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Boundary Excursions for Combined Random Loads

J. R. Fuller*
The Boeing Company, Seattle, Wash.

Components of internal loads in a structure, such as shear, moment, and torsion, resulting from externally
applied random loading are also random and are generally statistically correlated. The strength of a structural
section is related to the magnitude of the internal load components through an interaction function. The
procedure derived herein allows the determination of the number of excursions through the interaction strength
boundary per unit time.
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Nomenclature
= rms values of x,y,z,..- for unit ow
= rms velocities of x,y,z,... for unit aw
= limit design load function
= gradient vectors on C and S
= allowable limit design loads
= integral of probability density evalua-

ted on the surface C or S and integrated
over the projection of C or S on a plane
normal to the +*axis, — xaxis,...

= random load and load velocity vectors
= unit normal vector
= number of excursions per unit time

with positive slope through x,y,...
= number of excursions per unit time out

of boundary function of x and y
= number of excursions per unit time out

of boundary function of x, y, and z
= number of excursions per unit time

with positive slope through x0, y0,

= correlation coefficient matrix
= limit design strength function
= limit design rms excitation, ridaw
= components of internal loads
= steady-state or mean values of x, y,

= time-varying part ofx,y,z>...
= velocities of x, y, z,...
= statistical correlation coefficients be-

tween load components x and y, x and
z, etc.

= rms excitation
= rms values of x, y, z,...
= row matrix
= column matrix
= diagonal matrix

Introduction

STRUCTURES are often subjected to random excitation
such as atmospheric turbulence, turbulent boundary

layers, wake turbulence, or other separated flow phenomena.
These external loadings can set up severe random vibrations in
all or part of the structure. In recent years, analytical tools
have been developed to allow the designer to estimate the
magnitudes and frequency content of the dynamic responses;
also, random load design criteria have evolved that influence
new designs.

Generally, the designer is faced with scaling up a
statistically described internal load level, such as an rms level
of bending moment on a structural section, to obtain a limit
design level. However, other components of loading on the
section, such as shear and torsion, are also excited and affect
the allowable bending moment. Obviously, the structure must
sustain the combined random loads. A procedure is developed
herein for defining the most critical combined random loads
to ensure maximum structural efficiency.

Simply scaling rms levels up to limit design levels provides
no insight into the number of exceedances of the limit design
load envelope or the limit strength envelope that can be ex-
pected per unit time. Obviously, the number of exceedances of
limit strength should be acceptably small within the projected
useful life of the structure. A procedure is developed to
compute the expected number of excursions through the limit
design load envelope and the limit strength envelope or
boundary per unit time. An example problem is shown to
illustrate the calculation procedure.

Discussion
Design Envelope Approach for Combined Random Loads

Consider a linear elastic system subjected to stationary
Gaussian random excitation. A limit design load in such a
system can be established as a factor Ua times the rms load
resulting from an rms excitation aw of unity. Thus, the
frequency density of the random loading can be depicted as
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shown in Fig. 1, where x0 is the mean or steady-state com-
ponent _of the load x. The limit design loads are x0±UaAx,
where Ax is the rms load due to unit aw.

When two load components are important in evaluating the
strength of the system, a limit design load ellipse can be
determined. This ellipse is a locus of equal frequency density
and is shown in Fig. 2. The system must be able to sustain any
combination of loads represented by points on the ellipse.

The two-dimensional Gaussian frequency density function
is

f(x,y) =

(1)
It will be noted that the integral of f(x,y) with respect to y is
f ( x ) , shown in Fig. 1. Similarly, the integral of f(x,y) with
respect to x i s f ( y ) .

