratio of magnitude
of voltage and current waves in an infinite transmission line at zero reflection
wave condition.

Now we introduce the following normalized variables [19]:

(3.44)




i=\/Z.I (3.45)

VvVt
= =ZJI" 3.46
a Z ( )

\'A _
b= N VZ.1 (3.47)

where a and b point out the incident and reflected normalized waves
respectively. It yields:

v+i 1
= = V+7.I1 3.48
v —1 1

RN V — Z]] (3.49)

All the elements in these equations are column vectors whose number of
rows equals the number of ports we have. In our case, there are two ports
and one can therefore manage the elements a; and b; referred to the first
port and as and b, associated with the second one. It turns out:

by = Sniar + Sieaz (3.50)

bg = Sglal + SQQCLQ (351)

where S;; determines the elements of an S matrix known as scattering
matrix. The scattering matrix combines incident and reflected waves. It is
what allows us to describe the properties of complicated networks. Thanks
to the scattering matrix, it is possible to know the amount of signal that
is transmitted from one port to the other and the amount of signal that is
reflected. The scattering matrix requires the definition of a characteristic
impedance for each port and can be represented as follows:

S Sz
S = 3.52
{ So1 Sa2 } ( )
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Its components constitute the S parameters. In general, these param-
eters describe the input-output relationship between ports in an electrical
system. In particular, Si; term represents the contribution of the reflected
wave by due to the incident wave a; at port 1, Si» expresses the contribution
of the reflected wave b; due to the incident wave as at port 2, Sy is the term
related to the contribution of the reflected wave by due to the incident wave
a; at port 1 and finally S5, is the contribution of the reflected wave by due
to the incident wave ay at port 2. In formulas:

5, = (3.53)

3]

S, (3.54)

a2

5, = 2 (3.55)

a1

a2=0
a1=0

as=0

b
Spy = 2 (3.56)
a2

a1=0

Figure 3.5: Scattering parameters in a two port network

The concept of scattering parameters is closely related to the concept of
power: for example, the term Sio is known as the power transferred from
port 1 to port 2. So, in general, S;; is the power transferred from port i to
port j. S parameters are performed as functions of frequency and vary with
frequency variation. In our case, we want to calculate the S parameters to
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identify the behavior of a deformed pipe under the stimulation of a sound
wave and to observe what happens in function of a certain frequency range.
In practice, the most commonly quoted parameter is S;;. This term shows
how much power is reflected and it is known also as reflection coefficient.
For example, if S;; = 0 dB, then all the power is reflected and nothing is
radiated. The more the dB value goes below the 0 dB, the more the power
is transmitted.

3.2.4 Voltage Scattering Matrix

Returning to the definition of voltage matrix as the sum of the voltage in-
cident matrix and reflected matrix, it is possible to express the scattering
matrix as the ratio between the reflected voltage matrix and the incident one
[17]. It turns out:

V- =8Vt (3.57)

The scattering matrix can be also called ”voltage” scattering matrix and
it can be represented with the subscript v. It is necessary to make this
clarification in order to not confuse it with the "power” scattering matrix
that we will consider next.

From (3.40), we obtain:

Vi+V =Z(I"+1")=2Y. (VI -V") (3.58)

where Y, is the diagonal matrix of wave admittances Y;. By replacing
the voltage scattering matrix formula in the previous equation, yields:

(U+8S,)Vt =2Y,(U-8,) V" (3.59)
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where U is the identity matrix. Because of the arbitrariness of VT, one
gets:

U+S,=2Y.(U-8,) (3.60)

Solving for S,, we obtain the voltage scattering matrix:

S, =(ZY.+U)"' (ZY,. - U) (3.61)

Practically, this matrix specifies the relationship between the different
incident and reflected voltage values that we find at the two ports of the
domain but it is not able to give us complete information about the problem
we are interested into.

3.2.5 Power Scattering Matrix

So far we have dealt with the voltage scattering matrix. This matrix is
representative but it cannot give us the same amount of information as the
power scattering matrix. When the main interest is in the power relationship
between the various circuits in which the sources are not correlated, the
voltage waves are not considered the best independent variables to be used
for the analysis. A different concept of waves is introduced, which is that
of power waves. These waves are defined by the power scattering matrix
[17]. The coefficients of this matrix in square magnitude represents relative
reflected powers. We can therefore determine the acoustic power associated
with each mode:

1

Pt = ! / Vitpi (I v.) " dS
s 2

Yy \Vfl2/ p2dS = Lvr [V (3.62)
2 ; 5
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The power is connected to the other quantities analyzed and it is generally
expressed as the product between the voltage and the current. For each mode,
it turns out:

Wi = VI (3.63)

where the superscript ”+” refers to the incident wave. This term produces
the peak power. It is the maximum power that the power supply can sustain
for a short time. By applying the square root and multiplying and dividing

by the voltage root, we obtain a new expression for the term W," which

represents the square root of the peak power associated with each generic
mode denoted by the ¢ index:

Wi = Vi (3.64)
At this point, the acoustic power is calculated as follows:

Pl = % Wit (3.65)

All those coefficients that correspond to the modes that do not propagate,
do not contribute to the power calculation.

To better understand the topic of power scattering matrix, it is necessary
to start from the definition of voltage scattering matrix mentioned previously.
Knowing that:

V- =8,V* (3.66)

Substituting the following expression into (3.66):

V* = /|Z.|]W* (3.67)
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It is found:

\% |ZC|W_ =S, V |ZC|W+ (368)
W~ = VY. [S,V/|Z W+ = S, W+ (3.69)

Finally, we derive the relationship between the power and the voltage
scattering matrix:

SP =V |Yc|Sv V |Zc| (370)
The elements of the two matrices are therefore related by:

Spiig) = V1YilSuir/1Z;] (3.71)

Starting from the voltage scattering matrix and from the definition of
wave impedance and admittance, we obtain the matrix that expresses the
bonds between powers. The power waves are more suitable quantities than
the conventional traveling waves.

3.2.6 Measuring the Pressure

In the previous chapter, we described the Finite Element Method to analyze
different pressure values in particular geometries. For this measurement and
to determine the behavior of our object, we considered the voltage scatter-
ing matrix first and then the power scattering matrix, which offers us more
information about it. Once this matrix and its elements have been found, it
is possible to calculate the total scattered pressure [17]:
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Psca (2,Y) = Z Vipi(z,y) = Vj+ Z Su(i.j)Pi (z,9y) (3.72)
Knowing that:
Sutig) = V1ZilSpaa\/ 1Y (3.73)
One can obtain:
Psca (T,Y) = Vf\/ﬁz Spi )V 1 Zilpi (. y) (3.74)

For the purpose of computing the pressure, the term V;’\/\Y}] can be
omitted since it is just a scaling factor.

Therefore, all the results that we are going to obtain following the steps of
the FEM method of the previous chapter will be related also to the concepts
of scattering matrix, propagation and modal analysis. The S parameters that
describe the behavior of the domain are obtained as a function of frequency.
The analysis of the modes and of the pressure waves propagation of the two-
dimensional Finite Element Method is now clearer. In the next chapter, we
will study a new calculation method for the description of the deformed geom-
etry and its transformation, which will replace the Finite Element Method.
It is a method still being tested which allows us, however, to obtain a more
efficient resolution in terms of computational time. This speeding up will be
especially useful when we will investigate the three dimensions.
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Chapter 4

Hierarchical Model Reduction

So far, we have described the two-dimensional finite element technique to
solve the Helmholtz equation and to find the pressure values of the sound
wave of our interest. However, the different models we can study, can be ex-
tremely complex, especially when we are dealing with the three-dimensional
case, and, as a consequence, the computational costs become very high. In
order to accelerate the numerical simulation, we can personalize standard
methods, such as the Finite Element Method, to achieve particular features
to figure out the solution. To solve this problem, a new method has been
adopted, known as Hierarchical Model (HiMod) reduction [20,21]. The
basic idea is to consider the axial and the transverse directions in different
ways: a one-dimensional finite element discretization is used for the axial
direction, while different modal bases are used for the transverse ones.

[ ]
[ ]
®
®
[ ]
[ ]
®
N

Figure 4.1: One-dimensional Finite Element Method on the axial direction

Doing this, we obtain the reduction of the two-dimensional or three-
dimensional problem to a one-dimensional problem. This reduces the size
of the problem while still ensuring accuracy [22]. This method is called
"hierarchical” because the selection of the number of the modes can be hi-
erarchically performed [23]. The number of modes can be selected with an a
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priori approach and the basis functions collected, incorporate the information
on the boundary conditions. Selection of the modal basis is crucial in this
context [24]. We will start analyzing Bessel polynomials for measuring the
sound pressure in pipes, then we will see the results obtained by considering
other basis functions, thus underlining the importance of the choice.

However, this approach has been evaluated in various fields such as the
medical one and in details, to develop models for the circulatory system in
patients with coronary artery disease [25]. Other study fields concern oil
pipelines, internal combustion engines and river systems [21].

