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ABSTRACT

In this study, the boundary integral element method is used
for analysis of steady-state heat conduction prob]emé. The method
is general for two-dimensional regions with arbitrary boundary shapes.
The development is generalized to include thebfirst, second, and
third kind of boundary conditions as well as nonlinear condffions;
A variety of problems are analyzed with this method and their solu-
tions are compared to those obtained ana]ytica]ly; A comparison
between the present method and the f1n1te d1fference pred1ct1ons is
also made. Moreover, two-dimensional regions with three k1nd of
boundary conditions, 1rregu]ar shaped boundaries and‘reg1ons‘w1th
more than one sufface are used to i11ustrate the versati]ity of the

technique as a computationa] procedure.



OZET

Bu calismada, sabit rejimde 1s1 11étimi'prob1em1erini cozmek
icin sinir integral elemanlari yontemi ku]ian11m1$tir, Bu yontem
alelade sinir sekillerine sahip iki boyutlu bélgeler icin geneldir.
Yontem birinci, ikinci ve liclincl tiir sinir kosu]lar1 ve ayn1 zaman-
da lineer olmayan sinir kosullarinda genellestirilmistir. Cesitli
problemler bu metodla analii edilmis ve analitik cszmTerle karsi-
lastirilmistair. ‘Ayn1 zémanda, bu yontemle elde edilen coziimlerle
sonlu farklar coziumleri aras1ndaki kar$T1a$t1rma da yapiimistir.

Oc cesit sinir kosullarina, diizensiz sekilli sinirlara ve birden
fazla ylizeye sahip iki boyutlu problemler, yontemin ¢ok ybn]ﬁiﬁgﬁnﬁ'

orneklemek icin kullanilmistir.
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I. INTRODUCTION

Integral methods for formulating governing fieid equations have
been a subject of interest to many investigators for éeveral years.

Some exact and approximate solutions for the 1ntegrélvequations, akising
in the above mentioned integral methods, were obtained.

A fundamental method employed in the classical potential theory -
is the userf Green's functiohs for solving the integral equation asso;
ciated with the Laplace equation as given by Morse and Feshbach [1].

In spite of the generality of this method, it is limited to those prob-
lems having simple geomefries. The Timitations are due to the mathe-
matical comp]exity in the conStruction of ‘the required Green's functions
for obtaining the solution to the associated integral equation. |
A modified version of the method, which is studied by Jawson [2]
and MacMillan [3], is based on the use of Green's functions together
with fhe Green's’second formula and "has been found to be more pracfical
and less comb]ex. The basic idea of this modified version is to cast
the field differential equation into a boundary integral equation.
Although the major properties of differential equations were'well es-

tablished by the nineteenth century, the first rigorous invéstigation.



of the classical kinds of integral equet%ons was pﬁb]ished by Fredholm
at 1905. Since then they have been studied intenéively, particularly
in connection with field theory.

A major eontribution to the formal understanding of integral
equations has been made more recently by Mikhlin [4-6]. He discusses’
such equations with both scalar and vector (multidimensional) integrands
and, in particular, those with singularities and diseohtinuties within
the range of integration. Despite of the great advances that have been
made in the classification and analysis of the properties of integral
equations, none of the major authors who deals with applied mathematics
appear to have considered the possibility that a general numerical al-
gorithm for'so1ving a wide'rangevbf practical problems might be based
on the integra]‘equatibns. The impetus for suéh a development has been
provided by the high-speed digital computers and as a result the boun- |
dary integral element method has been deQe]oped.

Applications of the boundary'integra] e]emeht method to heat
conduction problems have received less attention as compared to those
problems in solid mechanics. This is due to the Timitation of the
boundary integral element method to the problems subject to Tinear
boundarylconditions. ‘Certain papers [7-10] have appeared in the
literature which show the application of the method to the solution
of conduction problems where both the temperature and flux at the boun-
daries are constant.

In many aspects, the boundary integral element method for solving
“boundary value problems proves to be edvantageoqs over the cenventional

numerical methods of finite difference and finite elements. Since the



technique uses only the boundary data in fhe solution, this in turn
reduces the size‘of numerical calculations. In addition, the solution
at any interior point is easily obtained with a resolution and without'
further inQo]vement of the other points. Furthérmore, the method does
not require any modifications or Specia] handling of points near the
domain boundaries, ‘unlike the case of finite differences.'_This parti-
cu]ér feature makes the boundary integral element method well-suited,
as it is the case in finite element method, to those problems with
irregular shaped boundariés.

In this investigation, the boundary integral element numerical
method is modified to bevapplied as iterative technique. ~This modifi-
cation enables the method to solve numerically steady-State heat con-
duction problems with no restrictions imposed on its boundary conditions.
This technique is app1icab]e‘f0r two-dimensional problems with nonlinear
boundary conditions resulting from radiation at the boundary. ,A]so; the
problems with more than one surfacé, such as the case of hollow cylinder,

are investigated.



IT. THEORY anp PRINCIPLES

When an engineer constructs a mathematical model of almost

any kind of a system, he usually starts by establishing the beha-
viour of an infinitesimal differential element of it. This estab-
Tishment is based on assumed relationships between the major variables
involved. This leads to a description of the system in the form of
a set of differential equations. Once the bésic model has béen con-
structed and the properties of the particular differential equation
is understood, subsequent efforts afe.then directed'towards obtaining
a solution of the equations within the region of interesf. The re-
gions are often of very complicated shapes in where various conditions
are specified on the boundaries.

- The numerical mefhods most widely used ét present deal with
the differentia] mathematical manipulation in one of two ways: ‘EITHER
by approximating the differentia] opérators’in the equations by simpler.
localized algebraic ones valid at a series of nodes within the region
OR by representing the region itself by noninfinitesima] (i.e., finite)
e]ements‘which are assembied to provide an apprbximation to the real

region.



An obvjous alternative approach‘to solve the set of differen-
tial equations would be to attempt to integrate them éna]ytica]]y
in some way befbre either proceeding with any discretizatibn scheme
or introducing any approximations. We are, of course, attempting
to integrate the differential equations to find a solution whatever
method we use, but the essence of boundary integral equation techniques?
is the transformatibn of the differenfia] equations into equivalent
sets of integral ones as the first step in their solution.

However, the numerical methods are predominantover the analytic
methods in respect of pfob]em solving ability. It is also a fact that
further improvements in computer techno]ogy will enhance the improve-

ment and applicability of numerical methods.

2.1  DEFINITION-OF THE PROBLEM

In this study, the temperature distribution in simply and mul-
tiply connected regions under the inf]uenCé of steady-state conduétion
heat transfer with heat generation and constant thermal conductivity N
is explored.

The’gdverningﬁfield equation is shown to be
1nit .A
V2.u +.g_K_= 0 ) ‘ : o ’ (2.].1)

in the domain of interest where u is the temperature, q'" is the
volumetric heat generation and K is the thermal conductivity.
Due to the Timited availability of analytic solutions of the

above equation for a given set of boundary conditions effort has



been spent on,uti]izing boundary integ}al element method, which is
one of the numerical approaches, to broaden the range of pfob1ems
which can be solved.

The boundary conditions of cohcern whfch can be grouped as
follows. |

-  Boundary conditions of the first kind in which the value

of temperature is prescribed at the boundary.

- - Boundary condition of the second kind in which the value

of flux is prescribed at the boundary.

- Boundary condition of the third kind in which convective
heat transfer into a medium at a prescribed temperature

occurs at the boundary.

- The nonlinear boundary condition in which the fOrmu]atidn
of this kind of boundary condition involves a power of
temperature. In our study, the fourth power model of

radiation boundary condition will be considered.

2.2 BOUNDARY INTEGRAL FORMULATION

The aim of an approximate solution scheme is to reduce a govern-
ing equation (or set of equations) and boundary conditions to a‘sys-
tem of a]gebraic.equations. This is usually done by subdividing the
continuum into a number of cells or elements and assumingvovervéach
of these a known variation of the approximating ahd»weighting’func—

tions [21, p.8]. Consider the Poisson's boundary vé]he‘prob]em

Veu, + p = 0 in D SRR (2.2.1)



where Uo indicates the exact solution. " The corresponding bodndary

conditions are of the following two types:
-  Temperature is prescribed on the boundary, i.e.,
Uy = u ' : (2.2.2)

where u is its value on the boundary S1-

~ = Flux is prescribed on the boundary, i.e.,

qy = q - : (2.2:3)
where,
. u .
_ o]
9% = 57 (2,2.4)

‘which is the normal derivative of the exact so]ution-uo'and q is its
va]ﬁe on the boundary 52'

The total boundary of the domain D is
S=5,+5,

~as shown in Figure 2.2.1. |
The exact so]ﬁfion u, can be found only for a few and simple
cases and, generally, the solution will have to be approximated.
This can be done by using a set of known linearly independent func-
tions by and unknown coefficients Y; SO as to construct the approxi-

mating function u of the exact solution u_. Hence the approximating

0
function u is the linear combination of the linearly independent

function ;s



n

Domain D

Boundary S

~ Figure 2.2.1 - Schematic diagram of the domain D and its
boundary S. .

Due to its nature, sUbstitution of the approximating function u in-
stead of the exact solution uj will not satisfy the Eq. (2.2.1) so
that, a residual will be produéed subsequently. The procedure is

as follows:
V2u+p#0 .

It is seen that this yields an inequality. However, the approximating

function u is taken to be satisfying the boundary conditions, i.e.,



- -and

u-T-= 0 ' | - on S]  ,
9-9=0 - on S, .
Letting
=R - (2.2.5)

v2u + p
where R is the residual, the inequality is transformed into an equality.

We try to minimize this residual. The residual is normalized with res-

pect to properly chosen weighting function w.

. (R’w)D =0 'y

or »
S RwdD = 0 (2.2.6)
D .

where,
R=v2u +p

so. that _
J (v2u + pludD = O . » e (2.2.7)
D _

We are trying to minimize the reSidua]bby distributing it all over
the domain so as to force it to be zero in an average sense.

" The Green's second identity [11, p. 451] is given as follows;

7 (av?b - by2a)dD = f (a gb - b yas (2.2.8)
D S n noo .

From Eq. (2.2.7), we obtain.

S (V2u)wdD = - f pudD . | | - (2.2.9)
D D A .
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App]ying the Green's second idehtity to the left hand ‘side of the
Eq. (2.2.9), we get ' | -

J (V2u)udD = S W2edD + /o Y ds - s u —@%—-ds . (2.2.10)
D D

S on S d

Hence,

-f pudD = / uWPwdD + f wglods - u 2 _ds - (2.2.11)

_ n an

D D S S

and, rearranging the above equation, we have
- uwwedd = So-$Y-ds -y u B ods sy opudd . (2.2.12)
D s °n s N D |

- Now, it remains to find and insert the weighting function w into
Eq. (2.2.12).' Utilizing the reproducing propérty of Dirac delta
function [12, p. 315] |

rusdD =u | | (2.2.13)

D v ) | , . -
we see that there is a possibility of‘éimp1ifying thé lTeft hand side
of the Eq. (2.2.12). |
- Letting |

L=ve - o (2.2.14)
SO that'we canvwrite the Poiésoh's equation as

u=-p . | | | | (2.2.15)
Eq. (2.2.9) then takes the form

(w,Lu)y = (w,-p)p - (2.2.16)
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Further man1pu1at1on on the left hand side of Eq. (2.2. 16) by lntro-

duc1ng the adjoint L* of the operator L results in -
@u,Lu)D = (u,Lﬁ»)D o | | (2.2.17)

where 1 denotes the boundary integral terms appearing as surface
integrals in Eq. (2.2.12). Since the operator L is formally self
adjoint [13, p. 247], we have, |

L*=1L . . ' , - (2.2.18)

We use the reproduc1ng property of Dirac delta function to s1mp11fy

the (u, L w)D term in the Eq. (2.2.17). Thus, 1ett1ng

Viw = -8 , . _ (2.2.19)
or |

L = -6 o | | (2.2.20)
we obtéin from Eq. (2.2.17)

(us8)p = -(w, Lu)b +mT . » | | }(2.2.25)
Using}Eq. (2.2.13),

u-= —(w,Lu)D + ﬁ | - (2.2.22)

we obtain the GREEN's Formula.

| We also note that in}arriving the boundary integral equation,
the weighting function ¢ is defined as the solution of Eq. (2.2;]9).
This kind of weighting function ié known as the unit singu]ar solu-
tion [14, p. 58] or tundamental solution denoted by u* for an infinite

domain and the associated flux is
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' éu*
k=
- an

Thus, choosing u* as the weighting function w enables us to simplify |
Eq.‘(2.2.12) as |

u =S u*qdS - S uq*dS + S pu*dD . S (2.2.23)
S 'S D , ‘ :

Comparing with Eq. (2.2.12), it may be seen that Eq. (2.2.23) is _.
the proper form of Green‘s formula. In this'formu1a; it should be
noted-that the function‘u* is a function of two points: the 'source’
pbint X3 at which we have the'singularity of»de]ta'function; and the
'observation' pbint X which is the variable invoTvéd_in'our diffé-

~rential equation. The fundamental solution is a function only of -

the distance betweenbtﬁe 'source’ point A and the 'obsérvation' pbint

B as shown in Figure 2.2.2. We denote this distance by

= x - x| - | B (2.2.24)
Yy
A
'Observation' point
/B
r
X ' .
~ A 'Source' point
i

0 > x

Figure 2. 2.2 - Schemat1c diagram for definition of the
fundamental solution.
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~ The fundamental solution u* is found to be

u* = é; n(1/v) ' g R (2.2.25)

for two-dimensional case, where the solution is giveh in Appendix A.