The limit design load ellipse is inscribed between x0 ± UaAx
and y0±UaAy, where ox and oy are taken as Ax and Ay,
respectively,

AxAy A2
y

(2)

The Gaussian frequency density function for n load com-
ponents1 is

f(x,y,z,—,n) =

where

(2ir)"/2ax<Jyaz,...,an \R\'
9-G/2 (3)

G= xfy,z,...,n V/of R l/o2

(4)

and the correlation matrix [R] is

1 Pxy Pxz "' Pxn

P» l "f (5)
[ / ? ] = '

1

Here again, the limit design loads are described by Eq. (4),
where G is U2

a and a, are set equal to A-r The approach
described above is the so-called design envelope approach2'4
for determining limit design load levels.

The whole procedure implied in the design envelope ap-
proach recognizes that there is a finite probability of ex-
ceeding the limit design loads. It is necessary to determine that
the frequency of exceedance is acceptably low. The frequency
of exceedance of the limit design load envelope is directly
related to the so-called characteristic frequencies of the load
components.

Frequency of Exceedance of the Limit Design Load Ellipse
Rice5 showed that the number of crossings of a level x for a

stationary Gaussian random time history can be related to the

Fig. 2 Limit design load ellipse for random loadings x(t) and y(t).

rms level of x, that is, ax9 and the rms velocity of x, that is, a.
oraa.

The joint probability density function for x and a, f(xta),
defines the percentage of time that the random time histories x
and a are in an interval (x+dx,a + da). The two time
histories will be in the interval for the fraction r of a unit time,

T=f(x,a)dxda (6)

The time required to cross the interval dx is dx/a; therefore,
the number of crossings of dx per unit time with velocity a. is

f(x,a)dxda
(7)

If only positive values of a, that is, positive slopes of the time
history of x are considered, then the number of times per unit
time that the time history of x passes through the interval
(x+dx) for all possible positive values of a. is

Nc(x) = ( af(x,a)doi
Jo

(8)

If x and a are statistically independent, that is, the statistical
correlation between x and a is zero, then Eq. (8) can be in-
tegrated readily to obtain Rice's equation,

The statistical independence of x and its time derivative x or a
can be proven by integrating (by parts) the time-averaged
product of x and x, which is an expression of the correlation
between x and a,

lim - x ( t ) x ( t ) d t = \i
T— <x 1 JO r

-( jcU)jf( / )d/ |=l im ^[Jo ) T- oo 2 T
(10)

This limit is zero, since the respective values of x2 (T) and
x2(0) are always finite, and they are divided by T, which is
arbitrarily large.
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with velocity components a. and 0 is

Fig. 3 Combined random load vector.

When x is equal to x0 in Eq. (9), Nc(x) is N0x, the
characteristic frequency of the random time history x ( t ) ,

N0x=(l/2ir)(aa/ax) (11)

N0x is the number of positive (or negative) slope crossings per
unit time of x=x0, the mean or steady-state value of*. There
must be one maximum peak value of x ( t ) for each positive
(or negative) slope crossing.

The excursions per unit time through the limit design level
of x are obtained from Eq. (11),

(12)

Of course, the total number of excursions per unit time
through limit design levels of A: and —x is twice that indicated
inEq. (12).

The number of excursions of a boundary in two dimensions
can be derived in a manner similar to that developed by Rice5

for a single random load component. The number of ex-
cursions per unit time of a boundary C in the xy plane6'8 for a
random load vector with components x ( t ) and y ( t ) is
developed to show the excursions per unit time out of the limit
design load ellipse, Eq. (2).

Consider the combined random load vector £( t) ,

f ( t ) = x ( t ) i + y ( t ) j

and the corresponding velocity vector v ( t ) ,

(13)

(14)

The fraction of unit time that the vector t ( t ) is in the interval
dsdrj shown in Fig. 3 is

T =f( x, y, a, ] (15)

The time required to cross the interval drj is equal to dry
divided by the velocity component normal to C. The velocity
normal to C is the scalar product of v ( t ) and the unit normal
vector on C. The unit normal vector is defined, as shown in
Fig. 3, as

7V=cos0/+sin0y (16)