This new method was mainly tested for domains with straight lines but
it is important to examine more complex geometries that have smooth lines
and therefore come closer to the problems of reality. One of the limitations
of this procedure relies in fact on the rectilinear nature of the centerline
defining the axial direction of the domain. As a matter of fact, for curved
pipes, the method consists of a mapping of the centerline with a straight
line [26]. HiMod reduction is however motivated by the simplicity of one-
dimensional Finite Element Method and of the representation of pipes with
a generic centerline.

In this chapter, we will see how to apply this new method to the two-
dimensional case: we will start with the general geometric description of the
domain and then we will determine the pressure at each point of the domain,
both considering the planar case, which involves Cartesian coordinates, and
the radial case, where polar coordinates are employed.

4.1 Geometric Setting of the Domain

Suppose €2 C R? is the domain of the problem, where d can be equal to 2 or
3 and represents the dimension of the domain. We assume that the domain
can be performed as:

Q= Usea,p, {2} X7, (4.1)

where €, p is the one-dimensional supporting fiber and v, is the transverse
fiber associated with the generic point z € Q;p.
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The supporting fiber is the z axis while 7, is the transverse direction
centered at . The dimension of v, is related to the dimension of {2 : when
QCRY v, CRITL

The axial direction associated with ;p is dominant with respect to the
transverse ones. In fact we can consider L, > L,, L., where L., L, and L,
are the lengths of the three dimensions of the domain [22].

Figure 4.2: Example of a three-dimensional domain

For each = € ;p, we can introduce a mapping between the original
domain and the reference one we want to obtain with the transformation:

Vo Ve = Ve (4.2)

Hereafter, we choose €41p = (0,L,) and v, = v = (0, L,) for the two-
dimensional case and v, = v = (0,L,) x (0, L) for the three-dimensional
one.

In particular, we have assumed that €, p is a curve where x is a curvilinear
abscissa, while fibers v, represent regular functions of x.
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Q) is the image of 0= [0, L] X 7, so we can express the global map of the
domain as:

U:Q—Q (4.3)

where () is the original domain and Q is the transformed domain.

The deformed domain is represented as:

= QlD X Ve (44)

while the reference domain will be:

Q=01p %7, (4.5)

With the transformation, we get the new supporting fiber (AZl p, which is
a straight line, and 7, the new transverse fiber of the same dimension as ,,.

4 i /
p Ve /—\ / / p /\\
v ./
Q ) / Q \\ // p
Q / //
1D, N
// Ql[)/
7 /
> 4 //
///
o e / 7,
// / //
/ Z
\/ \ /

Figure 4.3: A physical domain of interest mapped to the reference cylindrical
domain
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In our case, the original geometry is given by a deformed pipe. It is
therefore a cylindrical domain with variable radius. This geometry must be
transformed into a regular cylinder. A simple approach is to map the circle
into a square: in this way, we can perform the calculations by referring to the
Cartesian coordinates. However this procedure lacks accuracy especially with
regard to the vertices and the contours. An approach that uses a cylindrical
structure is therefore more suitable from this point of view. This is also
quite obvious given the geometric shape of a pipe. However, the spectral
approximation of partial differential equations in polar coordinates suffers
from several issues resulting from the conversion from the Cartesian frame.

Regularity and boundary condition enforcement add requirements to the
spectral basis to use. The selection of a basis function is thus very difficult
[24]. What we want to do is to find out which are the modal functions that
present the best conditions for our problem to be tested.

4.2 Model Reduction

Now we want to formulate the reduced model. We introduce the function
space Vip C H'Y(Q1p) on Q;p, such that the related functions vanish on
Dirichlet boundaries. On the transverse fiber, we set a modal basis {¢;. },cy €
H'(v,). These functions will be such that:

[ o (W) @; (y)dy = 6 Vi,j €N (4.6)

Ve

There are different choices for these modal bases and we will specify them
later.

Through the combination of the function space and the modal functions,
we can define the reduced space:



where m € N is a priori fixed number. For the orthonormality of the
basis we also have:

v (Vy (2)) = / Um (U1 (2), U (2)) @ (V2 (2))d¥s (z) k=1,..,m (4.8)

x

To build a basis, two different procedures can be considered [24]:

1) The ”top-down” approach in which we can construct directly the basis
function through the solution of a Sturm-Liouville eigenvalue (SLE) problem
together with homogeneous boundary conditions. The Sturm-Liouville the-
ory is based on the analysis of the behavior of the eigenvalues and on the
consideration of the eigenfunctions in the function space.

2) The "bottom-up” approach in which we can construct the basis by
operating separately on the coordinates. To do this, there are several proce-
dures discussed [27].

By considering the second procedure, two scalar problems are solved: one
for the angular component and the other for the radial one. The radial basis,
determined as {£, (7)},—, , is therefore obtained and we can use it to denote
the two-dimensional spectral basis [24]:

2 (0) =g (R0) — 6] 8; (19)

where the superscript is referred to the trigonometric function analyzed
and j, n are the two indices that highlight the dependence of the basis func-
tions.

As mentioned above, the basis functions {£,} can be of different types
depending on the problem we are dealing with. These functions are polyno-
mials that will be analyzed in details when we will discuss the results related
to the HiMod two-dimensional radial case.
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4.3 Hierarchical Model Reduction Evaluation:

Planar Case

As we have already said, HiMod reduction was implemented to increase the
computational efficiency of the FEM.

In the two-dimensional case, both the supporting fiber and the transverse
one are in one dimension. In fact, we will have Q C R? and ~, C RL.

After the transformation done by following the steps described before,
the domain is a rectangle with height A and length equal to the length of
the original domain [1]. We can define the transformation with the matrix
T which turns out to be the same matrix specified for the transformation
in the two-dimensional Finite Element Method. By considering for example
y as the transverse direction and z as the axial direction which defines the
direction of propagation:

(4.10)

with T,, = T)..

The pressure can be expressed as:
Py:2) =Y ey (:2) =D D o (¥) n (2) (4.11)
q m n

where ¢, are the modal functions defined as A,, cos =™ and u,, are the

h
elements obtained from the FEM of the axial direction.

By using the one-dimensional FEM for the axial direction, the segment
over the z direction will be divided into N elements. Therefore, it is necessary
to match each index ¢ with a pair (m,n) such that m = m, and n = n,.
Now it is possible to determine the A and B matrices needed to figure out
the pressure at every point of the domain.

The elements of matrix B are:
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B(p Z A w unp (%) un, (%) B (2)

where:

Z A Somp (yk’) Qqu (yk‘)
k detJ (sz yk)

The elements of matrix A are:

A(p7 Q) = Ayy(pa Q) + Ayz(p7 Q) + Azy(p7 Q> + Azz(p7 Q)

where:

Ayy(p.q ZA w Un (2i)un, (2i) oty (2:)

Oy,

yz p7 ZA w unp Zz 62 ayz<zi>
; 8unp
zy p> ZA( ) unq (Zi)azy(zz)
8un Oy,
zz pa Z A(Z . 8—; azz(zz)
Now we can express the a coefficients:
Om, | 0P
vy (2:) Z AW wk Tyy(zis yr) : :
8y Yk ay Yk
0,
Oéyz Zz Z A(y)wk yz(zza yk) ay £ gqu (yk)
Yk
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(4.13)

(4.14)

(4.15)

(4.16)

(4.17)

(4.18)

(4.19)

(4.20)



oo,
a2y<zi) = Z A(y)w](gy)sz(Zia yk)gpmp (yk> a : (421)
k y Yk
(z) = 3 AV T (20, 50) o () Prm, () (4.22)
k

The numerical integration has been used. It is the approximate com-
putation of an integral using numerical techniques. It can be called also
quadrature. We can recall that the gaussian quadrature is given by:

Q
/S Pl 9)dS = AS F(g, vo)uw, (4.23)

where A is the area of the considered element and w, represent the weights
related to the various contributions.

In the expressions of the elements of the two matrices, we have seen A®*),
AW 2 and y:

L
AR = = (4.24)

2
Al (4.25)

2

L, z,+ 2
b= 4.2
5 =& 5 (4.26)
h  h

e =Gg g (4.27)

where L, is the length of each segment into which z is divided through
the one-dimensional FEM, £ is the height of the transverse direction, £, and
&, are the integration points related to the axial and transverse direction
respectively.
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4.4 Hierarchical Model Reduction Evaluation:
Radial Case

In the two-dimensional radial case we have a similar situation. In this case,
we have the parameter p instead of y to represent the transverse direction.
The transformation matrix T is given by:

7 | Tolp.2) Tpelp.2) (4.28)

TZP(p7 Z) Tzz(p7 Z)
with 7., = T)..

The pressure p related to the domain is:

p(p, ) = Zcqpq P,z Z Zcm 7P (P)Un(2) (4.29)

q

As before, ¢,, expresses the modal functions and w, are the elements
related to the dominant direction of the domain.