Green's Formula on the Boundary

Equation (2.2.23) is valid for any point in the open domain.
We need to find the formulation of Green's formula on the boundary
[15, p. 48] so as to find the u values at the boundary.points. - This
is done in a simple way. Consider a semi-circle on the_boundary of

a two-dimensional domain as shown in Figure 2.2.3.

. Domain D

Boundary

Figure 2.2.3 - I1lustration of the point 'i' at the
 neighbourhood of the boundary.
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The point 'i' is Tocated at the center of the semi-circle. As the
radius 'e' ié reducgd ﬁo zero, the point bécomes a boundary point.

We take the second integral at the right'hénd side of Eq.v(2.2.23).v
It is evaluated only near the surface S. In order to evaluate the

integra1 at the boundary, considef thevsurface in two partitions, i.e.,
S=5S'+S R o . (2.2.26a)
where Se-is thé semi-circle surface and
$t=S-5, | : | S (2.2.26b)
‘fs thé remaining part of the whole surface. .Thus,

S uq*dS = f ugq*dS + [ ug*dS . o (2.2.27)

Now, taking the limit we get

Tim(s ug*ds) = Vim (s u(-1/2re)ds)

e>0 Sé : : e->0 Se | »
= Tim (-(u/2mne)(we))
e>0 - _
R ' .
=7 u . (2.2.28)

Note that as e goes to zero, Se approaches zero in the 1limit. There-

fore, -
S'sS o,
and
S ug*dS
Sl

in-the domain is equal to
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Juq*ds
S
at the boundary. Thus,
Juq*ds
S
in the domain is equal to
#d 1
sug*ds - T\U
S
at the boundary.
For the first integral of the right hand side of Eq. (2.2.23),
Ju*qdS
S
we perform a similar analysis by sp]itting S into tWo parts and
writing the above equation as follows. |
© ju*qdS = J u*qdS + f u*qdS . T (2.2.29)

] .
S _ S Se

Substitutihg the expression for u* we have

fu*qdS = S q ; n(1/e)ds . (2.2.30)
S S il : - . .
e e ) .

Now taking the limit

Tim(s q
e-+0 Se

o Tn(1/e)ds) = 0 | (2.2.31)

and noting that as e goes to zero

St+S,
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we have

S ug*dS
st

in the domain equal to
Juqg*ds
S
at the boundary. Thus,
sug*ds
S
in the domain is equal to
Jug*ds
S
at the boundary. As we take the Timit as e QQES to zero, the u value
in Eq. (2.2.23) approaches}the'u value at the boundary point. So we

have

U = Ju*qdS - [ugrdS + ——u + rpu*dD . (2.2.32)
s 3 D | |

Rearranging the Eq. (2.2.32) we obtain

- u = JurqdS - fug*dS + JpurdD . (2.2.33)
s S D - - o

Equation (2.2.33) is known as the GREEN's BOUNDARY FORMULA or
BOUNDARY INTEGRAL EQUATION [15; p.51].
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2.3 MATRIX FORMULATION

The boundary element technique can be interpreted in matrix

form. Let us consider the boundary'integra] equation (2.2.33)

a-u= fu*qdS - rug*dS + fpu*dd . . | -~ (2.3.1)
2 s 5 D D |

Let us assume that the body is two-dimensional énd its boundary
is divided into n 'segments' or 'boundary elements', as shown in-
Figure 2.3.1. The points where the unknown values ére considered -
are called 'nodes'. The elements 6n which u and q are constant are
called 'const;nt‘ elements in which the nodes are in the middie of
each e]ement (ngure 2.3.1a). The elements on which u and q vary
linearly are ca]]ed '11hear' elements and the nodes drebat_the inter-

section of the elements (Figure 2.3.1b).

i. Constant Elements

The 5oundary is divided into ﬁ'elements. The»values of u and
q are assumed to be constantyon each element and equal to the values
at the mid-node of the element.

Before the application of any boundary conditions, Ed. (2.3.1)

can be discretized as given below.

n
-I(PU*) dD + —— u + Z (f U, q*dS) >

* )

J=1

It should be noted

u* = u{x,x4)



Element

Nodes

Element

 (b)

Figure 2.3.1 - Boundary elements: (a) constant,
“(b) Tinear.
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and
a* = q*(x,x;)

Here, | X} is the distance to the_jth

element and |x,| is the distance
to the node 'i' Wheke the disténces are from the 6rigin of a prescribe
coordinate system. |

Equati0n<(2;3.2) app]ies for a particular node 'i'. Thé uj and

q‘j values cah_be taken out of the integrals as they are assumed to be

constant over each element. This gives

—f(pu*) .dD + —l—-u1 + Z (r Q*dS)u

"
5 I (/ uxds)g; . (2.3.3)
‘ j=18S. j=1 S. . .

J J

The ‘integrals sq*dS kelate the 'i' node with the boundary ele-
ment_'j;,over which the integra]'is’carried oﬁt. We shall call these
integrals gij‘ }A]so, we shall denote the integrals Su*dS on the '

right hand side of Eq. (2.3.3) as G,

i3 Hence, we can write Eq. (2.3;31

as follows.

~ n
]H1JuJ = Z]G1an . (2.3.4)

0N~ s

1
-f(pu*).dD + —— u, +
D i 2 i j

We can rearrange the Eq. (2.3.4). ‘Let us now define

y when i#j
J . . o (2.3.5) |
ij+ —5 when i=j S :

i3

pus o
I
s mib S a4

Equation (2.3.4) can now be written as follows.

n __ : ,
B; + I H.ou, = ¢ G..q. _ - (2.3.6)
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where,

B, =f6(pu*)idD.

~ The whole set of equations can also be expressed in matrix

form as given below.

{8} + [H] {u} = [6] (@} . . ‘; (2.3.7)

nx1  nxn nx1  nxn nxl

It should be noted that there are ﬁ'unknowns in Eq. (2.3.7).

Evaluation of the Integrals

The integrals ﬁij and Gij can be ca]cplated using the simp1e
* Gauss quadrature rule [16; p.420] for all pointé, except the one
corresponding to the node under consideration. Let us choose the new

coordinate system (Figdre 2.3.2) as follows. |

ds = |rqde S (2.3.8)
where o v .
leql = drl - | (2.3.9)

We - then have

#]

Gij = ;{},u$lr]|dg R ' _ | (2.3.10)
. + o S
Hyg = _{ a¥[rylde . D ; (2.3.17)

For the element 'j',.We-can take



2,\]
2

Then the Eqs

o
1

1J

o i
il

iJ
By using the

G_ij =

[f]l .
.(2.3.10) and (2.3.11) respectively reduces to

+1 .
s ut(et/2)de

-1

a0 ,
! q¥(ed/2)dg .

simple Gauss quadrature rule, we can write

tm _ ) 2J' .
T 2 u*(XsaXy ) —5—
=1 ‘t 21 ~t. 2

Nodal value
of u or g

Figure 2.3.2 - Constant element codrdinates. _

21

(2.3.12)

(2;3.13)_

(2.3.14)

v(2;3.15)



22

~ tm 2j - - -
- N o v
Hig = 2 Ze@* (%) 5 (2.3.16)
t=1 *
Here, Z, are the Gauss weighting coefficients. lxil is the distance
to the node 'i' and |x,| is the distance to the integration point 't’
where the distances are from the origin of a prescribed coordinate

system. tm is the total number of integrétion points on each 'j' ele-

ment. It shoU]d be noted that

. |
gu (2.3.17)

q*'=

an
~5y— cos(n,r) | - (2.3.18)
where, '
_d ‘
cos(n,r) == (2.3.19)
as shown in Figure 2.3.3. Thus,
g+ = - 4 (2.3.20)
27r?

For the particular case of constant elements, however, the

ﬁii and Gii integrals cah be easily computed ana]ytica]]y. The ‘ﬁii

term, for instance,vis identically zero for fundamental solutions

with no S dependence, i.e.,

Hig = L 439s
i
au¥*
_ 1 ar
- é ( or on )dS

=0 : | (2.3.21)
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This is due to the»factvthat n and r are orthogoda] over the element.

Element 'j'

-3 X

0

~ Figure 2.3.3 - The angle between the vectors n and t.
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The G;; integral can be calculated aha]ytica]]y as follows.

i1
Gii = é u?dS
,i .
== sy . | (2.3.22)
a5 '

1

With the use of the homogeneous cookdinate £ over an element (Figure
2.3.2) we get A | o
1 <2>

.. = —=— f In(1/r)dS
11 2T <>

o
1]

<2> ' o '
S In(1/r)dS . , o - (2.3.23)
<0> : :

3

On transforming the coordinate system as given below

ds = [r,|dg
we get _
ol 1 v
Gii = —7;—[1n(]/|r]|) + 6 In(1/8)dg] . - (2.3.24)

Noting that :the lastintegral is equal to 1 we have

6y = ]T lr]l[m(l/lr“) +11] . (2.3.25)
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17, Linear Elements

Let us consider a linear variation for u and q (Figure 2.3.4).
The nodes are now considered to be at the intersection‘between two
stkaight elements such as those shown in Figure 2.3.1b .

Consider the Eq. (2.3.2)

I
!

1
B+TU+

nmM~M s

- ,
j (f u.q¥dS) = = (s q-u:ds) ) (2.3.26)

1S, U N 5 J
The integrals in the above equation are now more difficult to evaluate
than in the constant element case because u and q varyflinear1y over
the element. |

| The values of u and q at any point on the element can be defined
in terms of their nodal values and two linear interpolatfon functions
denoted as ¢, and ¢2. Here, both ¢1 and ¢, are functions of the coor-

dinate £ so that,

u(g) = o,up+ o uy R | (2.3.27a)
U-l . . .
= [¢,0,] (2.3.27b)
1u,
and.
a(€) = 6,q; + 9,9, B  (2.3.281)
e |
= [¢,0,] (2.3.28b)
. q2 o

The dimensionless cobrdinate £ is given as follows.

£ = x/((1/2)2) .
_BU‘GMQ UNIVERSITESE KUTUPHANESS |
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Nodal value
of uorgq

Nodal value
of u or q

Figure 2.3.4 - Lincar element coordinates.

The functions 9, and ¢2 are givén as stated below.

6= (1 - £) | - (2.3.29)
and

5, _%_(1 rE) . | o - (2.3.29b)

The integra]s‘a]ong an element 'j', that appears oh the left hand

side of the Eq. (2.3.26) can be written as follows.

S u(g)axds = / [4,9,1q%dS § (2.3.30a)
S, S, u ‘
J i 12 L -

U
(2.3.30b)

~

- 1 2 .
= [hi; h3sd

us



Here,

=
i

2
hij

J
S{¢2q$d5
J
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(2.3.31a)

© (2.3.31b)

The h?j are influence coefficients defining the interaction between the3

point '1' under consideration and a particular node 'm' on an element

'j'-

Similarly, for the integrals on the right hand side of the

Eq. (2.3.26), we can write

g.q(g)uﬁds = g.[¢:¢2]“$d5

J

where,

gl

2

J .
= [ql. g2.
[giJ 91J]

g ¢1u§dsv s

£.¢2u$ds
J .

%

eh)

(2.3.32a)

(2.3.32b)
.(2.3.33af

(2.3.33b)

_The’g?j are influence coefficients defining the interaction between

the point 'i' under consideration and a particular node 'm' on an

element 'j'.

To write the equation corresponding to node ‘i inLdiscrete

form we need to sum up the contributions from two adjoining elements,

'j-1" and 'j', into one term defining the nodal coefficient. This

wfl] give the fo]]owing equation.
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_]_ ) "N A R u a o oL , q ) .
By * gy [HyHyp Mgl c2 0= [646,,7 "G50 2 (223,
- -
Here,
He. = hi. + h2,. | 5.35)
His = Mg+ h5e5-0) - (2.3.35)
The same applies for Gij’ i.e.,
= 1 2 )
Gij = 93 * %iG-1) - (2.3.36)

Hence, Eq. (2.3.34) represents the assembled equation for node 'i'

and it can be written as fo]Tows.

bty jgl ﬁiiuj i 3E]Gijqj (2.3.37)
or, more simply,
n n |
b jilHijuj ) jE]Gijqj \ | | R (2.3.38)
where,
Hyj when i # j |
his ” | (2.3.39)

T Co s
Hij+ 5 when i = j

When all the nodes are taken into consideration,'Eq. (2.3.38) produces

a nxn system of equations which can be represented in matrix form as

follows.