The velocity normal to C is the scalar product of v and N,

v • N= CXCOS0 + 0sin0 (17)

The time required to cross the interval drj is drjI (acos0 + /3
sin0); therefore, the number of crossings of C per unit time

-!. lad/Ids (18)

The sense of the unit normal vector on C is taken toward
the exterior of the boundary. Therefore, positive values of a.
imply outward or positive velocities in the first and fourth
quadrants, and negative values of a. imply outward velocities
in the second and third quadrants. The outward velocity
component normal to C can be expressed by positive o: and /3
and the absolute values of cos0 and sin0. Therefore, the
number of crossings of C per unit time for all outward
velocities a. and 0 is

Nc(x,y)={ ( (°° [a \cosO \+p \sinB \]f(x,y,a,p)dadf3ds
Jc JO J0 /j£)

Equation (10) shows that a load component and its velocity
are uncorrelated. If the velocities themselves are uncorrelated,
then the joint probability density f unction f(x,y,a,P) can be
expressed as the product of three statistically independent
frequency density functions. That is,

f(x,y,a,0) =f(a)f(0)f(x,y) (20)

and Eq. (19) can be integrated readily with respect to a and 0,

Nc(x,y) = Icos0l (21)

Now, it will be noted that Icos0lds and Isin0lds are the
projections of ds on the y and x axes, respectively. Therefore,
the excursions out of the limit design load ellipse, shown in
Fig. 2, per unit time can be calculated immediately, since the
frequency density is constant on the ellipse. The projections of
the ellipse on the y and x axes are 2U0Ay and 2UaAx,
respectively. In integrating around C twice these projections
must be used,

Nc(x,y) = (22)

Using Eqs. (1) and (2), where ax and ay are taken as Ax and
Ay, respectively, Eq. (22) becomes

. . 7 —— - —— ]e-fa2wAxA(l-p2
xy/> J

A JIT AVTi x 4* l\ J\ y

(23)

Effect of Velocity Correlations on Boundary Excursions
If the velocities a and @ are correlated, then
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Fig. 4 Transformation of velocity axes.

A coordinate transformation can be used to decouple the
velocity components,

a. = &cos</> — /5sin</> 0 = &sin</> + 0cos</> (25)

This transformation is indicated in Fig. 4. If the coefficient
of the product &0 is set equal to zero when Eqs. (25) are
substituted into Eq. (24), then

(26)

and

<*$=(*-Pat*

Also

(27)

(28)

and Eq. (24) is transformed into

1 r 1 /a2 02

/<a,0) = -——— exp - - ( - + Z-2-KO^Oo L 2 \o£ a£

(29)

Equation (19) with correlated a and 0 can be written in
terms of the uncorrelated a and 0 velocities with the angle 0
changed to 6 — 4>,

Nc(x,y)=\ (°T[alcos(0-</>)l
Jc JO JO

(30)

Equation (21) becomes

(31)

This expression can be integrated in the same manner as Eq.
(22), except that the projections are now on axes rotated by
the angle 0 to the xy coordinates.

Effect of Excitation Level on Limit Design Load Excursion Rate
The number of excursions per unit time out of the limit

design load ellipse, Eq. (23), is extremely small, since Ua is of
the order of 75 ft/s (Ref. 2). This is to be expected, because
the rms excitation aw is unity. If we rewrite Eq. (22) with
ua = Vd°w

 and aa =Aaaw, etc., then,

<32a>
(32b)

The number of excursions per unit time becomes significant
for higher levels of aw.