The elements of the matrices A and B are calculated by using the nu-
merical integration:

B(p.q) =Y ADwHu,, (2)un, (2:)8(2) (4.30)
Ap(r0) =Y APy, (2, (21) g (21) (4.31)
Oy,
A,.(p.q ZA w unp(zz) P i} o, (2) (4.32)
8unp

zp p, Z A z Unp, (Zi)azp(zi) (433)
8u ou

Ay ”p — " : 4.34

ZZ p) Z 82 ., OéZZ(’ZZ) ( 3 )
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where:

Prny, (Ok) Py (P1)
B(z) = 2w Z A(p)w,g,p)pk et Iz, pr) (4.35)
3 79 pk
dp Oy
(p) mp Mg
pp(zi) = 2m Z A(p)wk PiTop (215 i) (4.36)
k ap Pk ap Pk
0P,
0pe(zi) = 21 Y AP T, (21, py) AR (4.37)
k Pk
(), () 0frm,
p(z) =27 Y AW p T2, 0 ), (1) 3 (4.38)
k Pr
.(z) =21 > APWE 0T (20, 1), (1) Py (P)  (4.39)
k

P, zi, AP AG) are obtained by considering different quadrature rules
such as, for example, Gauss quadrature rule or Simpson quadrature rule. If
Gauss rule is used, we can find that:

— +

2 2

L, z,+ 2
== 4.41
e (141)
Al — @ (4.42)

L.

AP = 5 (4.43)

The quadrature rules related to the axial and the transverse direction
can be also different. For example, we can use the Gauss quadrature for the
dominant direction and the Simpson quadrature for the transverse one and
viceversa.
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Chapter 5

Two-Dimensional Case
Numerical Results

In the previous chapters, we described the two-dimensional finite element
calculation procedure which can be used for the simulation of any physical
phenomenon using mathematical steps. In particular, our analysis focuses on
the computation of the acoustic pressure in different points of a cylindrical
pipe in order to identify any geometric deformations. Thanks to our study,
we can continuously monitor the status of these structures. After having
determined the Finite Element Method case in details, we went on to examine
a new calculation method, still under study, known as Hierarchical Model
Reduction. This method allows us to obtain an optimization regarding the
calculation time. In this chapter, we will evaluate the results obtained with
both the FEM and the new HiMod method and then we will determine the
comparison between the results obtained in both cases with the resolution of
any problems. In particular, we will deal with the convergence problem of
the S curves between the HiMod radial case and the Finite Element Method
without transformation of the geometry. Our goal will be to find the modal
functions that make these curves overlap as much as possible and that the
convergence is guaranteed. Finally, we will draw the necessary conclusions
and try to understand the advantage obtained by using the HiMod procedure
compared to the Finite Element Method.
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5.1 Two-Dimensional FEM Numerical Results

We start with the analysis of a deformed two-dimensional domain of this
type:

1.5 i

05 . S

Figure 5.1: Example of deformed geometry

By adopting this geometry and by applying the Finite Element Method,
one can therefore observes how the discretization and the division of the
structure into triangles takes place. Of course, by changing the density value
of the mesh, the triangulation will undergo changes. For example, by con-
sidering a higher density value, we will have a denser mesh and consequently
an increase in the accuracy of the results but also an increase in the memory
demand.
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Figure 5.3: Mesh discretization with a density value = 20
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Starting from the computation of the two-dimensional planar case, after
having carried out the acoustic transformation by using the formulas show
in the previous chapters, we come to the final results. In this case, we obtain
the scattering parameter S, to perform the modal analysis and therefore
to understand the behavior of the structure, at each point, subject to the
pressure. If we want, we can also represent the other scattering parameters
in the plot. As we have already mentioned before, the S parameters are
expressed as a function of frequency. For example, one can consider a range
from 1Hz to 200Hz and observe the performance of the curve in the FEM case
without transformation and in the FEM case with geometry transformation
and overlap the two curves.

dB
&
o

-40 .f |I ‘| 4

. (-
S$11 curve FEM without transformation |‘|

-50 1 S11 curve FEM with transformation |'| ]

-55 : : ‘ ! ! : ! ! :

0 20 40 60 80 100 120 140 160 180 200
Freq (Hz)

Figure 5.4: Sy; curves overlap between the FEM case without transformation
and with transformation of the geometry

In figure 5.4, we can see the superposition of the two curves Sy; for a den-
sity value equal to 10 and quadratic triangular elements for the discretization
and we can note that they overlap almost perfectly. By increasing the order
of the elements, the overlap is even more precise.
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The degree of accuracy also increases by increasing the density value of
these elements. We can numerically evaluate the correctness of the overlap
by figuring out the error curve as a function of frequency:

10- T T T T T T

Error

Linear elements
Quadratic elements
Cubic elements

-7 L 1 I I 1 1 1 I 1
0 20 40 60 80 100 120 140 160 180 200
Freq (Hz)

Figure 5.5: Logarithmic error curves for linear, quadratic and cubic elements

In figure 5.5, we note that by evaluating higher-order elements, the error
decreases for all the frequencies considered except for the lower ones where
the curves related to the quadratic and cubic elements have more or less the
same values.

The two-dimensional geometries of our interest may also present differ-
ent deformations with respect to the one just considered. One can study a
deformation that displays the following model:
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Figure 5.6: Example of a geometry deformed by a bulge at its center

In this example, all the considerations made in the previous case are valid,
that is, by increasing density and by using cubic elements for the mesh, we
obtain more rigorous results. This statement is also proven by the error
curve.

dB
8

S11 curve FEM without transformation | -

S11 curve FEM with transformation

0 20 40 60 80 100 120 140 160 180 200
Freq (Hz)

Figure 5.7: Sy, curves overlap in the FEM case considering a geometry with
a bulge at the center

71



By examining this type of geometry, which has a central deformation
characterized by a bulge, we obtain the overlap shown in figure 5.7. As
the previous example, the figure shows the curves for quadratic triangular
elements. Also in this case, we can see how the overlap between the curves
is perfect.

After highlighting the acoustic transformation in the two-dimensional
FEM planar case, it is possible to make the same assessments also for the
radial case. By choosing any two-dimensional domains, we note that the
accuracy increases hand in hand with the increase in the values of the pa-
rameters mentioned above. We can analyze a geometry similar to that of
figure 5.1 with a density value equal to 10. The mesh discretization and the
structure have the following design:

Figure 5.8: Structure of the deformed pipe with its mesh discretization
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As before, we evaluate the overlap between the S; curves:

S§11 curve FEM radial H
-50 - without transformation I 1

§11 curve FEM radial

with transformation

) . | 1 . . I . I I
0 20 40 60 80 100 120 140 160 180 200

Freq (Hz)

Figure 5.9: Sj; curves overlap considering linear triangular elements for the
discretization

811 curve FEM radial

-50 - without transformation 1

S11 curve FEM radial

with transformation

-60 . . . 1 I I I I .
0 20 40 60 80 100 120 140 160 180 200

Freq (Hz)

Figure 5.10: Sy, curves overlap considering quadratic triangular elements for
the discretization

73



We have demonstrated also for the radial case that the accuracy of the
results increases by using higher-order elements for triangulation. In the
figures above, we have in fact determined the overlap in case of linear and
quadratic elements and it is obtained that with quadratic elements, the fi-
nal result is far better. Clearly in the second case, the calculation time is
slightly higher and it will be even more higher using cubic elements but ob-
taining more precise results at the expense of a longer operating time is a
fair compromise.

We can also check out another geometry that raises the following struc-
ture:

Figure 5.11: Deformed pipe with a bulge at its center and its mesh discretiza-
tion
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The solution is given by the following graph:
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Figure 5.12: Sy, curves overlap related to the pipe with a bulge at the center

In conclusion, by using the FEM for both planar and radial cases, a perfect
overlap of the curves representing the scattering parameters is obtained. In
all the cases considered, we have analyzed the S, parameter which represents
the quantity of the sound wave reflected at port 1.

At this point, after analyzing the s curves, we can display the elements
of the transformation matrix and, based on their values, understand how the

acoustic transformation takes place. Dealing with the geometry of figure 5.1,
we carry out the following plot:
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Figure 5.13: Deformed geometry, geometry mesh after transformation, 7,,,
Tyy, Tyy, dJ

The figure 5.13 shows that the values of the elements T,,, T}, and T},
are respectively 1, 1 and 0 where the geometry undergoes no transformation.
The values change near the deformation where we apply the acoustic trans-
formation and then find a stability within the deformation itself. Practically,
the values are not steady when we employ the modification of the structure
to then stabilize on a single value different from the starting one (except
T, which returns to 0) once the contour change has been applied. Further-
more, the values of the elements of T" depend on the mesh density and also
on the frequency range considered: the denser the mesh and the wider the
frequency range, the more the T values will change because the complexity
of the problem calculation increases.
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For the geometry of figure 5.6, it turns out:

original Mesh
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Figure 5.14: Second example of deformed geometry, geometry mesh after
transformation, T, Ty, Tyy, dJ

The same considerations made in the previous example apply.