(8} + [W] u} = [6] {a} . - o (2.3.40)

nx1 nxn nxl1  nxn nxl
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We.Can calculate the diagdnal terms of [H] by using the fact
that when a uniform potential is applied on the whole boundary the

values of q must be zero. Let us also assume that there is no heat

generation, i.e.,

m = . | S o »’(2.3.41)
Under these cond{tioné Eq. (2.3.40) produ;es

[H1{u} = {0} -  }' o o (2-3-42)

Equation (2.3.42) indicates that the sum of all the elements of [H]
in a row ought to be zero, hence, the values of the coefficients in
the diagonal can be easily calculated once the off-diagonal coeffi-

cients are all known, i.e.,
n _ ,
Hee == T H.o. . - (2.3.43)

The result derived above is app]icab]e for thé general case, becausé
[G] and [H] do not depend on the boundary conditions or heat geﬁeratfon.
| In order'to integrate the_Bi integrals we need to’d15cretize
the domain D into a series of ‘cells’ or 'interior elements' as shown
in Figure 2.3.5. The procedure is similar to.that of the fihite ele-
ment method, but conceptually it is different because we do not deal
with the u and q values at the interior points. |

Let's consider m interior elements. We can then write

B, = - f(pu*).dD o - (2.3.48)
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&

0

Figure 2.3.5 - Interior cell k and integration point t.

m : S
= 3 (s (pu*)idD) . ' . (2.3.45)
k=1 D, o '

" QOver each element a numerical integhation formula can then be applied

as follows.

m tn :

B.=- z(z Z -p;-u (x Xy ). detﬂm]) . (2.3.46)

i t° k :
k=1 t=1 ~ -

Here, t is the 1ntegrat1on point, Zt is the weighting funct1on tn

is the total number of integration points on each cel] K, |x | is
the distance to the node 'i', and [x | is the d1stance to the integ-

rat1on point 't' where. the distances are from the origin of a pre-

scribed system.

It should be noted that

det[d] = 2(Area)triangu1ar cell
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With the use of Eq. (2.2.23) we can calculate the u value at

any interior point as follows.

u = éu*qu - sug*dS + fpu*dD . (2.3.48)
S D »

The u values can be obtained directly from Eq. (2.3.48) by discretizing

as follows.
n n . : '
Uu; = ¥ q.6,. - % u.H.. - B. . : (2.3.49)
i j=1 Jij 3=1 Jid i | .
| Here,
= - *
Bi . 6(pu )idD

and definitions for Gij and ﬁij are given in Egs. (2.3.10) and (2,3.]1)

_ respectively.

2.4 BOUNDARY CONDITIONS
The general matrix equation was found as given below.

[G] {q} = [H] {u} + {B} . . o (2.4.1)

nxn nx1  nxn nx1  nxl ‘ ' '
We can rearrange the equation (2.4.1) as follows.

[A] (X} = {F} . | o (2.4.2)

nxn nx1  nx1 ' :
Now, let us analyse the boundary conditions involved and the forms

which the matrix [A] and vectors {X} and {F} take, respectively.
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1. The bbundary cqnditions are a]]bofvthe first kind, i.e.,
(= (@ on S . (2.4.3)
Inserting the'bouhdary gonditionvinto Eq. (2.4.1) we obtain -
[Cltay = [H{u} + (B) . - (2.4.4)

Here, it is easily seen that we can rearrange Eq. (2.4.4) by

lTetting o
[6] = [A] o . (2.4.5)
{q} = {X} | (2.4.6)
and ; = |
[HIgu} + (B} = {(F} . (2.4.7)
Thus, the Eq. (2.4.3) becomes
[Al(X} = {F} . R S (2.4.8)
Formally, the sb]ution is
= AR - (2.4.9)
2; ' The boundary conditions are all of the second kind, i.e.;

the flux is known on the boundary S. We can show this as

follows.
{q} = (@ S S . (2.800)

On applying the boundarycondition to Eq. (2.4.1) we obtain

[61a} = [Hltu} + (B} . O (2.8a1)



Reakranging the above equation as

-[H}uwy = -[61{ar + (B} - (2.4.12)

and letting

W] = [A] ., | s (2.4.13)

fuy = Xy o  (2.4.14)
and | | ' |

-[61(T} + (B} = {F} | | - | (2.4.15)

we again have a simple matrix formulation of the problem as

[AJ(X} = (F}

The boundary condition is of the third kind, i.e., there is
convective’héat transfer on the boundary which can be formulated

as follows.

(q) = wl(g} - ) on S (2.8.16)

Here [o] is a diagonal matrix and {8} is a vector and both of
them are known quantities.. Applying this bdundary condition

to Eq. (2.4.1), we get

[610o] ({8} - u}) = [HI(u} + (B} C (2.4.07a)
or |

. -([H]}+ [61[e]){u} = -([G][al){g} + {B} - (2.4,j7b)
‘Further, if we 1et»

-([H] + [61[a]) = [A] e © (2.4.18)
fu} = X} - | | © (2.4.19)
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and

-([6)ad)8) + 18 = () R (2.4.20)

we obtain, from Eq. (2.4.17b),
ALy = {Fy . o o (2.4.21)
We can solve the Eq. (2.4.21) for {X}, i.e.,

{u} = {X} ‘ , _
I VY Rt W | o (2.4.22)
g can fhen be dbtainéd from Eq. (2f4.16).
Radiation boundéry conditions can be jmposed by requiring»that
q?ﬁ%mg-wx R (2.4.23)

on the boundary S, where ¢ is the Stefan- Bo]tzmann constant
and w, is the amb1ent temperature As it can be seen from |

(2 4. 23), this k1nd of boundary cond1t1on is non]1near
For s1mp11c1ty, we shall try to linearize it.

Let us consider the nonlinear function

Cf(u) = u* . o T (2.4.24)

We can approximate this function with a Tinear expression

(Figure 2.4.1),
Py(u) = Flup) + (u - upglupeuy) 0 (2.4.25)

with,
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f(uz) - f(u])

g(uysuq) = (2.4.26)
U2 - U-I
which is the siope of the line P1(u). Hence,
f(u) = P, (u) + R o - (2.4.27)

where R] is the remainder arising from the above stated approx-

imation.

l
l
l
|
|
|
|
|
|

|
|
1
|
|
|
|
|

-

0 | u] S - }“2

Figure 2.4.1 - Linear approximation to the nonlinear function f(u)
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Meanwhile, we can make use of the mean-value theorem

[17,p.13] by choosing a point ug between'u] and u, SO that

fu,) - F(u,)

f'(u,) = (2.4.28)
Uz = Yy
By evaluating thevderivat1Ve of f(u) at the point us we get
f'(ug) = 4ul , (2.4.29)
= glup,uy) (2.4.30)
Hence; the Tinear function P](u) becomes

Py(u) = Flup) + (u - upddud »  S (zasn)
By substituting it into the Eq. (2.4.27) we obtain

flu) = flug) + (u - up)dud + Ry . (2.4.32)
If we evaluate the function at the poiht ug, we get

= - 1y '

f(us) f(u]) + (uS u])4uS *+ R, _(2.4.33)

or, | -
=l - 3 o /

u; u3 *—-‘(uS u])4us + Ry _ (2.4.34)
Thus,

o4 g R ' '

Ry =ug - uj+ (uS u])4uS . _ . (2.4.35)
Substituting the above expression for R] into the Eq. (2.4.32),
we get

f(u) = 4ui.u - 3ug : - (2.4.36)
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which is the linear apprOximaté expression for f(u). Applying
the above approximation to Eq. (2.4.23), we obtain ’

q =G (u + uy - (4ui)u) . - (2.4.37)

Thus, the linear form of the boundary oondition can be written

as follows.

q=alg-u) -  (2.4.38)
Here,
. 3u,§ + _ . » . o
B=——— ' | (2.4.39)
by | - | v o
and
a =5 (4uz). : .  (2.4.39b)

The Eq. (2.4.38) is of the same form.as the fhird kind of
boundary condition except ug which 1is notvknown. In finding
the values of u, we will use an iterative prooedure [18], which
stérfs by taking ug equé] to u_. Aftor selecting the'us value
we calculate the values of o and g from the Eqs. (2.4.39). Then
we find.the‘n value using the procedure forbthe third_kind of
boundary condition. We denote this value of u as u(i) and
assign it as the new value of Ug- Thé'same prOcedure is reoeate

(2)

and a new va]ue of u is found and denoted as u The-new Va1L

(2)

of ug can be chosen as u'“’, and the procedure is repeated as

before until a convergence criterion in the form
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reaches a certain value.

The problems which have various types of nonlinear boundary
cqnditions,can be solved in the same way. An example ié‘the
case in which the convective heat transfer boefficient h0 is

the function of the temperature u, i.e.,

h, (u).
(u -u) . - (2.4.40)
K [e2] .

q:

The boundary conditions are 'mixed'. In this case, more than
one kind of boundary conditions prevail on the boundafy; One
can meet various versions of this kind. An example will be

given to show how théy.are treated.

 Example

Consider a triangular plate as shown in Figuré 2.4.2 on
which'the boundary conditions are imposed as follows.

u=u “on S1 s

q=q on S, ,
and

q = alB - u) on S,

where the boundary S is‘the sum of S], 52 and 33. The problem
fs to find the temperature u on 52 and S3 and the flux on S]
and S3. | | :

We consider S], S2 and S3 as constant elements with nodes
1, 2 and 3 in thé middle of each of them respectively. Consi-

dering the boundary integral equation
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Figure 2.4.2 - An illustration for the boundary cond1t1ons of the
'mixed’ k1nd ’

nmzl

i n
G..q. = I H,.u. + B,

j=1 W9 5o

where 'i' and 'j' denote nodes and elements, respectively.

We insert the boundary conditions for each node.’vThus, for

i=1

61997 + 610, + By30a(Bs - ug) = Hyquy + “12“2 * “13 3t

(2.4.4])
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Rearranging the Eq. (2.4.41), we get
Gp19y - Hyguy - (Hyg + Gygos)ug

Similarly, for i = 2

62197 = Hoply = (Hyg + Gogas)uy = Hypuy
and for i = 3
G31a7 - Hypuy - (Hyg + Gyga Jug = Hyqu,

If we write in matrix form, we have

Gy -Hyp  -(Hig*6yg05))fay]  [Hyqup-G
Gy -Hyy  =(HygtByza ) fusl = |Hyqup-6
1637 -H3p -(Hgg#Gzga,)[{uz]  [H3yuq-6

Hence, we can solve for the unknown quantities Gys Uy and u

NUMERICAL PROCEDURE

229787323638,

40

= Hyquy - Gypdp * GygaaBs + By -

(2.4.42a)

- 6550, - Gy30383 * By

(2.4.42b)

- G32q2 - 633(1383 + B3 .

(2.4.42c)

129276130385 %8,

32%977633036:783

3°

Numerical procedure for the boundary integral element method may

be outlined as follows.-

STEP(1): Discretization of the boundary.

STEP(2): Division of the domain into interior cells. (if p#0)

STEP(3): Interpolation of the temperature u and the flux q

over the boundary elements.

(2.4.43



STEP(4):
STEP(5):

STEP(6):

STEP(7):

STEP(8):

STEP(9):

41

Evaluation of the influence matrices [G] and [H].

Introduction of the boundary conditions. -

Decomposition of the modified influence matrix [A]

into the triangular form by Gaussian Forward

v E]imination.

Evaluation of the source .vector {B} and the right
hand side vector in the system of algebraic equations

[AT{X} = {F}

Solution of the algebraic equations for the unknown .

values of u and q on the boundary.

Evaluation of the internal temperature values.
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IIT. SAMPLE PROBLEMS

In this section, 5 sample problems are solved and their reﬁu]ts
are given on tables. The second and third problems involve internal
heat generatioh whereasvthe others don't‘have internal heat genera-
tion. The cross-section of an inddstria]bfurnacé is considered in
‘the probiem 3. The foUrth problem inVo]ves fadiafidﬁ boundary condi-

tion. Finally, the case of hollow cylindér is solved in problem 5.

Sample Problem 1

Consider “the steady-state heat conduction in a square region,
without heat generation. The mathematical formulation of the heat

conduction problem 1is

Viu = 0 in 0<x<1, 0<y<]i

Find the temperature at the internal and boundary points, and

the flux at boundary’points for each of the cases shown below.




(a) 'd

Figure 3.1 - Boundary cbnditions for the problem la.

(b)

o<

q = (h /K) (u-u)

q = 0°C/m o u = 0°¢

1 > x
0 = o° C/m

F1gure 3.2 - Boundary cond1t1ons for the prob]em 1b.

43
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TABLE 3.1 - Results for the Probiem la.