Frequency of Exceedance of a Limit Design Load Ellipsoid
The number of excursions per unit time out of the limit

design load ellipsoid for three random load components x, y,
and z follows easily from the above development. The area of
the ellipse due to the projection of the limit design load
ellipsoid on the xy plane is TT times the product of the major
and minor semiaxes of the ellipse; see Eq. (28). Therefore, the
projected area on the xy plane is

ellipse area = ir(l-p2
xy)'/2oxoy

(33)

Then the number of excursions per unit time out of the
ellipsoid, following the same type of development as Eq. (21),
can be calculated, where ds is now an element of surface area
on the ellipsoid,

(34)

Frequency of Exceedance of a Limit Design Strength Envelope
The number of excursions per unit time out of a limit design

strength interaction envelope follows directly from the
previous development. In this case, the frequency density
f(x,y,z) will vary on the interaction strength surface 5,
whereas it is constant on the limit design load envelope.
Consider an example where the random loading is defined by
the parameters in Table 1 and this limit design strength in-
teraction envelope S is defined in the following:

( x / F x ) 2 + ( y / F y )2+(z/Fz)2 = (35)

It is necessary that the limit design load ellipsoid be wholly
contained in and tangent to the limit strength envelope for
maximum efficiency of the design. Thus, values of Ua at all
points on the strength envelope must not be less than the limit
values of U0. Obviously, the most efficient design is the
design load ellipsoid itself, but all practical structures must be
designed for many different design loads. Thus, an efficient
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design is assured by providing zero margin of safety at one or
more critical points on the limit strength surface S.

The points of tangency of the limit design load surface C
and the limit design strength surface S are determined by
equating the gradients of the two surfaces. The gradient
vectors of C and S are

dC dC 3C
VC= — /+ —j+ — k

dx dyJ dz

dS
— /dx

dS
— j
dy

8S—
dz

Thus, the critical points are defined where

(36a)

(36b)

(37)

assuring that the gradient vectors on the two surfaces have the
same sense and differ only by a constant, K.

A first estimate of the critical points can be determined by
evaluating Eq. (37) at the tangent points on the load ellipsoid
with the circumscribing rectangular parallelepiped with faces
normal to axes at x0 ± UaAx, y0±UaAy, and Zo±U0Az.
These tangent points on planes perpendicular to the x axis are:

xyUaAy,

(Xo-U<,Ax, y0-pxyU0Ay, z0-PxzUaAz)

The limit design load ellipsoid, tangent planes, and tangent
points on the planes are indicated in Fig. 5 for the example.
The averages of three tangent points in each of the two op-
posing corners D and F of the parallelepiped are used as first
trial values to determine tangency points for the surfaces C
andSbyEq. (37).

The surface Cis defined by Eq. (4), with U0 equal to 75 ft/s
and a, equal to A( given in Table 1. The strength envelope S
for the example problem is defined by Eq. (35) for limit design
allowable loads defined to provide zero margin of safety at
two critical points. The selected allowable loads are

F =578, F =433, -149

The critical points are (52.7, 506.3, 306.6) and (226.0,
-180.0, -132.3). The margins of safety (M.S.) at these
points are zero as defined by the following equation:

(38)

The surfaces C and S and the critical points are shown in Fig.
6. Having established C and 5, the number of excursions out
of the limit strength envelope S per unit time can be deter -

Table 1 Random load parameters, example problem

A*
Av
A7

= 4
= 5
= 3

Aa = 150.8
Ap= 94.3
A^ 18.9

Pxy
PXZ
Pyz

£/ a=75ft/s
aw=20ft /s

= -0.36
= -0.21
= 0.84

*0 = 120
>>0 = 150
Z0= 90

CRITICAL POINTS C

-({)- PLANAR TANGENT POINTS

Fig. 5 Limit design load ellipsoid.

CRITICAL POINTS

Fig. 6 Surfaces C and S and critical design points, example problem.

CRITICAL POINT

Fig. 7 Map of Ua on positive .y-axis projection of limit strength
envelope, example problem.