7



5.2 Two-Dimensional HiMod Numerical Re-

sults

In the previous section, we analyzed the results related to the S parameters,
obtained as a function of a certain frequency range, in relation to the Fi-
nite Element Method. In particular, we have seen that for all the examples
considered, both for the two-dimensional planar case and radial case, the
overlap between the s curve associated with the FEM considered without
any transformation of the geometry and the FEM with the transformation,
is more and more precise with the growth of parameters such as, for example,
the mesh density that generates the domain and the order of the elements
considered which can be linear, quadratic or cubic. The main problem of the
FEM, as already mentioned previously, is given by the fact that, especially in
the case of more complex geometries, it turns out to be obsolete in terms of
computational efficiency. For this reason, we decided to evaluate the HiMod
method, whose characteristics have already been illustrated.

By evaluating the same two-dimensional domain shown previously in fig-
ure 5.1, we can notice, as regards the planar case, that the computational
time is significantly reduced and this allows us to optimize the monitoring
of the deformation and solve any problems in time faster. Also according
to the HiMod method, the considerations made previously regarding the pa-
rameters, such as the mesh density and the order of the elements, apply. In
general, the overlap between the s curve linked to the case without transfor-
mation and that of the HiMod case is almost perfect.
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Figure 5.15: Si; curves overlap in HiMod with linear triangular elements
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Figure 5.16: S7; curves overlap in HiMod with quadratic triangular elements
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Figure 5.17: S7; curves overlap in HiMod with cubic triangular elements

In figures 5.15, 5.16 and 5.17 the overlaps between the curves Si; relating
to linear, quadratic and cubic triangular elements respectively are shown.
As in the FEM case, it turns out that by using higher-order elements, the
solution will be more accurate. In the examples, we can also notice the differ-
ent simulation times both in FEM and HiMod. In particular, as previously
stated, the computational time using HiMod turns out to be much faster
and the timing difference is recognized mostly by increasing the order of the
elements. Considering, for example, cubic elements, we observe HiMod a
simulation time equal to half the FEM simulation time. These properties
can also be seen by examining other examples. Considering the geometry in
figure 5.6, we obtain the following result:
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Figure 5.18: Sy; curves overlap in HiMod related to a pipe with a bulge in
the center

The figure 5.18 shows the overlap by analyzing a mesh density value of 10
and cubic elements. We can therefore conclude by saying that considering a
two-dimensional geometry, with the HiMod method we obtain the result we
were looking for and these are achieved in much less time. With the HiMod
method we are therefore able to optimize the calculations.

5.2.1 Convergence Problem

Once we have found the solution regarding the two-dimensional planar case
by using HiMod, we do the same for the radial case. In the radial case,
the modal bases are expressed in a different way respect to the planar case.
However, if in the planar case everything went smoothly, here instead we
notice a problem related to the convergence between the s curve in the two-
dimensional FEM in which we don’t have any transformation of the domain
and the same curve obtained with the two-dimensional HiMod reduction. In
fact, if we consider the radial case that deals with Bessel functions, we can
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clearly identify the lack of convergence for any value of parameters consid-
ered.
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Figure 5.19: Convergence problem in the two-dimensional HiMod radial case

We have examined the geometry of figure 5.8 with quadratic elements and
Bessel functions. In this case we note the lack of convergence at the frequency
that hover around 141 and 142Hz. If, for all the results previously evaluated,
a perfect overlap between the two curves was observed both for the FEM and
HiMod planar cases and both in the case of quadratic and cubic elements (the
linear elements do not show a perfect overlap given their extreme simplicity),
now we note that also handling with quadratic elements, the overlap is not
respected. The optimal result we would like to obtain is the perfect overlap
between these two curves as happened in the comparison between the s curves
in the FEM radial case and in the planar HiMod case. To try to achieve the
perfect overlap, we have examined other modal functions different from the
Bessel ones. In particular, we have tested a group of polynomials known
as Chebyshev polynomials. The Chebyshev polynomials are a sequence of
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orthogonal polynomials related to De Moivre’s formula. They have many
properties and they are useful in various areas such as the approximation
field [28]. We usually distinguish between Chebyshev polynomials of the first
kind denoted as T,, and Chebyshev polynomials of the second kind denoted
as U,. The Chebyshev polynomials are polynomials of degree n. The first
few Chebyshev polynomials of the first kind are:

To(z) = 1 (5.1)
T (x) = x

Ty(x) = 222 -1

Ts(x) = 42° -3z

Ty(r) = 8x*—82x*+1

Ts (r) = 162° — 202" + 52

Starting from these equations, we can also define their derivatives. In
general:

Ty(x) = 0 (5.2)
T,(z) = 1
Tpr (2) = 2Tk (2) + 20T, (2) — T, ()

where £k =0,1,2,...,n.
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Figure 5.20: Chebyshev polynomials of the first kind T, (x)
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Figure 5.21: Derivatives of Chebyshev polynomials of the first kind 7, (z)
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The Chebyshev polynomials can be described also by the following sys-
tem:

cos(narccosz) x| <1
T.(z) = cosh(narcoshz) z>1 (5.3)
(—1)" cosh(nar cosh(—z) =z < —1

To choose the Chebyshev polynomial of our interest, it is important that
the derivative of this function is equal to zero in 0 and in R which are the
ends of our domain. We can choose for example the Chebyshev polynomials
related only to even indices, with a translation on the x axis. From the
properties of these functions:

Ton(z) = T, (22° — 1) (5.4)

SO:

Ton(2? — 1) = T,,(22* — 42* + 1) (5.5)

which represent the Chebyshev polynomials we are going to use. In the

radial case, z = £.
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Figure 5.22: Chebyshev polynomials of the first kind Th,(z? — 1)
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Figure 5.23: Derivatives of Chebyshev polynomials of the first kind 75, (2% —1)
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The transverse functions obtained are given by the following expression:

vl S

N R n(a(5)'

)+ 1)
(5.6)

After the evaluation of Chebyshev polynomials to describe the transverse
direction of the domain, we have considered also the Zernike polynomials.
Zernike polynomials were implemented by Zernike in 1934 [29]. These math-
ematical functions are used to describe wavefront data. In particular, they
are applied to fit irregular and non-rotationally symmetric surfaces over a
circular region. The fields in which these functions are employed concern
mostly atmospheric turbulence, corneal topography and interferometer mea-
surements. Zernike polynomials present different advantages: they are or-
thogonal over the continuous unit circle and they efficiently represent com-
mon errors related to the optics field. Zernike polynomials are used not only
for the observation of certain kinds of aberrations, but also for a complete
representation of any wavefront, which can be also very complex. In general,
Zernike polynomials are defined as:

2,00 = () S 00 57

where p is the radial distance, 6 is the azimuthal angle, R? (p) is the radial
function, j is the index describing the azimuthal frequency and n represents
the order of the radial polynomial [30].

These functions are also known as 1-sided Jacobi basis because they de-
rive from the Jacobi polynomials and in general, are given by the following
expression:
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is the Jacobi polynomial of degree % and order (0, ).

Thanks to the orthogonality constraint, these polynomials oscillate mostly
near & = 1, and consequently, the roots move closer and closer to the outer
boundary for a fixed degree and by increasing j, allowing for longer time
steps. In our particular case, the index j seen before is null.

where P°7.

n—j

As before, we want to consider polynomials which show a derivative equal
to zero in 0 and R. A function with these characteristics is provided by the

polynomials with even subscript and a translation on the axis £:

Py, ((}%)2 - 1) (5.9)
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Figure 5.24: Zernike polynomials Z,(z) = Py, (2% — 1)

88



From this basis set, the transverse functions are obtained:

1 P\ 2
P (P STy <(%)2_1> 0 ((R) 1) 5

In both cases where we exploit Chebyshev and Zernike polynomials, a
normalization is applied:

2in/ORpT3 (2 (%)4—4(%)2“) dp =1 (5.11)

21()? /R pP2, <(E>2 - 1) dp =1 (5.12)
0

=

where:

Qn = ! (5.13)
o oo (2(5)' —4(5)" +1) dp
0, = L (5.14)

o 3 oP3, ((8)" 1) dp

Once we have analyzed these functions, we can use them to find the final
solution. Considering the geometry seen in figure 5.8 and cubic triangular
elements as elements of the domain discretization, we obtain the following
curves:
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Figure 5.25: Comparison between Si; curves in the two-dimensional FEM
radial case and HiMod radial case with Bessel, Chebyshev and Zernike func-

tions

From the figure, we can see that the s curves linked to the Chebyshev and
Zernike polynomials, which are superimposed on each other, tend to approach
the FEM s curve, while the curve associated with the Bessel functions has

worse results in terms of convergence.