BIEM: 20 Linear Boundary Elements (CPU+ = 3.902 sec)
COORDINATES TEMPERATURE o roxtt o
BounDARY | M | u (F0) q = su/an  (°C/m)
NODES - :
' X Y EXACT | BIEM  EXACT BIEM
(App.B) | -
1 -0.001{ 0.000 | 0.001 | o0.001 -1.000 | -1.018
3 0.500} 0.000 | 0.500 | 0.500 ~0.000 0.000
5 ' 0.999 0.000 | 0.999 | 0.999 11.000 1.018
7 1.000| 0.250 | 0.750 | 0.750 0.500 | 0.492
9 1.000} 0.750 | 0.250 | 0.250 © -0.500. -0.492
11 0.999| 1.000 | 0.001 | 0.007 -1.000 -1.018
13 0.500| 1.000 | 0.500 | 0.500 0.000 | 0.000
15 0.001| 1.000 | 0.999 | 0.999 1.000 1.018
17 0.000] 0.750 0.750 0.750 |  0.500 0.492
19 0.000{ 0.250 | 0.250 | 0.250 - -0.500 -0.492
COORDINATES TEMPERATURE
INTERNAL (m) -~ u ()
POINTS
X Y EXACT. | BIEM
] 0.250 | 0.250 0.375 | 0.375
3 ©0.750 | 0.750 0.375 | 0.375
5 0.500 | 0.500 0.500 | 0.500

For 1b, the convective heat trénsfer coefficient ho’ o

thermal conductivity K and ambient temperature u_ are given as follows.

t Central Processor unit timé for UNIVAC 1106.
tt |

Flux is '+' when there is heat input to the region.
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20 W/m2.%C

1 W/m.OC .

1 %

.

3

TABLE 3.2 - Results for the Problem 1b.

45

BIEM: 20 Linear Boundary Elements (CPU = 5.437 sec)
FDM : 81 Grid Points (CPU = 1.459 sec.) o
COORDINATES | . TEMPERATURE FLUX
~ [BOUNDARY (m) u (°c) q = au/an  (°c/m)
NODES 1y Vv | Exact | Fom | BIEM | ExacT BIEM
(APP.B) |(APP.D)| '
1 0.001 | 0.000| 0.467 | 0.466 | 0.464 | 0.000 0.000
3 0.500 | 0.000| 0.339 | 0.339 | 0.338 | 0.000 0.000
5 0.999 | 0.000| 0.001 | 0.000 | 0.004 | 0.000 0.000
7 1.000 | 0.250| 0.000 | 0.000 | 0.000 [ -0.858 -0.771
9 1.000 | 0.750| 0.000 | 0.000 | 0.000 | -2.164 10.399
1 0.999 | 1.000|.0.018 | 0.000 | 0.216 | 19.640 15.691
13 0.500 | 1.000| 0.930 | 0.936 | 0.938 | 1.400 1.245
15 0.001 | 1.000] 0.956 | 0.957 | 0.959 | 0.880 0.821
17 | 0.000| 0.750{ 0.756 | 0.754| 0.756 | 0.000 - 0.000
19 0.000] 0.250| 0.500 | 0.499| 0.496 | .0.000 0.000
COORDINATES TEMPERATURE
0
INTERNAL (m) u ()
POINTS X Y EXACT BIEM
1 0.250 | 0.250 0.467 0.465
3 0.750 | 0.750 0.444- 0.437
5 0.500 | 0.500 0.464 0.463
7 0.781 | 0.969 0.782 0.792
9 0.844 | 0.969 0.715 0.783
11 Jo.781 | 0.781 0.439 0.427




(c) y
A
. q =(h,/K) (u -u)
u = 100°C o Ju=10%
0 q-= 0°c/m > X

Figure 3.3 - Boundary conditions for the probTem lc.

In this case, the convective heat trahsfer coefficient ho’
thermal conductivity K and ambient temperature u_ are given as

follows.
hy = 50 wm2.%c
K =1 W/m.OC .
- and
u = 209

46



TABLE 3.3 - Results for the Problem lc.

a7

BIEM: - 16 Constant Boundary E]ements (CPU = 2.012 sec)

FDM : 81 Grid Points (CPU = 0.915 sec)
v COORDINATES - TEMPERATURE FLUX
BOUNDARY (m) u (9c) g = 93u/don_(°C/m)
NODES X Y " FOM BIEM BIEM
(APP.D) | . - :
1 0.125 |0.000 87.239 | 87.945 ~0.000
3 0.625 0.000 40.407 | 40.385 £0.000 -
5 1.000 {0.125 10.000 | 10.000 | -83.223
7 1.000 |0.625 10.000 | 10.000 | - -59.829
9 0.875 - |1.000 19.027 | 19.253 137.356
1 0.375 |1.000 22.221 | 22.040 -101.982
13 0.000 |0.875 100.000 |100.000 434.079
15 0.000 |0.375 100.000 -} 100.000 111.574
INTERNAL COOR?;?ATES_ TEﬁP%§é§URE
POINTS _
X Y FDM BIEM |
1 0.250 0.250 73.748 74.039
3 0.750 | 0.750 | 23.442 23.359
5 0.500 | 0.500 | 45.999 46.062
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Sample Problem 2

Consider the steady-state heat conduction in a square region
with heat generation. The mathematical formulation of the heat

conduction problem is

ni R
v2y + HK_ = 0 in 0<x<1 , 0<yc<]

where "' is the volumetric heat generatioh and K is the thermal

conductivity.

F1nd the temperature at the 1nterna1 and boundary po1nts and

the flux at boundary points for each of the cases shown below.

= (hy/K) (u,-u)

= 100°¢ o ' u = 10°C

Y
o

= 0°C/m | 1

Figure 3.4 - Boundary conditions for the_probiem 2a.



In this case, the Convective heat transfer éoefficient ho’ thermai

conductivity K, ambient temperature u and volumetric heat generation

q"' are given as follows.

Ry

K

50 W/me.°C , u =20 ,

TABLE 3.4 - Results for the Problem 2a.

4 Wm.° , and q"' =100 000 W/m

Elements (CPU = 8.396 sec)
FDM : 81 Grid Points (CPU = 1.189 sec)

BIEM: 20 Linear Boundary Elements and 32 Internal Triangular

COORDINATES ~ TEMPERATURE FLUX
BOUNDARY (m) ' “u (0C) q = su/an (°c/m)
NODES X Y " FDM BIEM BIEM
. (APP.D) |
1 0.001 | 0.000 |  100.0 165.4 0.0
3 0.500 | 0.000 2246.0 | 2963.5 0.0
5 0.999 | 0.000 ~10.0 76.6 0.0
7 1.000 | 0.250 10.0 10.0 -11471.9
9 1.000 | 0.750 | - 10.0 10.0 - 8938.7
11 0.999 | 1.000 10.0 35.1 -188.7
13 0.500 | 1.000 . 634.6 645.8 - 7823.1
15 0.001 | 1.000 100.0 111.7 - 1146.1
17 0.000 | 0.750 100.0 | - 100.0 - 8847.3
19 0.000 { 0.250 100.0 100.0 -11307.9
COORDINATES TEMPERATURE
INTERNAL (m) u (°C)
POINTS
X Y |  FDM BIEM
1 0.250 | 0.250( 2203.2 |2189.0
3 0.750 | 0.750] 1519.0 | 1528.6
5 ‘ 0.500 | 0.500 2604.3 2605.5
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(b) y
A
q = OOC/m '
.
u =0 o q = (hy/K)(u,-u)
0. q = 0°C/m X

1

Figure 3.5 - Boundary Conditions’for the problem 2b.

In this case, the convective heat transfer coefficient ho’
- thermal conductivity K, ambient temperature u_ and volumetric heat

~generation q"' are given as follows.

hé = 0.1 wm.%
K =1 wmn%
Uoo':']oc ‘9

and q"'= 10 W/md

It shou]dvbe notéd that linear boundary elements are used for
. boundary 1ntegré] element method so1ution. This problem is‘so1ved
vfof 12 different configurations as ShOWn in Figure 3.6. The number
at each cornér in each of the configuratibn'is lTocated on the side

where to the node is assumed to belong.



ii.

iii.

iv.

50 internal cells

2 3 4 S
20 elements

(a)

F1gure 3.6 - The alternative forms of
' for the problem 2b.

20 elements

(b)

Internal , Boundary and Internal Nodes
Triangular Cells 6 :
7 6 5
7 L o 5 S
5 7
6 8
8 9 by 8 m
1 3
2 L
~ 1 . 3 o
. 1 2 3
8 internal cells 2
. 8 elements 8 elements
) 10 9 8 7
10 I 7 . .
11 .
. 4 6 11¢ 6
129 5 12s¢ 5
1 o - 4 > .
) 2 3 o 1 2 3 4
18 internal cells 12 elements 12 elements
12 11 10 12 12 11 10 39
13 —_— £l *
lk‘ 6 14 "
15) 715 7
164 6 16 6
1 -~ 5 . .
‘ 2 3 [N 2 3 )
32 1"te”“a‘ cells 16 elements 16 elements
15 14 13 12 16 15 14 13 12 11
16 bttt 11
17 10 Y7 10
////// 18
/// 1 19 18 9
’// 13 8 19 8
::: 20 7 20 17
1 . 6 -
1 2 3 4 5 &6

18

10

11

12

16
174

1 9¢

5]

2 3
12 elements

1 2 3 L
16 elements

15 14

20

1

19
20

21

22
23
2y

N—

1 2 3 4 5

20 elements

8 17 16 15 14

Y

12 3 4 5 ¢
24 elements
(c)

the nodes and the internal cells

13 12 11




~ TABLE 3.5 - Results for the Problem 2b.

- COORDINATES " TEMPERATURE
NODES (m) - ~u (%)
| X Y EXACT
(APP.B)
1 0.25 0.25 " 2.10
2 0.75 0.25 4.41
3 - 0.75 0.75 4.41
4 0.25 0.75 - 2.10
5 0.50 ©0.50 3.57
6 0.50 0.00 3.57
7 1.00 0.50 4.64
8 0.50 - 1.00 - 3.57
TEMPERATURE
NODES . u_ (9¢)
BIEM. i-a. BIEM. i-b. BIEM. i-c.
CPU= 1.771 sec.] CPU= 1.799 sec. | CPU= 3.087 sec.
1 " 3.47 1.88 2.05
2 5.74 3.91 4.26
3 5.74 3.91 4,26
4 - 3.47 1.87 2.05
5 4.81 3.15 3.41
6 1 4.92 3.06 3.46
7 5.89 4.08 4.42
8 4.92 3.06 3.46
TEMPERATURE
0
NODES u_(°C) .
BIEM. ii-a. BIEM ii-b. BIEM. ii-c.
CPU= 4.297 sec.| CPU= 4.373 sec. | CPU= 5.477 sec.
1 2.70 1.93 2.04
2 . 5.02 4,12 4.32
3 5.01 . 4.11 4.31
4 2.71 1.94 2.05
5 4.16 3.37 . - 3.52
6 4.11 3.16 3.38
7 5.24 4.34 4.54
8 4.11 3.16  3.38
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Table 3.5 continued...

TEMPERATURE
u (9c)
NODES
BIEM. iii-a. BIEM. iii-b. BIEM. {iii-c.
CPU= 7.032 sec.] CPU= 6.331 sec. | CPU= 7.797 sec.

T - 2.42 1.99 2.07

2 4.75 4.23 4.36

3 4.75 4.23 4.36

4 2.42° 1.99 2.07

5 3.88 3.43 3.53

6 3.93 3.42 3.54

7 - 4.97 4.45 : 4.58

8 3.93 3.42 3.54

TEMPERATURE
u (9c)
NODES
: BIEM. iv-a. - BIEM. iv-b. BIEM. iv-c.
CPU= 11.890 sec.|CPU= 10.543 sec. CPU= 12.112 sec.

1 2.29 2.02 2.08

.2 4.64 - 4.28 4.38

3 4.63 4.28 4.38

4 2.30 | 2.02 2.08

5 3.78 ' 3.48 3.55

6 3.76 3.41 3.50

7 4.86 4.51 4.60

8 3.76 3.41 3.50
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Sample Problem 3

Consider the steady-state heat conduction with heat generation
in part of a crqss—section‘of an industrial furnace shown in Figure

3.7 is considered. The mathematical formulation of the problem is
AUl .
v2u +9K—=0

Surfaces AB and DE are:thermally insulated. There is heat éxchange
.on surfaces AF and FE by convection with medium having temperature of
U, = 500°K. The convective heat transfer coefficient h0, thermal con-
ductivity K and vo]umetric heat geﬁeratfon q"' are assumed to be

constant and given as follows.

h, = 40 w/m2,°K , and Q"' = 2x10° W/m3.
K =2 Wmn° |, | |
|
y 1
} . }
) |
o 1
q = 0%/m
8
| A .
. | T (hy/K) (u,-u)
u = 300%K |
4 ‘
q = OOK/m
C | D X
0 4 u = 3000k g

Figure 3.7 - Boundary conditions for the problem 3.