Table 2 Integral of probability density over projected areas, example problem

/(+jf) =1.3916xlO~6

/ (_x )=3.3013xlO-7

Total:
Ix =1.7217xlO-6

, =2.8758 x l O ~ 6

, =2.9338xlO-7

, =3.1692xlO-6

7(+z) =4.6655 x!0~6

I(_z) =5.9301 x!0~6

=1.0596xlO
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mined. Figure 7 shows the map of Ua evaluated on 5 and
projected on a plane perpendicular to the positive y axis. The
frequency density is directly related to Ua. The integral of
f(x,y,z) over all six projected surfaces / (+ j r ), f ( - x ) , etc., for
aw of 20 ft/s provides results shown in Table 2.

The number of excursions per second through the limit
strength boundary S shown in Fig. 6 is

(150.8)(20)(1.7217)(10)-6 (94.3)(20)(3.1692)(10)-6

————————————/ i i——

(18.9)(20)(1.0596)(10)-
V27T

= 6.0540(10)-Vs (39)

Or, the mean time between excursions is the inverse of the
result calculated in Eq. (39), that is, 165.18 s when the level of
the excitation aw is 20 ft/s. The integrals in Table 2 were
evaluated numerically over the projected areas using a
parabolic interpolation over a network of about 100 points on
each projected area such as that illustrated in Fig. 7.

The number of excursions through the limit design load
ellipsoid C shown in Figs. 6 and 7 can be calculated directly
from Eq. (34) to be 0.17784 excursions per second, or 5.6230 s
per excursion.

Concluding Remarks
A procedure was defined to determine the critical design

points(s), that is, point(s) where the limit design load ellipsoid

C is tangent to the limit design strength interaction envelope
5. A critical point will have zero margin of safety. Zero
margin of safety will ensure an efficient design; however, the
number of excursions of the limit strength boundary should
be investigated to determine if the excursion rate is acceptably
low.
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EXPERIMENTAL DIAGNOSTICS
IN COMBUSTION OF SOLIDS—v. 63

Edited hy Thomas L. Boggs, Naval Weapons Center, and Ben T. Zinn, Georgia Institute of Technology

The present v o l u m e was prepared as a sequel to Volume 53, Experimental Diagnostics in Gas Phase Combustion Systems,
pub l i shed in 1977. I t s object ive is s i m i l a r to t h a t of the gas phase combus t i on vo lume, namely , to assemble in one place a set
of advanced expos i to ry t r e a t m e n t s of the newest d i agnos t i c methods t h a t have emerged in recent years in experemental
combus t ion research in heterogenous systems and to ana ly /e bo th the p o t e n t i a l s and the shor tcomings in ways tha t would
suggest d i rec t ions for f u t u r e deve lopment . The emphasis in the f i r s t volume was on homogenous gas phase systems, usually
the s u b j e c t of ideali /ed l abora to ry researches; the emphas i s in the present vo lume is on heterogenous two- or more-phase
sys tems t y p i c a l of those encountered in p r ac t i ca l cornbus tors .

As remarked in the 1977 volume., the p a r t i c u l a r d i agnos t i c methods selected for p resen ta t ion were largely undeveloped a
decade ago. However , these more power fu l methods now make possible a deeper and much more detai led unde r s t and ing of
the complex processes in combus t i on t h a n we had t h o u g h t feas ible a t t h a t t i m e .

L i k e the p r e v i o u s one, t h i s vo lume was p lanned as a means to d i s semina t e the t echn iques h i t h e r t o known only to
specia l is ts to the much broader c o m m u n i t y of reesearch s c i e n t i s t s and deve lopment engineers in the combust ion field. We
be l i eve t h a t t he a r t i c l e s and the selected references to the c u r r e n t l i t e r a t u r e con ta ined in the a r t ic les w i l l prove useful and
s t i m u l a t i n g .

339pp., 6 x 9 / 7 / / / . s . , including one four-color plate, $20.00 Mem., $35.00 List

TO ORDER WRITE: Publications Dept.. A IAA. 1290 Avenue of the Arnencas. New York. N.Y. 10019


	2: 