By examining also the geometry of figure 5.11, we can make the same
statements and, always dealing with cubic elements, we figure out:
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Figure 5.26: Second example of comparison between Si; curves in the two-
dimensional FEM radial case and HiMod radial case with Bessel, Chebyshev
and Zernike functions

In conclusion, we succeeded in our aim of obtaining better results than
those given by analyzing the Bessel functions. By studying the nature of these
two new polynomials and by using their translated versions, we approached
the FEM curve without transformation.
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Chapter 6

Extension to the
Three-Dimensional Case

So far, the two-dimensional case has been evaluated. We first evaluated the
Finite Element Method, considering a planar case and, in particular, a ge-
ometry characterized by a rectangle with different deformations and then we
transformed it into a regular structure. We did the same considering the po-
lar coordinates. After the detailed description of the Finite Element Method,
the new HiMod reduction method has been implemented, because it is able
to provide the same results but in less computational time and, in particular,
we have focused on the problem of the convergence of the curves by repre-
senting the modes in the radial case and we have examined several modal
functions to find a better result. Hence, some physical problems can be ap-
proximated with a mathematical model in one or two dimensions. However,
it is now necessary to expand our study to the three dimensions because,
all existing physical problems can be classified in space. When a one- or
two-dimensional representation is not possible, it is necessary to consider the
three-dimensional case. In this chapter we will describe the basics of the Fi-
nite Element Method in three dimensions by following the steps provided in
[8] , just to better understand the analysis of a three-dimensional structure,
then we will go through the description of the 3D HiMod reduction, still in
the experimental phase, to figure out its advantages as regards the evaluation
of the sound pressure in pipes affected by deformations.
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6.1 Three-Dimensional Finite Element Method

6.1.1 The Boundary-Value Problem and the Variational
Formulation

The boundary-value problem is defined by the following second-order differ-
ential equation:

0 Ju 0 Ju 0 ou ,

The boundary conditions that accompany the above equation are:

u=ug on S (6.2)

ou ou ou_.
0z ®

ax%x—l—aya—yﬁ—l— a,— ) ‘N+yu=ty on S (6.3)

where S = S7 + S5 denotes the surface enclosing the volume V' while n
is the normal vector.

The variational problem [9] equivalent to (6.1) is performed by the fol-
lowing system of equations:

{ OF (u) =0 (6.4)

u=1uy on S

where:

F(u) = %///V [ax <%)2+% <g—2)2+az <%)2+bu2
+//S (%uZ—tou)dS—///vfudV
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If a;, a, and a, present discontinuities inside the volume, u satisfies the
continuity conditions given by:

vt =u" on Sy (6.6)
and
LA SO SRR AP S PO SR SLAPA I
* ox Y yy 0z -\ oz y@yy 0z
(6.7)

where Sy represents the discontinuity interface, the superscript ”+” de-
scribes the observation point that approaches the interface from the 747 side
and the superscript ”—" describes the observation point that approaches the
interface from the ”—" side. The continuity conditions, naturally, are valid
for both the boundary-value problem and the variational one.

* Sli

V+

Figure 6.1: Three-dimensional domain with a discontinuity interface denoted
by Sd
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6.1.2 Three-Dimensional Finite Element Method Cal-
culation

After the delineation of these two problems, the different steps of Finite El-
ement Method in the three-dimensional case can be described. In this case,
the geometrical domain is composed by a volume and this volume must be
divided into a number of smaller volume elements, as, for example, tetrahe-
dral elements. Consequently, the surface S is divided into different triangular
elements. Once the mesh has been generated, it is necessary to consider the
unknown function u in each element of the subdivision. This function is
expressed by:

u (2., 2) = af + afe + afy + afz (6.8)

The coefficients af, a5, a§ and «af are obtained by applying (6.8) to the
element nodes.

uf = % + aSat + oy + aef (6.9)
u§ = af + ayxf + azy; + agz; (6.10)
uy = of + as5xy + asy;, + ogzy (6.11)
up = QY+ oG]+ agy) + oy (6.12)

From these equations, one can achieve the coefficients given above in
function of the nodes coordinates and express the volume of each tetrahedral
element:

1 1 1 1
R B (6.13)

6|Y% Y Y U

iz 2
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After finding the values of the coefficients and substituting them into
(6.8), we obtain:

(,y, 2 Zun% Ty, 2 (6.14)

where ¢ (z,y, z) represent the interpolation functions. They are given
by:

(af, + a5,z + o5,y + af,2) n=1,..4 (6.15)

. 1
gpn(‘xazﬁz) - W

Now, the problem can be formulated through two different methods: the
Ritz method [10] or the Galerkin method [11].

For simplicity, we consider the special case of v =ty = 0. The functional
F(u) can be found through the summation of all the functionals related to
each element of the domain subdivision:

M

F(u) =) F°(u) (6.16)

e=1

where M is the total number of elements. The functional associated to
each element is expressed as:

av

Fo) = 5[] [ (2 oy (2) s (2) gy

[ 610

Substituting (6.14) into (6.17) and deriving with respect to u¢,, the result

1s:
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oF° ¢ P 005, Ay, 065, Iy, 05, e e
Jue. > ///( or or oy oy "0z 02 +b‘pm%)dv

n=1

_// . foe dV (6.18)
1 4

with m =

This can be written in matrix form:

{G | =1E10) = 1) (6.19)

where the elements of the matrix K¢ and of the vector r¢ are expressed
as the following integrals:

oS S oS 0pS oS S
KC — m 3 m n m n b € e d
mn ///e (aw or Ox +ay oy 0Oy +as 0z 0z +benen | dV

m,n = 1,..,4 (6.20)

= // fol,.dV m=1,..,4 (6.21)
VG

Starting from (6.19), it is advisable to join the tetrahedra that divide the
geometry and impose the stationarity condition on F' to derive the system. In
simple terms, we take the derivatives related to all the tetrahedral elements
and we sum them together to obtain the general result:

-y (=S @@ -y=o 2

4
—

We can also consider that:
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M
(K] =Y [K] (6.23)
M
{r}=> {} (6.24)
e=1
These expressions yield the compact form of the system:
[K]{u} =A{r} (6.25)

In the case of v # 0 or ty # 0, we must add the surface integral to the
functional:

F, (u) = / /S 2 (%UQ - tou> ds (6.26)

The surface S is composed by N triangular elements. The functional F.
can be written as:

Folw) = S0 F (u) (6.27)

where F? represents the functional linked to the s-th triangle of the surface
considered. The unknown function u within each triangular element can
be expressed in a way similar to the unknown function related to the e-th
tetrahedral element:

3
u’ = Z u, Qs (6.28)
n=1

Doing the same algebraic steps followed to find the derivative of F'¢, one
can find that:
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oF: —ius // Yl gpst—// top dS (6.29)
aufn 1 " Ss mrn S's 0¥m .

where 5S¢ illustrates the surface of the s-th triangle.

In matrix form, the above expression is:

(G} =111y - 1) (6.30)

The elements of the matrix K* and of the vector r® are given by the
following integrals:

K, = / / Yo dS (6.31)

T = // toys,dS (6.32)

To include F, into the system, it is necessary to take the sum of all the
derivatives of F?, after considering the stationarity condition, and to add the
summation to the expression of the derivative of F' respect to u:

(5} = 2

e=1

ar ) L (0FF
o } + ; { 5 } = (6.33)
N

([Ke] {uy = {r°}) + D> ([K¥] {w} = {r°}) = {0}

1 s=1

I
M=

e

The final system is represented as in the two-dimensional problem and it
can be solved for u after imposing the Dirichlet boundary condition.
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6.1.3 Higher-Order Elements

So far, linear tetrahedral elements have been considered. Now, we can define
higher-order elements related to the three-dimensional case as we did for the
two-dimensional case. We start considering a point P inside a tetrahedral
element and denoting V,, as the volume of the element defined by P. We
define the following expression:

LZ(.T,y,Z) = % (634)

This function is the same as the linear interpolation functions specified in
the linear elements case. The values of the function L, denote a point inside
a tetrahedral element and they are called volume coordinates. Starting
from (6.34), we can define the interpolation functions also for quadratic or
cubic elements.
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Figure 6.2: Linear, quadratic and cubic tetrahedral elements

Once we have the interpolation functions, the elemental matrix K¢ and
the vector 7¢ can be calculated by using the quadrature rules for the tetra-
hedron such as the Gaussian one [31]:

Mq
/// F(L§, LS, LS, L§)dV = > Vew, F(LS,,. LS,,, LS, Ls,)  (6.35)
¢ m=1
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LE

2m>

LE

€
where L S

S Lg,, are the sampling points and w,, are the weights.

6.1.4 Isoparametric Elements

Such as the two-dimensional case, the barycentric coordinates, defined here
by the triad (§,7,¢<), are more suitable than the cartesian ones to describe
curved geometries and lines and they give a more accurate modeling of the
surfaces. This can be managed by first transforming an arbitrarily shaped
element with curved sides in the xyz-space into a regularly shaped element
with straight sides in the £n(-space. The transformation is performed by
using the following formulas:

Ne
xr = Z xm@fn (5’ 7, C) (636)
m=1
Ne
Yy = Z ym@% (57 7, C) (637)
m=1
Ne
= ngofn (57 7, C) (638)
m=1

where N, denotes the number of element nodes.

In this case, the elemental matrix and the vector are evaluated in the
énC-space. Therefore, it is necessary to express the integrands in terms of &,
n and (. This can be done in a way similar to the two-dimensional problem
by using the Jacobian matrix to change variables:

s, ¢,
ox aé
8 '(rin J— - 8 m
¢y, (128
0z a¢
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where:

9z 9y Iz

br Oy o

— 9z Oy Oz
J=1|3, 3 o (6.40)

o oy o

oc  ac  oc

The interpolation functions will present different expressions according to
the type of elements used to discretize the domain. These will be employed to
derive the respective derivatives and thus to change the variables considering
the Jacobian matrix above.