TABLE 3.6 - Results for the Problem 3.
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BIEM: 23 Linear Boundary Elements and 28 Internal Triangular
Elements (CPU = 9.951 sec) :
FDM : 75 Grid Points (CPU = 0.470 sec)
| COORDINATES TEMPERATURE FLUX
: v (m) u (9K) q = su/dn (°K/m)
BOUNDARY ‘
NODES X 4 FDM BIEM BIEM
(APP.D) |
1 0.001 | - 0.000 300.0 | 300.0 -433.4
3 4.000 { ©.000 300.0 300.0 -2162.8
5 8.000 | 0.000 300.0 ©300.0 -2013.6
7 10.000 | 0.001 | * 300.0 391.2 0.0
9 10.000 3,999' 596.5 686.0 0.0
1 8.000 | 4.000 | 596.7 595.1 ~1902.4
13 4.000 | 4.000 645.7 678.4 -3568.8
15 4.000 | 7.999 597.0 605.5 -2110.4
17 . 2.000 | 8.000 | 2467.0 2507.6 0.0
19. 0.000 | 7.999 300.0 300.0 -2236.3
21 0.000 [ 4.000 300.0 | 300.0 -2168.5
23 0.000 | 0.001 300.0 300.0 - 433.4
" COORDINATES TEMPERATURE
‘ v (m) u (9K)
INTERNAL —
POINTS X Y FDM BIEM
1 2.000 | 6.000 2491.0 2448.2
3 2.000 | 2.000 2450.0 2483.2
5 6.000 | 2.000 2489.0 2477.1




56

Sample Problem 4

Consider the steady-state heat conduction ina square region
withoqt heat generation. The mathematfca] formulation of the prob]em
is |

.»V2u=0 in 0<x<1 > O<y< 1.

Find the temperature at the internal and boundary points and

the flux at the boundary points for each of the cases as shown below.

A
(a)
q = 0°K/m
:
q = 1000°K/n | | : q = (o/K) (u’ -u)
- —» X
0 q = 09%/m a \

Figure 3.8 - Boundary conditions for the problem 4a.

In this case, Stephan-Boltzmann cdnstant'g, thermal conductivity
K and the ambient temperature u_ are given as follows.

5.6697x10°°  W.m2/°K* ,

o

K=1 W/m. %K s

and u_ =350 °K



TABLE 3.7 - Results for the Problem 4a.
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BIEM: 20 Linear Boundary Element (CPU = 15.725 sec)
Iteration Number = 4
COORDINATES TEMPERATURE FLUX
BOUNDARY (m) u (%K) q = du/3n (“K/m)
NODES - v
X Y EXACT BIEM EXACT BIEM
(APP.B) |
1 0.001 | 0.000 1424.0 | 1418.6 0.0 0.0
3 0.500 | 0.000 925.0 | 924.4 0.0 0.0
5 0.999 | 0.000 426.0 430.1 0.0 0.0
7 1.000 | 0.250 425.0 | 425.1 |-1000.0 |-1000.7
9 1.000 | 0.750 425.0 425.1 {-1000.0 | -1000.7
11 0.999 | 1.000 426.0 430.1 0.0 0.0
13 0.500 | 1.000 925.0 924.4 0.0 0.0
15 0.001 | 1.000 1424.0 | 1418.6 0.0 0.0
17 | 0.000 | 0.750 1425.0 | 1423.6 | 1000.0 | 1000.0
19 0.000 | 0.250 1425.0 | 1423.6 | 1000.0 | 1000.0
COORDINATES TEMPERATURE
INTERNAL (m) u (OK)
POINTS
X Y EXACT BIEM
1 . 0.250 | 0.250 1175.0 1173.9
3 0.750 | 0.750 675.0 674.8
5 0.500 | 0.500 925.0 924.4
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q = 0%K/m

4=(h /K (u_-u) | o= a0 g)

0  q=0%/m 1

Figure 3.9 - Boundary conditions for the problem 4b.

" In this case, Stephan-Boltzmann constant o, thermal conduc-
tivity K, convective heat transfer coefficient h0 and the ambient

temperature u_ are given as follows.

5.6697x10° W.m2/°%k*

0’:
K=1  Wm°x ,
h=20 Wm2% ,
v 0
and
0 _
600°k at x =0
300°%k at x =1




TABLE 3.8 -~ Results for the Problem 4b.
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BIEM: 20 Linear Boundary Elements (CPU = 15.573 sec)
Iteration Number = 4 |

COORDINATES TEMPERATURE FLUX
BOUNDARY (m) u (9K) q = su/an (°K/m)
NODES ¢
X Y EXACT BIEM | EXACT | BIEM
(APP.B)
1 0.001 0.000 587.1 586.1{ 0.0 0.0
3 0.500 | 0.000 | 461.1 461.1 0.0 0.0
5 0.999 0.000 335.0 336.1{ 0.0 0.0
7 1.000 0.250 334.8 334.8 | -252.6 -253.1
9 1.000 | 0.750 334.8 334.8 | -252.6 -253.1
1 0.999 | 1.000 | 335.0| 336.1] 0.0 0.0
13 0.500 1.000 | 461.1 461.1 0.0 0.0
15 0.001 | 1.000 { 587.1| 586.1| 0.0 0.0
17 0.000 | 0.750 | 587.4 | 587.3| 252.6 253.1
19 0.000 0.250 | 587.4 587.3| 252.6 253.1
| | COORDINATES TEMPERATURE
INTERNAL (m) - u (0K)
POINTS _
X Y EXACT BIEM
1 .250 | 0.250 524.2 524.2
3 .750  |0.750 397.9 397.9
5 .500 . |0.500 461.1 461.1




i<

q =>00K/m '

u = 20273%] B q = (o/K)(u*-u")

_ .
q = 0%K/m :

Figure 3.10 - Boundary conditionS'fbr’the problem 4c.

In this case, Stephan-Boltzmann constant o, thermal conduc-

tivity K and the ambient temperature u_ are given as follows.

5.6607x10™° W.m2/°K*  ;

g

K=1 Wm°k

and

u_ = 273%

60 .



TABLE 3.9 - Results for the Problem 4c.
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BIEM: 20 Linear Boundary Elements (CPU = 40.112 sec)

Iteration Number = 10
COORDINATES TEMPERATURE FLUX
BOUNDARY (m) u (°K) q = du/an (°Kk/m)
NODES 1 Y EXACT BIEM | - EXACT BIEM
1 0.001 | 0.000 20253.0 | 20173.7 0.0 0.0
3 10.500 | 0.000 | 10517.9 | '10521.1 0.0 0.0
5 0.999 | 0.000 1782.3 868.4 0.0 0.0
7 1.000 | 0.250 - 762.8 769.4[-19510.2 |-19555.0
9 1.000 | 0.750 762.8 | . 769.4|-19510.2 |-19555.0
n 0.999 | 1.000 782.3 868.4 0.0 0.0
13 0.500 1.000 | 10517.9 | 10521.1 0.0 0.0
15 0.001 |1.000 | 20253.0 | 20173.7| 0.0 0.0
17 0.000 ( 0.750 |  20273.0 20273,0. 19510.2 | 19558.0
19 0.000 | 0.250 |  20273.0 | 20273.0| 19510.2 | 19558.0
COORDINATES TEMPERATURE
INTERNAL (m) v (K
POINTS 1y Y CEXACT | BIEM
1 0.250 | 0.250 15395.4 | 15395.1
3 0.750 | 0.750 5640.3 5647.1
5 '0.500 0.500 10517.9 | 10521.1
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Sample Problem 5

Consider the steady-state heat conduction without heat genera-

tion in a hollow cylinder as shown in Figure 3.11, where the domain

is given as follows.
1<r<2
Find the steady-state flux at the boundaries while the boundary

surfaces at ry = Tm and ro = 2 m are kept at uniform temperatures

up = 100°C and u, = 20°C, respectively.

Figure 3.11 - Boundary conditions and boundary elements for
the problem 5.



TABLE 3.70 - Results for the Problem 5.

BIEM: 16 Constant Boundary Elements
(CPU = 2.623 sec)
| COORDINATES FLUX .
BOUNDARY (m) q = du/an - (7¢/m)
NODES X Y EXACT BIEM -
(APP.B)
1 0.707 | -1.707 | -62.463 -58.352
4 0.707 | 1.707 | -62.463 -58.352
7 21.707 | -0.707 | -62.463 -58.352
10 -0.854 | 0.354 124.925 120.243
13 0.854 | 0.354 124.925 120.243
16 -0.354 | -0.854 124.925 120.243
COORDINATES TEMPERATURE
INTERNAL (m) u (°C)
POINTS X Y EXACT  BIEM
1 1.386 | -0.574 '53.203 | 44.888
3 0.574 | 1.386 53.203 | 44.888
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IV, DISCUSSION OF THE RESULTS

In formulation of the steady-state heat conduction in the =
domain, the interha] heat generation is an importént term, since
it causes to také the internal elements into consideration because
of the domain integral which exists only in thi§ case. However, if
should be a]so‘remembered that the internal elements are regarded
Just becaﬁse of a numerical technique that simplifies the evaluation
of the domain integral easi]yf‘ Thus, the internal heat generatidn
does not create complexity. | |

Severa] ﬁrob]ems were solved to test the validity and perfor-
‘mance of our study'where avai]ab]é exact sb]utions were.ﬁsed for
some problems whereas the remaining problems were solved by finite g
‘difference technique. It may be seen tﬁat the results obtained by
tHe boundary integral e]ement.mefhod-aré in»good agreement with the
corresponding results obtained by exact solution and finite differ-
ence method, at the boundaries. However, this ié not the case at
interior}points near the boundary. Af these 1ocations, thé résults.
are less accurate than ‘the resd]ts on the boundary nodes. This is

due to the fact that the numerical accuracy decreases as the distance

v between the isource' point and the 'observation' point goes to zerp;
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~ If Tinear boundary e]emehts are used, unfortunately the corner
points can have two values for the'temperature or flux depending on

the side under consideration as shown in Figure 4.1.

y
A -
4 @ 5
® ®
1 C) » -
Element No. - Node No.
> X

O .

Figure 4.1 - The nodes at the corners.

A simpTe way to avoid the'cornér prob]em is to aésumé that
there are tﬁo points very near to each other but which belong to
differeht sides as shown in Figure 4.2. The two points hear the
corner are joined by a 1ine‘segment which‘is cdnsidered as one of
the elements approximating the boundary contour. It should be nqted
that the ]ength of the line segment is taken to be too small to let

the nodes to have different resu]ts, The results obtained by this
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method show a good agreement with thé exact results.

y
A
\.6 /__® 51
7\(él\__<:) (:>“;_,;>>G
(:) - Element no.
®
) L/
8/: f—“,’ (:}——\ ?
(:)‘—“/( Noéz no.

0 X

Figure 4.2 - The nodes near the corners.

: For.the case of kadiati&e boundary conditions, one dimensional
problems of simple squafe plate are selected in order to make a com—
parison to exact so]ufions. The nonlinearity of fhis kind of bqun- 
dary condition creates difffcu1ty. However, this difficulty is over-
come by a linearizing technique. There was no problem of convekgency,
and an error of 10 percent in temperature is observed in the case of‘
sample problem (5c), which is the largest error with respect to the

errors of other two cases (5a) and (5b).
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The method was also used to sthdy problems with more than one
surface, such as the case of hollow cylinder. The résu]ts at interior
points‘are less accurate than the results at the bOundary nodes. It
should be noted'that this inaccukacy is a result of the.approximation

of the actual boundary contour by finite segments.
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V. CONCLUSIONS Anp RECOMMENDATIONS

The solutions for thé examp]es indicate thaf the present bouhé
dary integral element methdd is accurate and general for solving mdst‘
of the conduction problems of practical importance.‘

7 TheviteratiVe bodndary integral element method ﬁas been»shdwh
to be appropriate for use in numerically so]ving é variety of steady-
state heat conduction problems. ‘

The boundary intégra] element method in its pbesenf.form has
no inherent limitations as to the geometric complexity, kind of
boundary condition. | '

The method is most suitable for calculating temperature and
flux at the system boundaries and at a‘few individual interior
points. This feature makes the method superidr fn this respeﬁt to
available numerica]lﬁethods, whére the solution involves all interibr |
points. | |

As in most of the practica] calculations of heat transfer, boun-
dary f]uxes>and temperatures are the only needed information. However,

complete temperature distribution is directly obtainable with minimum

effort.
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Another primary advantage of using theboundahyfntegra1 equatioa
for the numerica] solutions rather than the original differential equa-
tion is the space reductﬁoh of thé probiem. If the problem 1is threé-
dimensiona]lih space, the boundary integral equation is a twb—dimensiona1
one which requires Tess effort and time for its soTutioﬁ.