(]
=y

20 8

Figure 6.3: Quadratic tetrahedral and hexahedral elements in the xyz-space
and their transformation in the ¢n-space

Through the Finite Element Method, it is therefore possible to analyze
various problems of everyday reality. In particular the method is used for
all those situations where it is not possible to reduce the problem to smaller
dimensions. However, if the Finite Element Method was somewhat slow
already in the two-dimensional case, all the more so for the three-dimensional
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case. This is why it is important to evaluate the HiMod method also for 3D
problems, to improve efficiency and speed up calculations.

6.2 Hierarchical Model Reduction in the Three-
Dimensional Case

As previously mentioned, the Hierarchical Model (HiMod) reduction is a
method introduced to effectively solve different engineering problems related
to fluid dynamics [32] and also to the propagation of the sound pressure.
With the two-dimensional case, we have already seen that by applying the
HiMod method, the computational costs have decreased considerably com-
pared to the Finite Element Method and, even more so, it will be for the
three-dimensional case. In fact, one of the main difficulties of the 3D FEM
is given by the use of a large number of elements to obtain accurate results.
This implies a large number of equations to solve and many unknowns.
Considering the planar case, after the transformation, the domain is a
parallelepiped with an height h,, a length and a thickness equal to that of the
original domain. The transformation acts at every point of the parallelepiped
and it can be defined through a matrix T. In the general case, it is given by:

B Tow(,y,2) Tuy(w,y,2) Tio(x,9,2)
T=| Ty(z,y,2) Tylz,y,2) T,.(x,y,z2) (6.41)

sz(x7y7 Z) TZy(:B7y7Z) TZZ(’:E7y7 Z)

with T, = T,

Yy

Tzz = Tmz: sz = Tyz'

Therefore, the pressure will depend on three coordinates:

Py, 2) = cpg(.4,2) =D 3 Y Camnpr(2) @ ()ua(z)  (6.42)

q
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where ¢ are the modal functions associated to the transverse directions:
along the x direction we have the thickness while along the y direction we
have the height of the domain. The transverse functions are expressed as:

¢ = Ay cos lz—aj (6.43)
O = Ay COS Ty (6.44)
hy

u, are the one-dimensional FEM elements in which the dominant direc-
tion of the domain is divided.

The lattice is therefore a segment directed along the z direction divided
into N elements. Therefore each index ¢ will correspond to a triad (I,m,n)
and one can obtain [ = I, m = my and n = n,.

The elements of the matrices A and B are thus determined:
B(p,q) =Y ADwPuy, (2:)tn, (2)B(2) (6.45)

where:

o1, (25) 21, (%) (Ur) P, (Yi)
) = A@) AW (@), (v) Flp q P q 6.46
Blai) ; ; Wi W det J(2;, zj, yx) ( )

Alp,q) = Aw(p,q) + Any(p, @) + Auz(p,q) + Ay (p, @) + Ayy(p,q) + Ayz(p, q)
+A.2(p,q) + Asy(p,q) + Az (p, q) (6.47)

where:

Aua(prq) = > APy (2, (2) 0 (2:) (6.48)
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Aay(0,0) = > AP u (2) 1, (2) 0ty (21) (6.49)

ouy,
A, (p,q) ;A(Z)wz )unp(zz) gzq i} Qs (2) (6.50)
Ay(p.q ZA w unp(zl)un (2i) oty (2:) (6.51)
Ay (.0) = > ADw (2t (2) 0ty (21) (6.52)
8unq
A,.(p,q ZA Wy, (2) =22 - Zozyz(zl) (6.53)
ou
A _ A (2) np . . 54
(. 9) Z | tn(e)as(z) (6.54)
A, (p q):ZA(Z)w(Z) O, Un, (2i) 0y (24) (6.55)
zy\V» i i O . ng \~1)zy\ <4
ou ou
o z) (=) Np g )
Azz(p,q)—Xi:A( w; v ngazz(zz) (6.56)

The « coefficients are represented with two summations: one related to
the transverse direction x and the other to the transverse direction y:

Ay (Zz) -

Quy(2;)

T o l
Qpe(2i) = g E Al )A(y)w§ )w,gy)TxZ(zi,xj,yk) —ax"’
k

3901,0

J

k

0
ZZA(””A(y)w "W T (2,5, ) Py

Dy

J
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ox u;

Zj

x| #ulaen, ) 2

3901,1
|, Py (Yre) P,y (Y1)

(6.57)

o,

Yk

(6.58)

©1,(75) P, (Yr)Pom, (Yk)
(6.59)



ayx Zz

vy (2i) =

Qyx(2) = ZZA(’“"

Ay (Zz) -

azy Zz

aZZ Z’L

T 890lq a(pmp
ZZA( A(y)w T, (20, 5, yrk) oy, (25) x| a—yyk Prn, (k)
(6.60)
. O, | OPm,
ZZA )A w wl(i‘ )Tyy(ziaxﬁyk)@lp(xj)%q(xj) ) )
ik Y ly 99 ly,
(6.61)
P,
w wk Tyz(zi,$j,yk)@lp<$j)901q($j) 83/ Somq(yk)
Yk
(6.62)
@) A),, @) ©) 9,
DY AP AW Loz, 25, y0) 1, (25) 51 P, (k) Pm, (1)
j k zj
(6.63)
(:): agpmq
ZZA w wk sz(zi,xj,yk)()olp<xj)901q($j)§0mp<yk) 83/
Y
(6.64)

—2. 2. AT

D Ow T (2, w5, y) ey, (25)01, (25) Py (U6) L, (UE)

(6.65)

As in the two-dimensional case, we used the numerical integration. The
formulas which present the quadrature, provide the integration points and
the weights necessary to determine A% A@) AW - x; and y:

L.

AP = (6.66)

Al®) —

2
he
5 (6.67)

106



hy

AW = 5 (6.68)

7 = 5% & ; &L (6.69)
ry= g e (6.70)
Yk = fk% + % (6.71)

where L, is the length of each segment into which the direction z is
divided using the one-dimensional FEM, h, and h, are the thickness and the
height of the three-dimensional domain respectively. &;, £; and &, are the
integration points associated to the three directions.

6.2.1 Three-Dimensional Domain Transformation

We have shown the formulas that allow us to calculate the matrices A and B
for the general three-dimensional HiMod case. In these formulas, we used the
elements of the transformation matrix T to determine the components we
need. For simplicity, we evaluate the case where the transformation concerns
only the height of the parallelepiped. This means that the transformation
will be:

rT=21x
y=y' (@, y,7) (6.72)
z =2z

Suppose we have a parallelepiped defined by the following coordinates:

/ / / / / / / / ! / / / / / /
(xja Y15 Zi)) (xjv Y1415 Z¢+1)> (xj+17 Y1i+1 Zi)y (xj+17 Y1i41,54+10 Zi—l—l)? (xja Y25 ZZ-),

/ / / / / / / / / 3 3
(@5 ¥5i0150 201)s (415 Y5415 %) (T4 Yai11 415 241). This solid must
be transformed into another, which corresponds to its undeformed version.
The new system of coordinates will be: (x;, y1, ), (@}, Y1, Zi+1), (Tj41, Y1, %),
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(ijrlJ Y1, ZiJrl)J (‘r_ﬁ Y2, Zi)? (‘r_ﬁ Y2, Zi+1>7 ('rj+17 Y2, Z’i>7 <$j+1, Y2, Zi+1)- Know-
ing that the transformation only concerns the y direction, yields:

T = 1 (6.73)
Tjp1 = Tji1 (6.74)
2=z (6.75)
Zi1 = Zig1 (6.76)

The geometric transformation related to the y direction is given by:

(6.77)

where hj, = y5 — y;.

The two different points of the y direction in the deformed geometry are
calculated through a procedure known as bilinear interpolation. It is an
extension of the linear interpolation method adopted in the two-dimensional
case for interpolating functions of two variables, y = f (x, ), on a rectangular
grid. Bilinear interpolation considers four vertex values, one on each edge of
a rectangular cell, in order to obtain an approximate value inside the cell.
The basic idea is to perform the linear interpolation first in one direction and
then in the other direction [33].

We first calculate the linear interpolation in the z direction which gives:

Ti+1 — % T — T

x,2;) = —f(x;, %) + ————f(rj11, 2 6.78

) = S flay ) £ S f ) (678)
Tj+1 — X T —x;

i+1) = T % —— (%41, 2 6.79

f(a,zi0) a:j+1—xjf(% Z+1)+xj+1_xjf(%+1 Zit1) (6.79)



Then we proceed by interpolating in the z direction:

ikl — < 2= %

flz,2) = fla,zi) + f(@,2i41) (6.80)

Ritl T 2 Zitl T &

Combining these three equations, it results in the desired estimate for

Yy = f(m,z):

Tjy1 — T Zig1 — 2 r—Tj Ziy1— %2

y = flz,2)= f(xg,2:) + f(@j1, ) +
Tjr1 — Tj Zit1 — Zi Tjr1 — Tj Zit1 — Zi
Tjg1 — T 22— 24 xr — T; Z — Z;
+— — (), 2i01) + ; — f(j41, 2i11) (6.81)
Tjy1 — L5 Zit1 — Zi Tjr1 — Tj Zit1 — %
Y
L ]
-
T Yirs,j
L ]
y,‘_, e

(xix Zi) yi.j+1 (X,’, Z,'ﬂ) yi“vf*l
(Xjs1, 21) (X415 Ziss)

P

Figure 6.4: Bilinear interpolation

Now, we can apply this formula to find the expression of ¢} and vy, which
define the height of the deformed geometry:
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Yy = yi,i,ijZi + yi,iﬂ,ijZHl + yi,i,jJrlXjJrlZi + yi,i+1,j+1XJ’+1Zz‘+1 (6.82)
Yy = yé,i,ijZi + yé,i+1,ijZi+1 + yé,i,jﬂXjHZi + yé,i+1,j+1XJ+1Zi+1 (6.83)
hy = Y-y = (6.84)
;m',jXJ'Zi + h;,iﬂ,ijZiH + h;m,j+1Xj+1Zi + h;,i+1,j+1Xj+1Zz'+1
Replacing these equations in the expression of the transformation:

/ / / / /
Yy = yl,i,ijZi - yl,z‘+1,ijZi+1 B yl,z',j+1Xj+IZi - y1,z‘+1,j+1Xj+1Zz'+1

Py XiZi + 0y i1 j X5 Zia + oy X Zi + hy oy X Zin
(6.85)

hy

The inverse transformation is:

r_ hly,i,ijZi + h;,i+1,ijZi+1 + h;ﬂ-’jJrlXjJrlZi + h;,i+1,j+1Xj+1Zi{+A1
y N y h \u.8’6)
Y

! ! ! !
F9105X5 %0 T Vi1 X5 Lt + Y11 X1 Zi + Y1 X i

Once the expression of the inverse transformation is obtained, the Ja-
cobian matrix can be constructed. The elements of the Jacobian matrix
associated to the three-dimensional case with only the transformation along
y, are given by the following equations:

Oz

Jpw = — =1 6.87
ox’ ( )
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g, =2 g (6.88)

5. =92 (6.89)

y (6.90)

/ / / /
(ylm B yl,i7j+1)(zi+1 - Z) + (?Jl,i+1,j - y1,¢+1,j+1)(2 - Zz) B
/ i / /
Py X+ Py X Zigr Ty 5 Xy Zi Ty 0 Xy Zin

(y' - ?/i,i,ijZi - yi,iJrl,ijZH-l - yll,i,j+1Xj+1Zi - yi,i+1,j+1Xj+IZi+l) )
(hyyi i X5 Zi + hyy iy j X5 Zia + My 51 X Zi+ by 0 X Zig)?

v y,it1,j
hy

((h M) Gist = 2) + (M gin = i ) (2 = 20))] Al

yii+l

hy

XiZi+ Ty 0 ;X Ziy + hy s 1 Xjn Zi + h;,i+1,j+1XjJ(rlZz’+)1
6.91

dy
Jyy = 3_3/’ = n

YsisJ

%y (6.92)

(y,l,i,j - yll,i-i-l,j)(mj—l—l — )+ (yll,i,j—l—l - yi,i—i—l,j-l—l)(x — ;) B

i XiZi + My i1 j X Zia + iy X Zi + hy iy X Zin

Y = 114,X5Zi = Vi1, X5Zie1r — Y1y X012 — Y1 X1 Zi)
() . X;Z; + I XiZigan + 0, 1 X Zi + 0, 1 XjrZin)? .

YsiyJ y,it+1,j
/ hy

(( fy,i-i—l,j - h;,i,j)($j+1 — )+ ( yitl,j+1 h;,i,j—&-l)(x - %))] A,

0z
Jio =52 =0 (6.93)

Ty = g—; =0 (6.94)

0z
J,, = 5 = 1 (6.95)
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Therefore the Jacobian matrix will be:

1 0 0
J=| Jpo Ty Jy: (6.96)
0 0 1
and the determinant:
detJ = J,, (6.97)

We can derive the transformation matrix, the elements of which will have
to be replaced to obtain the matrices A and B previously seen:

337 1 1 Ty 0
T=m | S+ 5+ T2 6.98
dotd  detd | Tv e Tyt ey (6.98)

0 Jy= 1

112



Chapter 7

Three-Dimensional Case
Numerical Results

In the previous chapter, we have generally expressed the Finite Element
Method in the three-dimensional case. As in the two-dimensional case, we
have evaluated all the various steps that make up this method, including the
most important one which is the domain discretization. As we have already
seen, in the three-dimensional case, the elements that constitute the subdi-
vision are mainly tetrahedra of different order. However, given the fact that
this method takes many steps and a lot of computational time to solve the
problems in the two-dimensional case, in the 3D case, even more so, it in-
volves even slower calculations and a considerable operational difficulty. For
this reason, we immediately considered the HiMod method that allows us to
obtain the scattering parameters analysis in relation to the deformations eval-
uation in cylindrical structures by calculating the sound pressure values at
the various points. In this chapter, we will therefore start from the evaluation
of different three-dimensional structures and we will compare the deformed
three-dimensional domain with the deformation-free reference domain and,
observing the scattering parameters curves as a function of frequency, we will
draw the necessary conclusions. In particular, we will consider geometries
that present deformations only along y and those types of geometry whose
deformation causes the entire domain to be asymmetrical.
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7.1 Three-Dimensional HiMod Numerical Re-
sults

As a first example of three-dimensional geometry, we can consider the fol-
lowing structure:

2 -
1.5 4
N "
- L
0 \ > :
) .:'_:_: . |
| 4

Figure 7.1: Example 1 of 3D deformed geometry

This structure shows a deformation only along the height and appears to
be slightly asymmetrical, presenting a smaller deformation on one side than
the other. We can also depict 3D geometry after acoustic transformation:
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Figure 7.2: Three-dimensional reference structure

After having displayed the geometry, we want to observe the compari-
son between the S;; curves. The curve related to the transformation-free
structure is obtained through the simulation software Comsol while the Hi-
Mod scattering curve is reached with Matlab. By studying a frequency range
between 1Hz and 200Hz, we obtain the following graph:
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Figure 7.3: Si; curve comparison between Comsol 3D FEM and HiMod

We analyze the case of quadratic elements, mesh density equal to 14 and
a number of transversal modal functions equal to 25. In figure 7.3 we can
see the behavior of the two curves. The overlap is almost perfect except for
the frequencies starting from about 120Hz where the curves start to diverge.
This divergence is partly due to the fact that Comsol makes a different de-
composition of the three-dimensional geometry and therefore analyzes it in
a different way compared to Matlab. In this case, although we are consider-
ing an asymmetric geometry and therefore more complex to identify than a
symmetric domain, we still obtain that the approximation provided by Hi-
Mod manages a convergence quite well to the general solution of the problem
implemented by FEM.
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Now, we can show a structure of this type:

1.5

Figure 7.4: Example 2 of 3D deformed geometry

This structure has a fairly considerable deformation on one side while on
the other the surface is flat. As in the previous case, we therefore consider
an asymmetric surface. The solution to the problem is given by the following
graph:
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Figure 7.5: S curve comparison between Comsol 3D FEM and HiMod

In this case, the convergence between HiMod and FEM seems to be less
precise than in the previous case and this is given in part by the increase
in asymmetricity of the domain. In the previous case, the structure had
a slightly deeper deformation on one side and the domain was thus almost
symmetrical. Now, the asymmetricity of the figure is visible to the naked
eye and this affects the final result. As before, we note that the convergence
decreases for frequencies starting from about 120Hz.
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Appendix A

Solution Procedures for FEM
and HiMod Reduction Method

So far, we have evaluated the two methods that allow us to solve the most
varied engineering problems: the Finite Element Method, which boasts many
studies behind it, and the newer Hierarchical Model reduction method. Af-
ter going through the description of the approaches, both as regards the
two-dimensional and the three-dimensional case, and having highlighted the
advantages of the HiMod method, we can now analyze the different algo-
rithms necessary to find the solution to these problems, and in particular,
the algorithms which can be adopted to pick up the sound pressure values in
cylindrical structures affected by deformations.

The general final system is given by:

Az =1 (A.1)

where A is a non-singular square matrix, = is the unknown vector to
determine and b is the known vector. Connecting to our problem, the matrix
A include the difference A — kB while the vector b is the known term
expressed previously as C and the unknown x is the pressure.

Having discussed this, the question is now how to extract the values of
the system. In this chapter, we will discuss several algorithms which include
decomposition methods, frontal and multifrontal methods and conjugate and
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biconjugate methods. We will focus mainly on the LU decomposition method
which is the one adopted to achieve the pressure results and then report the
other techniques only from a general point of view.