It should be mentioned here that temperatures calculated at
interior points near the boundary are generally not very accurate.
This, of course, does ndt represent a drawback for the method, since
‘temperatures and fluxes at the boundaky are obtainable directly without
reference to the interior point.‘ |

CIf linear elements are used in the boundary, the corner probTlem
appears. This problem is solved by'as$uming that there are two points
very near each other but which be]ong.to different sides.

Although fhe examp]és cited in the present‘work are all of a
v fwo-dimensiona] nature, the method is also suitable for fhreeadimen-v
sijonal cases. |

Finally, if the present méthod can be extendéd tb include the
transient heat conduction problems and to some Specific brob]ems of
convective heat transfer, this will in turn make thé boundary integra]'
e]ement}method a more compétitive numerical technique over the already

. existing methods.
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APPENDIX A
~ FUNDAMENTAL SOLUTION

The fundamental solution, u*, is the solution of the equation

: 0 . -when r>0 :
L*u* = ‘ (A.T1)
' -8 when r=20 s - _
where r is the distance from thé point of appTication of the unit
potential to the point under consideration as shown in Figure 2.2.2.
For r > 0, taking symmetry into consideration, the Laplace

equation in polar coordinates becomes

1 d , du*

- wrg) =0 L (A2)
or,
* o ' . :
' Ji (r gg y=0 . - (A3)

Integrating the Eq. (A.3) twice, we get

u* = C;Inr +Cy . . | (A.4)

1

Now, let us seek C] and C2 by integrating the equation
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Lk = (A.5)

over a disk qf arbitrary small radius.'e' centered at (x,y) as shown
in Figure A.1.

—> <

Figure A.1 - Point surrounded by a disk.

Then, the Eq. (A.1) can be written as follows.
V2u* = -§ | (A.6)

for r < e. Integrating the Eq. (A.6) over De’ we get




75

J v?u*dD = -y ¢dD . ] - | (A.7)
D, D,

By using Green's first identity [11, p.451],

f(va.yb + ay2b)dD = s a —§9-d5 R , : (A.8)
D~ ~ | s on | L

the right hand side of the Eq. (A.7) can be written as follows.
© f v2urdD = g (du*/dr)dS . R - (A.9)

De Se

Then, the left hand side of the Eq. (A.7) becomes

De

From the property of the Dirac delta function,

S 6dD =1 . ~ (A.11)
D, :

the Eq. (A.10) becomes

s [du*/dr] _ds = -1 , (A.12)
S .
. _

By using the Eq. (A.4), the Eq. (A.12) can be written as follows.
fo—ds=-1 . ~ (A.13)

From Figure A.1;_we can see that

Se

Thus, the constant C] is found as follows.

-7 6dD = £ (du*/dr)dS . L (Aa0)
e

rds = 2me . - | (A.14)
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(A.15)

The other constant C2 remains arbitrary and therefore we can

set it equal to

o
n

1
2 2T In1

Thus, the fundamental solution becomes

u* = —é%— In(l/r)'

A

for two-dimensional Laplacian operator [15, p.48].

(A.16)
(A.]?)

(A.18)
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'APPENDIX B
EXACT SOLUTIONS

Exact solution of the problem (la)

'The mathematical formulation of the problem is

2 2 A . |
gl 3. in 0<x<1 , 0<y<1 (B.1)

9x%  3y? -7 - T

u=y ’ at x=0 , (B.2a)
u=1-y at x=1 | (B.2b)
u = X at y=0 |, _ (B.2c)
u=171-x at y=1 . (B.2d).
For simplicity, let

u= C]x + Czy + C3xy . , | : (B.3)

It can be shown that the above expression for u satisfies the

Laplace equation.

We can use the boundary conditions to find the unknown cons- .

tants. The first boundary condition was

u(0,y) =y - » ’ (B.4)
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Thus, inserting the Eq. (B.4) into Eq. (B.3) we get

y = czy' . (B.5)
So, '
C2 =1 . o (B.6)

Similarly, using the second boundary condition,

u(loy) =1-y S (8.7)
we get _

1-y-= C; +y(1 +C4) . | | (B.8)
S0, |

;=1 (8.9)
and , | »

Cg=-2 . o - (8.10)

Once the constahts are found, one'can write the complete

expression for u, i.e.,
Uu=x+y-2xy . _ . (B.]T)

It can be shown that the above expression for ubsatisfies

the other boundany‘conditions, e.g. for the third boundary éohdition

u(x,0) = x . | (B.12)
we have |
X=X+0 - 2(0)X
= X

Also, for the fourth boundary condition
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Exact solution of the problem (1lb)

The mathematical formulation of the prbb]em is

27U 3% . in 0 0<x<1 , O0<y<]
axz. ay? - - -7
u=20 at X =1 .

su/ax = 0 . at x=0 |,

dufey = 0 | - at y=0 ,

du/ay = 20(1 - u) at y=1

Let us use 'Separation of Variables' method [19,p.91] ,

u(x,y) = X(x)¥(y)
‘then the Eq. (B.T1) becomes

.S
X Y

We can write
X"/X = =A%
and

YUY = -2

The solution of the Eq. (B.18a) is
X(x) =_C]sinAn(x) +.C2cosxn(x) ;_
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(B;13) .

(B.
(B.
(B.
(B.

(B.

(B.

(B.

(B.

.14)

15a)
15b)
15¢)
15d)

16)

17)-

]8a)

18b)

19)
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Applying the new forms of the boundary condftioné (B.15a) and (B.15b),

X(1) =0 o | ~ (B.20a)
and

X'(0) =0 | ~ (B.20b)
we get | v

X(x) = Czcosxnx ’ (B.21)
where

o . v
An = (-ILE;JOW n=0,1,2,... . (B.22)

The solution of the Eq. (B.18b) is
Y(y) = Cysinmy + Cpcosay . (8.23)
Applying the new form of the boundary condition (B.15¢) , -

Y'(0) =0  (B.24)
we get

Y(y) = C4coshAny
Then, the solution of the Eq. (B.14) is

z

u(x,y) =
_ n=0

Ancoshxnycosxnx . | (B.25)
Using the boundary condition (B.15d), we get

40sin) |
A, = _ ' . . (B.26)
An(xns1nhkn + 20coshxn)(1 + (1/2An)s1n2kn)

Then the exact solution of the probiem is
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P (40simy_)cosx _ycosx x
u(x,y) = 3z [ ——1 n n 1. (B.27)
n=0.xn(xns1nhxn‘+ 20coshxn)(1 + (172 )sin2y )
Here,
| - ¢2n + 1 _
Ay = =) n=0,1,2, .
Ekact solution of the problem (2b)
The mathematical formulation of the problem is
2 ‘ o .
%4990  in 0<x<1 , O<y<1 (B.28)
dx2 ‘ - = - =
u=0 . at x=0 ., "~ (B.2%)
du/dx = 0.1(1 - u) at x=1 . (B.29b)

Let us integrate the Eq. (B.28) two times. Then, the Eq. (B.28)

becqmes

u = -5x2 +'c]x‘+ C, | o (B.30)

Applying the ‘boundary conditions (B.29a) and (B.29b), we get

(]
]

Q= 106/11° ' (B.31a)

and

1]
o

Cy (B.31b)

Then the exact solution of the problem is

u = -5x2 +TX . ‘ o (B.32)
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Exact solution of the probiem (4a)

The mathematical formu]ation.of the problem is

u _ in- 0 < x i 0 1 (8.33)
= : < X< s < .
dx2 - - i‘y__
du/dx = 1000 at x=0 v ' _ (B.34a)bl
du/dx = 5.7x107°%(350% - w*) at x=1 . . (B.34b)

Let us integrate the Eq. (B.33) two times. Then, the Eq. (B.33)

becomes -

u = C] + C2x . S (B.35)

Applying the boundary conditions (B.34a) and (B.34b), we get

C, = 1425 | . ~ (B.36a)

and

C, = -1000 . o (B.36b)
Then the exact solution of the problem is

u = 1425 - 1000x . | -~ (B.37)

‘ Exéct_solution of the problem (4b)

The mathematical formulation of the problem is

d*u . g in 0<x<1 , 0<y<] (B.38)
dx? o :

du/dx = 20(600 - u) at  x=0 -, (B.39a)
du/dx = 5.7x10°°%(300% - u*)  at  x =1 . (B.39b)
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Let us integrate the Eq. (B.38) two times. Then, the Eq. (B.38)

becomes

R o (B.40)

Applying the boundary conditions (B.39a) and (B.39b), we get
C, =587.37 | - | (B.41a)

“and

-252.58 . | (B.41b)

Co
Then the exact solution of the problem is

u = 587.37 - 252.58x = . , (B.42)

Exact solution of the problem (4c)

The mathematical formulation of the problem is

?u_ g in 0<x<1 , 0<y<1 (8.43)
dx2 : - - - =

u = 20273 ‘ at x =0 s | (B.44a)
du/dx = 5.7x107°(273% - u*) at x=1 . (B.44b)

Let us integrate the Eq. (B.43) two times. Then, the Eq; (B.43)

becomes |
u=CpFCx | - o (8.a5)
Applying the boundary conditions (B.44a) and (B.44b), we get
¢y = 20273 L - (B.46a)
and | _
= -19510.22 . (B.46b) -

Cs
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Then the exact solution of the problem is

u = 20273 - 19510.22x ) (B.47)

Exact solution of the problem (5)

The mathematical formulation of the problem [19,p.44] is

l ' Ji‘{r gg ] = 0 in T<r 5;2 ' (B.48)
u=20 at r=2 s (B.49a)
u =100 at r=1 . (B.49b)

Let us integrate the Eq. (B.48) two times. Then, the Eq. (B.48)

becomes
u=Cinr+¢C, . : | ~ (B.50)

Applying the boundary conditions (B.49a) and (B.49b), we get

¢, = -80/In 2 | (B.51a)

and

c, =100 . . | (B.51b)
Then the exact solution of the problem is

6= 100 - (80/1n 2)Inr . - (B.52)
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~ APPENDIX C
COMPUTER PROGRAM FOR BOUNDARY
INTEGRAL ELEMENT METHOD

This computer program solves the'two-djmensioha]_Poisson's
equation (y2u + p = 0) using constant or linear elements. Flow-
chart for the cdmputer program can be seen in Figﬁre C.].

| The main program defines the max imum dimensionstof the system
of equations which in this case is 40. It also allocates the inp&t
channel 5 and the output channel 6 for the Fortran statémént; It

calls the 11 following subroutines,

INPUT : Reads the program input.

%gﬁékLC) Computes GQ and HH matrices for ]inear (constant)

I elements.

GHPCAL : Evaluates GGP and HHP matrices by reorderihg GG and HH
matrices aCéording to the type of the boundary condition
at node ‘'i'. | |

BCAL : Calculates BB(I) for the source point (XSRCE, YSRCE).

INTE : Computes the integrals along a Tinear (constant) element

(INTEC) .
' which does not include the node under consideration.




MAIN PROGRAM

| Figure C.1 - Flowchart for the computer program.

v
INPUT
For Constant E1. /)&\‘For Linear EI.
e |
GHCALC GHCAL
L J
!
GHPCAL )
¥
BCAL
For Constant E].A/}\\For Linear ET.
INTEC INTE
! 4
~INLOC INLO
1 &
INTEFC INTEF
i) J
INTERC INTER
| ; J
DECOMP
¥
SOLVE
1}
OUTPUT
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INLO , o L o
( INLOC) : Computes the integrals along a linear (constant) element

including the node under consideration.

INTEF Lo S
(INTEFC) ° Writes matrices GELEM (AH) and HELEM (BG) onto disc file

(10) for internal points.

INTER

(INTERC) * Computes the temperature value at internal points for
Tinear (constant) elements.
ggES?P and: Almost any computef library has subroutines based on

variants of Gaussian elimination with partial pivoting
for solving systems of simultaneous linear equations.
The details of implementation of various subroutines

' avai]able are quite different. These details can have
important effects on the executibn‘time of a particular
subfoutine, but if the suBrbutine is proper1y written,
they shou1d have 1ittle effect on its accuracy.

Wé can describe two such subroutines, DECOMP and SOLVE; DECOMP
carrieslout that part of Gaussian‘elimination which depends only oﬁ
the matrﬁx. It save§ the mu]tipliers.ahd the pivot infofmatidn.

. SOLVE.usés fheée results tb obtain the solution for any right hand
side.

DECOMP also returns an estimate of the condition of the matrix.
Such an estimate is a much moré re]iab]é and useful measure of near-
ness to»éingu]arity than quantities such as the determinant'or the
Sma]]est pivot. ‘ o o -

The estimate is a Tower bound fpr the actual condition, but it

is computed in such a way that it is almost always within a factbr
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of n of the actual condition, and it is usually much closer. In

other words, for almost all matrices, DECOMP returns a quantity

COND with

cond(A

- < COND f_cond(A)

In those situations where COND < cond(A)/n, it still measures the
sensitivity of solutions for most right hand sides. _

Roundoff error usua]]y‘prevenfs.DECOMP, or any other Gaussian
elimination subroutine, from determining Qhether or not the input
matrix is singular. If an exact zero pivot‘occurs during’the élimi_
nation, DECOMP sets COND to 1632 to signal that it haS‘detected sin-
gularity. The value 1032 is betWeen BETAT and BETAU on all current
floating-point systems, so it is between the reciprocal of the machine
acCuraCy and. the ovérf]ow level. |

Howevek, the occurrence of a zero pivof does not necessarily
" mean that the matrix is singular, nor does a singuTarvmatrix neces-
sarily prodUcé‘a»zero_pivot. In fact, the most common source of
; zero pivots is some kind of bug in the calling program.

It should be_rea]ized that, with partial pivoting, any matrix
has a triangular factorization. DECOMP actually works faster when
zero pivots dccur. The only difficulty with a zero pivot is that
SOLVE W1i1 divide by it during the back substitution. So SOLVE
should not be used whenever DECOMP has Set COND to a value much
.]arger than BETAT. |
Somé of the subroutines avaf]ab]e in computer libraries incor-

porate a technique as iterativelimprovement or iterative refinement.
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vThis is a pfocess which involves computation of the resﬁdual using
high precision arithmetic and solution of a system of equations with
the residual as the right hand side to obtain a correction for the
computed so]utfon. ‘The corrected result often has a smaller error
but dqes not necessarily haye a sma]ler.residUaT. Furthermore, the
size of the correction is another measure of the sensitivity of the:

“solution to errors in the data and the computation. |

We detfde againét inc]uding an iterative fmproyement program
for several reasons. First, the solution obtained without improve-
ment. is satisfactory for most applications. Second, the errors in
- the input data usually affect the solution mofe than the round-off
introduced during its éomputation. Third, our condition estimator
supplies the'same kind of information available from the siie of
the correction. Finally, and possibly most important, the évai]abi]ity
and use of the required high precision arithmetic varies from computer
fo cbmputer. A general Tlinear equafidn solver which efficiently in-
corporates iterative improvement cannot be written in standard Fortran.

To commeﬁt upon some details in DECOMP and SOLVE, we need to
examine how Fortran systems storé matrices. If a program contains
statement,

DIMENSION A(3,5)
then .
3%5 =15

locations will be reserved in memory for the e]eménts of A.. .They
‘will be stored in the following order, | |

A(1,1) A(2,1) A(3,1) A(1,2) A(2,2) ........
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In other words the e]ements of each co]umn are stored together.

~ The e]ements of each row are seperated from each other by a number

of locations equal to the first subscript in the dimension statement.
| Mény of the common matrix operations are host naturé]]y deS-

cribed in terms of rows. For example, in Gauss1an e11m1nat1on a

‘multiple of one row is subtracted from another row. When implemented

in Fortran, such operations typically have the 1nnermost 160ps varying
the second indax of.arrays. This has two potentially adverse effects
- on program efficiency. Subscr1pt calculations may be more costly
because they 1nvo]ve information conta1ned in the d1mens1on statement.
Operating systems which automatica]]y move data between high speed and
secondary memory units during computation may have to do an excessive
amount.of work.l For these reasons, we have»ihp]emehted Gaussian eli-
mination in a somewhat unconventional manner with all the inner loops
©varying the first ihdex. Such an implementation can be siénificant]y
more efficient,with certain types of operating systems. .

Most, but not all, Fortran dialects have provfsion for variabTe
| dfménsions on arrays which are subroutine parameters. In a main .
program, one may specify

_ DIMENSION A(40,40)

but intend to actually work with an N by N matrix'where N may vary
from problem to prob]eh. Subroutines such as DECOMP and SOLVE need
both N, the actual working order, and the quantity 40 used in the
dimension statement bécause that is the memory increment between

successive elements of a row. This dimension information is called

NDIM in DECOMP and SOLVE [20, p.48].
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OUTPUT : . Outputs the resu]ts. 

TERMINOLOGY

.The general variables used by the program, together with their

meaning are given below.

M . Number of different surfaces.
NC(K) Last nodes in these surfaces.
LMICMI : Indicates the type of the elements. LMICM = 1 means

‘that constant boundary elements are used. >LMICMI =2
- means that linear boundary e]emehts are used.
NONL : Indicates the fypé of boundary conditions at the
 element nodes. NONL = 1 means thaf there are nonlinear
boundary conditions at the element nodes. NONL =0

means that linear boundary conditions at the element

_ nodes. |
EPSMAX : Maximum tolerance for the iteration procedure;
NST : The first node which has nonlinear boundary conditioh.
NLA' K The last node which has nonlinear boundary condition.
THC © Thermal conductivity.
N : Numberiof nodes.
KODE(I) : Indicates the type of boundary conditions at the element
| nodes.
If KODE(I) = 1; then ALPHA(I) = 0, BETA(I) = value of
'temperature'. |
If KODE(I) = 2; then ALPHA(I) = 0, BETA(I) #_value'of

Flux'.




KODEP

KODEI
LINT
~ NPOIN
CX, CY

X, Y
NELEM

EXISP,ETASP:
WEIGP
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If KODE(I) = 3; then ALPHA(I) = value of heat transfer

coefficient, BETA(I) = ambient temberature. Note that
f]qx is '+' if there is»heat input to the région.

Check the source (heat generation) term. If KODEP = O,
then there is no source term. If KODEP = 1, then there
is source term. |

Checks if internal temperature needed.

Number of internal points where thekfuntion is calculated.

Number of points for internal elements.
Internal point coordinates where.the value of u is
required.

Coordinates of the extremé-points of the boundary

~elements.

Number of internal elements. _
Numericé] integration points for internal triangles.

Weights for internal triangles.
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‘ **************k************************k************************1
PROGRAM R1EM ’

SOLVES ?-DIM 1STONAL POISSONIS EQUATI
A5/ OREl> ov PoTSSos ealhTIon

LAPLACIAN (U ) + P = g

LINFAR OR CONSTAMT VARIATION '
ALoNG THE SEGMENTS

elslalelslnls slslsininalnlnls)

COMMONM/BEM1 /X ( u&)'
C8MM8H/BFMé/G fME&
S

Cau e 7R
4

COMMOH/BEMG/WORK('
COMMO I/ BEMT /66D (40
COMMOMN/BEMB/EFT (41

ML AR RZAT 19, F PROSRAM P ABAMETERS
Laki2 fnpms oy 0 ?HE EYAYEN 0B EauaTTONS

i
e
GP(7)
)+ COOR
ND, MON
) * ALPH

641)
5%&?
U)TL
Yrip
40y,

’
H
A
M

1PV

Yo Hi

%
7
n
0
’
)
I

NDIM=1,0 -

ASSIGN DATA SET HUMBER FOR INPUT,NI AND OUTPUT,NO
No=8

INPUT

CALL TNPUT

CHECK NONL. IF ANY HOMLINEAR pOUNDARY COMDITIOHN
IS PRESENT .

IF(NOML.ME+1)GO TO 7

A ITERATIVF >cHEME CcAM BE USE T0 QOLVE THE PROBLEMS
wHCIH POS srﬁs NOML. THEAR BOUNDARY c0N01T10N9 .

EPSMAY=MAYX IMUM TOLLRANCE

THE_ITERATION PROCEDURE STARTS BY TAKING
EFT(JK)STAMB (AMBLENT TEMP,)

NST=THE FIRST HODE WHICH 1IAS NONLINEAR B.C.
NLA=THE LAST tHODE wHICH HAS HONLINEAR B,C,

THC= THERMAL cOMDUCTIVITY

80 ggRRéq{gPZQ PPMAX AMH NSTIHLA'THC

WRIT 58ﬁg *AM 1 NST, NlA THc
81 FORMAT //pﬁXr, PS MAX~'1F5 3'5 P TAMBZ ' FSe195X2 o MNST=1
,I%rSX,:NLA—:rIS:SXrfTHC—rpFS 2:/7)

YOO OO OO OO0OOOOD ONONO OO0 OO0 OO0

c KK=NST
HAT WE _cAN WRITE
¢ NOTE, THAT RE-GEY, LA
c INGTEAD OF
c KKENST
C .
3 %%ggf?TFR+l
: KK HNELNSTYIGO TO 1
%EfITFR—1)1v2.1
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_GOLD=71AMRB

GO TO 16
GOLD=F1I (KK)
CONTINuE

THE Nrw FORM" OF THE MOMLINEAR UOUHDARY CONDITIONg

0 = -
BE‘? Hh T TolE POTTES STHARMARO T2 4T (r e

CONTINUE

CHFCK M D LPICMI IF IT 1S CcONSTAMT/LIMEAR
¢10N ALONG - THE - SECMEN TS LINEA

IF(M=1)31,31,32 ‘
IF(LM}CMI 1143532, 33
EVALUATE GG AnD HIH MATRICE; FOR COMSTANT ELEMEMNTS

CALL alicaLcC x
CALL dlicaLc o

EVALUATF GG AmMD HH MATRICE FOR LINEAR ELEMENTS
CALL GcHCAL

EVALUATE GGP AMD HHP MATRICES (BY REARRANGING)
CALL GHPCAL

DECOMPOSE GG MATRIX BY USING DECOMP

CALL DECOMP (1 DIMs N+ GGPrCOMDy IPVT? WORK)
PRINT THE CONpITION MO, OF THE COEFFICIEMT MATRIX
(NQ 9 '
UBHEE L8133 Cone
DP1 £G.CoND) WRITE (110,932)
IF (co DP1 EQ.COHID) STOP
CLEAR THE BB VECTOR FOR THE SOURCE TERM

UO 5609 I=iM
B(17 20,

CHECK KODEP IF AMY SOURCE TERM IS PRESENT
IF (KoDEP,EQ,p) GO TO 778

) CTOR OF THE SOURCE TERM_ '
ngSLBEETH$H?BBXENSARY NOSES EO [ CONSTANT/LINEAR ELEMENTS
DO 510 I=1¢N '

I) BB(I))

-

L nCAL ¢ X¢I)» Y(I)4BB(I))
ITINUE

an
o>
=
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160

10

2

3

0

0

250

y

42

i

1

cT
A R

OTNOTIO T
Dt e

+HHP(Ivd)*BETA(J)

l(/)’ OCTOUO »—=m

FOR THE UNK?

ov
BY BACK-SUBSTITU ION)

CALL SOLVE (MNpIM,N,GGP,DFI, IPVT)

REORDER DET VECTOR TO 0BT In

F1 =ROUNDARY POTENTIAL (TEMP. )

DF 1=BOUNDARY POTENTIAL DERTWATT
88 $8°(IzléN 0) rKODE (1)

10420 KODE (1

FI(1)=BETACT) o 'O
DFI(1)=DF (1)
GO TO 250

i

QBNT ”UELéHA(I)*(BETA(I)-FI(I))

CHECK KOPEI WHETHER TO EVALUATE AT
IF (KQDEI.EQ.q) GO TO 790

tEtR CMl ?*&%ouzoqs

FOR COMSTAMT pLEMENTS

CALL TMTEFC

gALL I?TERC

3

790

9

13

9

1ot

jve Vo]

1

2

NP

FOR LIMEAR ELEMENTS -
CALL IMTEF

CALL TMTER

COMTIHUE

IF (NOML,ME.1)GO TO 12

BHEERRSIPHI e

R

(M0»101) 1 TER:CPS

ME Ovw=mIOe
—

SO OMMIVOTO

PRINT THE RESIILTS

CONTINUE,
CALL OUTPUT
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RMAT(///rZOyv:ITER -.rI3r15Xr.FP9 =y E15,71/7)

WORKING PRECISION:)

FeM2ysTem oF EONS
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1521 s)

KoDEP=0 *NO SOURCFE TERM
KODEP=1 +SOURCE TFRM

IF (KoDEP,EQ,n) GO TO 999

ITS FOR INT RMAL ELEMENTS
r ERNAL ELEMENT EME

OO0 OO0ONO

__ READ (NI+510) MPOININE
510 FORMAT (415) NP HELEM

WRITE Nporn AHD HELEM

} ' N (0]V)
5[5 FORMAI (!HO'{)X"MPOI'\ —"I3'5x"NEL[M —'lIS)

READ AMD wRITE _MNUMERIGCAL INTEGRATION PO
D Wl BT TERNONERRCAL INTEGRATION POINTS

onoo

(alelgle]

560 yg %T w?Hg 9X'0EXICP"10X17ETASP"10X'1WEIGP')

565 HRABOTEEEZ 33 E%ﬁw%‘%ewég,t:gwﬂ?eusgwﬁyfemewég)

570- FORMAT (3F15

READ AND wRITr THE TPIANGULAR INTERNAL ELEMENT
NODAL COMHECTIONS

[glglele el

(N
T (
(nf

(i

D AMD W
THF In

2

H

520
‘ L
5
'

—~ADN=x
m>m
O~ MO

M

03
a3
J

TH
MAL TR

e -

WR1 520)
FgR gﬁgx L
~ Rea oy LiPEE
525 WRI 510) JE
KEA RITE THE
FOR TER

[elnlnlelgl

. WRITE (N01530)
530 FORMAT (1HO+6Xr +HODE? ¢ 6 X o X~ COORD!rlOerY COORD, )

DO 535 JPOIN=1/NPOIN
-READ (NIvSQO) IPOINo(COORD(IDIMErJPOIN)vIDIME 1,2)

535 WRITE (NO,540) JPOIN'(COORD(IDIMErJPOIN),IDIME=1s2)
540 FORMAT (I10/2F15,5)

~ READ AND WRITE THE INTERNAL NODAL SOURCE VALUES,PTERM(I)

omo

O

) vrPTERM:)

B8X
PTERM )
PTER M AIN)

(
(

f

o

90
it
5)

~23
< QUiZoOE

A~ 11 XN

’
N
?
N?