A.1 LU Decomposition Method

The methods can be classified into two groups: direct methods and iter-
ative methods [12]. At the basis of the direct methods lies the Gaussian
elimination. Among these procedures we find the decomposition meth-
ods. The most important is the LU decomposition method. Introduced by
Alan Turing in 1948 [34], this method can be used to solve many systems:
in an electronic circuit it can be used to derive the value of the current, or
it can be applied to extrapolate the sound pressure values in a waveguide
as in our case. LU decomposition is a very efficient technique because it
requires less computational time than other resolution methods, however, in
certain situations, it suffers from a problem known as iteration cycling [35].
In general, LU decomposition is particularly suitable for all those problems
that can be represented in matrix form: the approach is in fact designed as
the factorization of a matrix in the product of two matrices. In this case, the
matrix A defined before represents the matrix to be divided. It turns out:

A=LU (A.2)

where L is a lower triangular matrix and U is an upper triangular matrix.

The solution can be reached through two steps. First we have to solve:

Ly=5b (A.3)

and then:



A forward substitution procedure is used to find y:

by

T

i—1
1
bi=1" (bi N Z%‘%‘) 1=2,3,..,n (A.6)
11 j=1

n

A backward substitution procedure is used to find z:

Yo

unn

1 n
x " (y Z ujxj) i=n n (A.8)

j=i+1

Ty =

The multiplication between the matrices L and U that leads us to have
the matrix A, is illustrated in details as follows:

i U1 U2 U3 ... Ulp
lor oo U U23 ... U2np
31 I3z 33 U3z ... Usn
(A.9)
L lnl ln2 ln3 lnn 4 L Unpn |
ailz a2 a1z ... Qin
(21 Q22 G23 ... Q2p
az1 azz a3z ... a3p
_a'nl An2  Ap3 ann_
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From this matrix product we obtain the following elements:

lﬂulj + liQUJQj T lijujj = CLij 7> ] (AlO)

lilulj + li2u2j + ...+ l“uw = Q4 1< j (All)
For simplicity we consider:

ui=1 i=12,...,n (A.12)

So, in conclusion, this algorithm can be approximated in the following
way:

uz; =1 1=12,...,n (A.13)
Jj—1
lij = ag — Zlikukj (=] (A.14)
k=1
i—1
1 . .
Uig = 7~ (%‘ - Zlikukj) 1< (A.15)
11 k=1

After obtaining the elements that determine the decomposition, the sys-
tem can be solved for y and z:

b1

=g (A.16)
11
1 1—1
1 ]:1
Ti=yi— Y ugm; i=n—1n-—2..1 (A.19)

j=it+1
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A process similar to LU decomposition is figured out by LDLT decompo-
sition. The only difference is given by the fact that the matrix A is symmet-
ric. In conclusion, comparing to the complex algorithm to be analyzed, LU
decomposition method has a simple computation. It turns out to be very
mechanical and the algorithm has a very compact form. LU is particularly
effective especially in case of small problems [36] but it is also very good for
solving large sparse nonsymmetric linear systems [37].

A.2 Other Methods

Other decomposition methods are represented by the frontal and multifrontal
methods. These are procedures suitable for solving large systems with low
memory demand [38]. They refer to the assembly of the matrices related
to the elements of the domain to obtain the total system matrix and then
carry out the Gaussian elimination. In practice, an array consisting of a set
of equations, slides along the matrix. The matrix that is generated is called
frontal matrix. The advantages of this method concern the low memory
usage. However, this method is characterized by a low rate of estimation of
the results. The multifrontal method is an improvement of the frontal one
that uses several fronts at the same time. This method can be managed only
considering the parallel computing. It is mainly used in presence of large-
scale problems that require more memory [8]. Of course, large problems will
include higher factorization costs. To overcome this obstacle, it is necessary
to consider this new method that allows us to evaluate all fronts in parallel.
These fronts can be chosen using several algorithms such as minimum degree
[39]. During the procedure, the method causes total factorization to be
considered as a partial factoring of smaller matrices.

In addition to the direct methods, iterative methods can be employed
for the solution of the system. Among these, the most common are the
conjugate gradient method and the biconjugate gradient method. The con-
jugate gradient method was invented by Hestenes and Stiefel around 1951
[40]. Generally, it is implemented for very large systems where it is not prac-
tical to solve with a direct method. The method yields an exact solution
when the number of iterations is equal to the number of equations that de-
fine the system. In theory, it converges to solution in n steps, but due to
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numerical round-off errors, can take more than n steps. In some situations,
it is however possible to obtain a good approximation for a number of steps
< n. One of the most important features of the conjugate gradient method
is that the solution improves at each iteration. Compared to direct meth-
ods, the conjugate gradient method is less reliable regarding the data [41].
The biconjugate gradient method is an expansion of the conjugate gradient
method that also covers complex symmetric systems. It was developed by
Lanczos in 1952 [42]. Unlike the conjugate gradient method, the residual
error may also not decrease with each iteration, so the solution may not im-
prove. In particular, the error can grow in some steps and then decrease.
This represents the major difference between the conjugate and biconjugate
gradient methods. The main advantages of the biconjugate gradient method
respect to the simple conjugate gradient method are that the former operates
only one matrix-vector product whereas the latter needs two and that the
former converges much faster than the latter. In addition, the biconjugate
gradient method involves one third the number of iterations that are needed
by the conjugate gradient method for the same degree of accuracy. All these
considerations make the biconjugate gradient method at least 5 times faster
than the simple conjugate gradient method [8].
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Conclusions and Future Works

In this thesis work, the aim was to evaluate and monitor deformations in
pipelines that can be caused by different external agents. The identification
of these deformations was carried out through the development of an acous-
tic simulator based on the Finite Element Method (FEM). Practically, we
defined a coordinate transformation that allowed us to convert the deformed
structure into a uniform deformation-free domain. Next, we considered an
anisotropic material in such a way that the sound pressure values assessed at
each point of the transformed structure were equal to the pressure values of
the original structure. We first evaluated a two-dimensional problem where
we checked out the comparison between the scattering parameters related
to the deformed structure and the same parameters related to the regular
structure without deformation. This evaluation was done both for the pla-
nar and the radial cases. The latter is based on a system of polar coordinates
that make the analysis define a rotary behavior. Through multimodal analy-
sis, the similarities between the two scattering curves were extrapolated and
it turned out that the curves overlap almost perfectly. The results show
that the accuracy of this overlap is related to the density of the elements
that form the domain and to the type of elements considered, which can be
linear, quadratic or cubic. The denser the mesh and the higher order the
elements, the more correct the results will be, at the expense of an increase
in computational time and memory demand.

After evaluating the FEM, we decided to study an alternative method,
the Hierarchical Model Reduction (HiMod) that allows us to decrease the
calculations and, consequently, to provide us with the same results in much
shorter times. This method was implemented for an efficient resolution of
the partial differential equations (PDEs) defined in structures that have a
dominant direction, therefore it proved to be suitable for our case. Always
referring to the two-dimensional case, we considered structures with different
deformations for both the planar and the radial cases. As for the latter, we
ran into the convergence problems and we could see how the choice of the
transversal modal basis is very important and greatly influences the final re-
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sult. Dealing with Chebyshev and Zernike polynomials, we have noticed how
these functions improve the convergence of the S curves with respect to the
simple Bessel functions where the convergence rate is low. Furthermore, for
all the cases considered, we noticed a great improvement from the computa-
tional point of view. This upgrade is mainly recognized by checking out high
levels of mesh density and cubic elements, that is, higher-order elements. In
this case, the computational time turns out to be about half of the time taken
to obtain the results with the FEM.

The study then extended to three-dimensional structures. After provid-
ing a brief description of the FEM for this type of domains, we moved on
to determine the pressure values and the convergence between the scatter-
ing curves evaluating the HiMod method. In particular, the comparison was
made between the s curves related to deformed geometries, with a deforma-
tion only along the height, using the software Comsol and the s curves related
to 3D transformed geometries according to HiMod method using Matlab. In
the evaluation of three-dimensional geometries, we focused on asymmetric
structures because they are more difficult to analyze and we obtained that
the convergence rate is quite high except for some frequencies and this is
due to the fact that Comsol tends to discretize the domain in a totally dif-
ferent way from Matlab. In all the results obtained, it emerged that the
computational time using HiMod was significantly reduced, in particular,
using Comsol 3D FEM, the time was around 80 s while using HiMod, the
simulation was performed in about 8 s, so we got that HiMod is 10 times
faster than the standard FEM.

In conclusion, after carrying out these analyzes, it is possible to affirm
that the HiMod method allows a great improvement for both two-dimensional
and three-dimensional cases and provides the desired results in much shorter
times while maintaining a high degree of accuracy ensuring a faster moni-
toring of the state of the pipes. Despite these great improvements, the road
ahead is still long and more investigations are required especially regarding
the 3D case. In particular, more complex 3D structures could be inspected,
that is, structures that present a greater degree of asymmetricity and the
comparison between the s curves could be evaluated to observe the conver-
gence rate. As for the 2D case, however, the problem of convergence linked
to the choice of modal functions could be further investigated by trying other
types of polynomials different from those considered by us and observing the
behavior of the curves.
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