METCONE
240D

E
A
5
E
A

—.ZHLHZ
=00~ T

6 )
14
0 1
5
1555)
1 1

SNUI==UN

RI
OR
)
R1
OR

’
’
I
5

T

o0

999 RETURHN
END

8*********6*? A kK Kok ko ***********************************************
c SURROU INE GHCAL

COMMON/BEML/X
COMMOM/BEM?2
OMMOH/g M3/t

'&OMMON Ma
coMMOM/BFMg

[
cOMMOH/B M6/,
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Q=

‘DO %oo }: ' N
GGPTI,JUl=GG(1,J)
100 HHP(I,J)=hH(T, J)
G0 TO 250 "
20 DO 20n I=1'N
GGPTI,JI==HH( 1+ J)
200 HHP(I,J)=-GG(]rJ)
GO TO' 250
30 80 300 ;:1'q :
GP(I,J :-Hi(Ird)-GG(I'J)*ALPHA(d)
300 HHP(I,Jd)=-GG(]rJ) *ALPHA(J)-
250 COMTINUE o
RETUR}
ENID
********* oK ok ok o sk ok K KK kK K ok ok ok ok ok Ko A K * *
208RO ”f ne BCAL (XSRCFTYSREETH§REE§** o K Rk K okok Kok R ok F kA kK ok ok R
COMMON/BEMLI/X (41),Y(41),Cx(9) cY(é) SOL(9),BB(40) ,M,NC(5)
cgmmgujnfmajné{aoéqe%ﬁnﬁgqo.86)6K00éf80)éFi24{).551?41)
< NPOTM,NELEM .
EOMMOH/BFM /FQIG#(?).E;ASAKV):gﬁ?gﬁi§)?§M?u0)fY&(Eb§
COMMOH BEM S/PTERM(“O)fb009563'JO)'COORD‘Z'“O’ :
OMNSJ/REM%/¥9p%f“°A') Mhp (a8 GONDRNIOHL A LMICMT )
pl (AN r
GIMENSTORN LﬁﬂﬁF(i?ﬁxﬂouﬁ(s).9&685(3).FNOBE(ﬁ)?EHA58(3)
THIS %UBROUTI”E C %“% TES BB(IL) '
£OR TIiE _SOURC poIRT rRsk2er¥drle)
RSRCEREB (1) & ¢ E
" LOOP OVER INTERNAL TRIANGULAR ELEMENTS
B RCE=0
515 1ELEM 1PNELEM
DO S20_ INODE=1 s
Uittt r=Lides Tiopes e
)= '
XOBE L 1NOBE ) ZE00RB 5 HoBE {INSBE)
520 PNODE ( INODE ) =pTERM (LLMODE ( TNODF.) )
CALCULATE DETERMINANT OF JACORIAN MATRIX
'DJACB=(XHODE () = XNODE(1))*(YNODE(S)-YNODE(1))—(YNODE(2)-.
YNODE(l))*(XHODE(3)-XNODt(1))
LOOP OVER GAUSS INTEGRATION POINTS |
QUINTIC INTEGRATION' MGAUS=7
uo 525 IGAUJ-1r7 ‘
CALCULATE SHAPE FUNCTIONs AT INTEGRATION POINT .
[ o4
SHARE é;~éx§gr§€é£GAv 5) - ETASP(IGAU%)
ér E(3) ETAR[(IGAUJ
CALCULATION AT INTEGRATION POINT
PGAUS=0, - i
XGAUS=0. o
YGAUS=0, .
DO 530 IMODE=q+¢3
PGAUS= PGAUS+§H PF(INODE)*PNODE(INODE)
XGAUSZXGAUS+SIAPE (INODE ) *XHODE { INODE)
530 YGAUS= YGAUS+ uArC(INODE)*YNODF(IMODt)
CALCULATE DISTANCE BETWEEN. I AND INTEGRATION POINT
RAZSQRT ( (XGAUG=XSRCE) #+2+ (YGAUS- YSRCE) #%2)
CALCULATE BSRCE=BB(I) ‘



-
H

SO OO O C OO OO0 U0 OO TG OO OO OOy O v 1Lt Lnn it Uy
OISO PO T AU PN [ it i pepdiped }=2 2 OO O O OO O O © OO0 O\OO\O\O\C OV GO &

v

oo
(]
oG

UMDY U DIV NN D YOV OOV OO

OO U EE FFEF FFEGO0

e

VOO N O

O . [
L1 R D0 D0 UNF LI OO0 NURTI OIS N0 FUIN - OO D~ E 0

CIEGI [0 3 JRULE LNV OO 0
OON00 00

. L 100
BSRCE:BSRCE+DJACB*WEIGP(IGAUS)* ALOG (1/RA) *PGAUS

C
c
525 CONTIMNUE
515 CONTIMNUE
999 EFTURH
c
C*******************************************************************
c SUBROUTIMNE INTE (XpeYPiX19Y10X2,Y2+GELEM/HELEM)
¢ THIS sU ROUTIE ‘OMPUT THE INT GRALG LONG LINEAR ELEMENT
% WE DIq %” MC ng&Q f%HF Bl HVOUE FHDEQ?Q ﬁé&R % &é PTHE BOUND .
E EGRC o, QOIN§9 IN THE nEUNDA<Y ELEMENTS
C
¢
IMFNCION GrL M(2)'HFLFM(2) '
blaion foo R o
pOIA, OH 9)3&5854é5. 0,3&%@5&&5, 3 88214%9 088214508,

BX= (xp+x1)/2
CAY=(Y5-Y1)/2
BY=(v2+Y1)/2

[glg]

10

58

31
32
%0 1

AX) 10720,10
Y/AX
= 3ABS((TA*XP ~YPHY1=TA%X1)/ SQRT(TA**2+1))

nin
D>~
o

= TA
(1 AQ3 5078 6y - (xa- Xp) ¥ (Y1=YP)
518 K1vades

5153

O—=NOO O

[
)
e =}
=4t
nesn
T

YP=YCO(I))%%2)
QRT (AXK¥2+AY %%2)
+AY*£2’/RA**2

2

(9]
N
1]
>
e
o
D
Z>

>
-

=
e m Kt S

MMM~ OFe «
OO ¥ O 4 +

T~
——— 0033

PO\ oy
o %
HHIIO
MM g~ ~
P++ 1 NZT<x
R M)
NN

wo H

[glp)

RETURH

£N
************************************+*****************************t
SUBROUTIME IO (X1eY1:X2,Y2)GELEM)

THIS SUBROUTINE COMPUTES THE INTEGRALS ALONG A LINEAR ELEMENT
lNCLUDING THE MODE UMDER CONSIDERATION

OIMENSION GELeM (2)
ps g 2-81)

SE RT_((¥2
RELEM(TInEpsiTL5
CELEM{2)Z2ERx {60281

o000 00

***********************************Q*x****************************4

SUBROYTINE INTEF
FOR IMT RNAL _pOINTS:

; G[EEM AND . HELEM ONTO DISC FILE(10)
COMMON/BEML/X (41) ,Y(41) ,CX(9),CY (D) ,S0L(9) ,BB (40) ,M,NC(5)
commom/nrmz/oé(qo$401,uﬁ(qo,ub),KODé(uol.Fi(ul).né11u1)
COMMON/BEM3/MOTIM, Ny LIMNT NI+ MO, KODET s KODEP ¢ NPOINMELEM
COMMON/BEMU/ZEXISP(7) 1 ETASP (7) yWEIGP(7) 1 XM(40) , YM(40)
COMMON/BEMS/PTERM (40} »LNODS (3,50) » COORD(2+40)
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101

E8AM8 REH/HABEL8028 MRS 08 8ABN Eh] B cuo

DIMENSION GELEM(Q),HELEMtz)'
PREPARE DISC pOR WRITING

REWIMD 10
LOOP OVER THE INTERNAL POINTS

DO 20 K=1,LIMNT
LOOP OVER THE RBOUNpARY ELEMENTS

Do ;o J=1/N |
 CALL NTE (CX(K)yCY(K):X(J)oY(J)'X(J+1)'Y(J+1).GELEMrHELEM)
WRITE ONTO DIsC FILE(10)

 WRITE ( GELEMy HELEM
30 ONTI}U&O) SRR E

LEBURN

*****{*****#***************************t**************************t
SURROLY INE INTER

THIS qUBROUTI“E COMPUTES THE POTENTIAL VALUE AT INTERNAL POINT

OO0 A O0O0O O0N00 0NN 00

OO OO0 O

COMMOH/BFMI

-
~—
-

Zox
B

DIO—
=

—~=
<Z>=

FO~NT- O
O=Gi~0& =

A~ XDNZ

NN
S S ORNY £

ie] m\\\\\\\

-~ ro=7um

u MOOAXTD —~
TN~
—OLFm~Ze -
TE~O~O ~
MO = s e
Tt [T}
g'trﬂﬂ
~THONZ~O

= NTV~T T~ X
TN O -~

0) FOR READI
REWIND 10
LOOP OVER THE INTERMAL POINTS

DO 40 K= lrLINT
sSoL(K)=0

OO0 O00

CHFECK KODEP
IF (KODEP.EQ.g) GO TO 998

EBE KFEAEREEX (K # Cy (K 4 BSRCE)
LOOP. OVER THE BOUNDARY ELEMENTS

998 DO 30 J=1,M
READ DISC FILE(10)
READ (10) GELEMyHELEM -

OO0 OO0 OO0 . O 000

?FI(J+1)*GELEM(2)-
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*
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102

RETURM
END

C

c****************************************** Kok K o ok 0K K K ok ok K K ¥ R Kk ok ok ¥
SURROUTIMNE DEcOMP (NDIMsNyA»COND»IPVT  WORK)

(o

DIMENSION ANDIM,N) #HORK (1)
INTEGFR IPVT(”

ECOMPOSE 2 ATR USSTIAN EL TMINATION
NG FErThATAS R AE MBnnT¥1BY SAVZREAMAGKININATI
SE SOLVE TO COMPUTE SOLUTIONS TO LINEAR SYSTEMS
M {iDM=DECLARED ROXTgIMENSION OF THE ARRAY CONTAINING A

M=ORDER 6F THE M X
ATMATRIX TO BE TRIANGULARIZED.

OUTPUT '
rTAzn% AN UPPER TRI/NOULAR MATRIX U AND A PERMUTED
VEPSION OF LOWER TRIANGULAR MATRTIX I-LISo THAT
(PERMHTATION MATRIX)*¥A=L*U)

~C >

QT FTRNTE QT SOPHIIRNGEE o avo

H A A* CHAHM 1 A AN

fny ChosElCHARGES Lo M RBs SUMIRRRe X

" IF ConD+1.,0.EqQ.ConDe A IS SIHGULAR TO WORKING PRECISION
COND 15 SET To 1.0E+32 IF EXACT SINGULARITY 1S DFTECTED

IPVT=THE PIVOT _VECTOR
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APPENDIX D
* FINITE DIFFERENCE METHOD

In the finite difference approach the pdrtia] differentfa]
eduation of the heat conduction is approximated by a set of algeb-
raic equations for temperature at a number of‘grid'points over the
région. Therefore, the first in the ana]ysis is the finite differ-
ence fepresentation or the transformation into a set of algebraic
equations of the differential equation of heat conduction [19, p.128].
The second in the analysis is the solution of a system of simulta-
neous equatiohs with the temperaturesbas the unknowns. The Géuss-
Seidel iterative process is one method fréquent]y_uéed [17; p. 486].
To start, a temperature is assumed everywhere at the b]ate. The
process of iteration through all grid point is repeated until
further iterations would produce, it is hoped, very little change
in_the computed temperatures. The fo]]oyingbprograms stop if the
sum EPS, over all grid points,>of the absolute values of the devia-
tions of the temperatures from their previously computed values, falls
beTow a smaT]’quantity EPSMAX. Computations will also be discohtinued
if the number of comp]ete’iterations, ITER, exceeds an upper limit,

ITMAX.
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