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Preface

This year the 12th International Conference on E-Activities (E-ACTIVITIES '15) and the 4th
International Conference on Applied and Computational Mathematics (ICACM '15) were held in
Seoul, South Korea, September 5-7, 2015. The conferences provided a platform to discuss e-
learning, e-management, e-marketing, numerical analysis and applications, probabilities,
statistics, operational research, algorithms, discrete mathematics, systems, communications,
control etc. with participants from all over the world, both from academia and from industry.

Their success is reflected in the papers received, with participants coming from several countries,
allowing a real multinational multicultural exchange of experiences and ideas.

The accepted papers of these conferences are published in this Book that will be sent to
international indexes. They will be also available in the E-Library of the WSEAS. Extended
versions of the best papers will be promoted to many Journals for further evaluation.

Conferences such as these can only succeed as a team effort, so the Editors want to thank the
International Scientific Committee and the Reviewers for their excellent work in reviewing the
papers as well as their invaluable input and advice.

The Editors
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Dynamical Systems With Variable Dissipation:
Methods and Applications

MAXIM V. SHAMOLIN
Lomonosov Moscow State University
Institute of Mechanics
Micurinskii pr., 1, 119192 Moscow
RUSSIAN FEDERATION
shamolin@rambler.ru

Abstract: This paper contains some the development of qualitative methods in the theory of nonconservative sys-
tems that arise, e.g., in such fields of science as the dynamics of a rigid body interacting with a resisting medium,
oscillation theory, etc. This material can call the interest of specialists in the qualitative theory of ordinary differ-

ential equations, in rigid body dynamics, as well as in fluid and gas dynamics since the work uses the properties of

motion of a rigid body in a medium under the streamline flow around conditions.

Key—Words Dynamical Systems With Variable Dissipation, Dynamics of a Rigid Body

1

The author obtains a full spectrum of complete in-
tegrability cases for nonconservative dynamical sys-
tems having nontrivial symmetries. Moreover, in al-
most all cases of integrability, each of the first inte-
grals is expressed through a finite linear combination
of elementary functions and is a transcendental func-
tion of its variables, simultaneously. In this case, the
transcendence is meant in the complex analysis case
i.e., after the continuation of the functions considered
to the complex domain, they have essentially singular
points. The latter fact is stipulated by the existence of
attracting and repelling limit sets in the system con-
sidered (for example, attracting and repelling foci).

It was obtains new families of phase portraits
of systems with variable dissipation on lower- and
higher-dimensional manifolds. He discusses the prob-
lems of their absolute or relative roughness and dis-
cover new integrable cases of the rigid body motion,
including those in the classical problem of motion
of a spherical pendulum placed in the accumulating
medium flow too.

Introduction

2 A Certain Problem of the Dynam-
ics of a Rigid Body Interacting
With a Medium

2.1 Sequence of steps in modelling

Generally speaking, the general problem of studying
the body motion in the resistance force field "is pre-
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vented” by the absence of any complete description of
this force field. As is known, in principle, we can mea-
sure the positional component of the resistance force
in a stationary experiment. But the component of the
force field, which corresponds to the quasi-velocities
of the system considered arises only under the non-
stationary body motion.

Therefore, the process of describing the force
field is a sequence of steps. We first study a prepara-
"tory model of the force field and construct a family of
mechanical systems whose motion has different char-
acteristics that essentially depend on model parame-
ters such that the information about them is incom-
plete or does not exist at all. As a result of studying
such a model, there arise questions such that the an-
swers to them cannot be found in the framework of
the accepted model. Then the elaborated objects be-
come the subject of a detailed experimental study at
the second step. Such an experiment presupposes the
answers to the formulated questions and either intro-
duces necessary corrections to the preparatory con-
structed model or reveals new questions, which lead
to the necessity of the first step repetition but in a new
level of the problem understanding.

Such an approach is related to the description
of stationary motion regimes, their branching, bi-
furcation, stability and instability analysis, revealing
surgery conditions, and appearance of regular or ir-
regular (i.e.chaotiq oscillations.

Sometime, we can succeed in obtaining the an-
swers to questions of qualitative character when dis-
cussing the traditional problem of analytic mechanics,
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the problem of existence of the full tuple of first inte-

grals for the constructed dynamical system. At the
same time, the study of the behavior of a dynamical
system "as a whole” often forces us to use the numer-

Assume that the value of the for& quadrat-
ically depend onv with nonnegative coefficient;
(S = s1v?). As usual, one represends in the form
s1 = pPc;/2, wherec, is now the dimension-free

ical experiment. In this case, there arises the necessity coefficient of the frontal resistance {s the medium

of elaborating new computational algorithms or im-
proving the known, as well as new qualitative meth-
ods.

In this work, we study the problem on the body
motion under the condition that the line of the force
applied to the body does not change its orientation
with respect to the body and can only displace parallel
to itself depending on the angle of attack and, possi-
bly, on other phase variables. Such conditions arise
under the plate motion with the so-called "large” an-
gles of attack in a medium under a streamline flow (in
this case, the fluid is assumed to be ideal in general,
although all this are also true for fluids of a small vis-
cosity, first of all, for the water) or under a separation
flow (which is justified by an experiment completely
satisfactory). Therefore, thmain objects of studying
is a family of bodies such that a part of the surface
of each of which has a plane part that is flowed by a
medium according to the streamline flow laws.

2.2 Physical assumptions

Assume that a rigid body of mass executes a plane-
parallel motion in a medium with quadratic resistance
law and that a certain part of the exterior body sur-
face is a plane plate being under the medium stream-
line flow conditions. This means that the action of the
medium on the plate reduces to the fofc@@pplied at

the pointV) whose line of action is orthogonal to the
plate. Let the remained par of the body surface be situ-
ated in a volume bounded by the flow surface that goes
away from the plate boundary and is not subjected by
the medium action. For example, similar conditions
can arise after the body entrance into the water.

2.2.1 Quasi-stationarity hypothesis and phase
variables

Let us relate to the body the right coordinate system
Dzyz whose axisz: moves parallel to itself, and for
simplicity, assume that the plaf&z«x is the geometric
symmetry plane of the body. This ensures the fulfill-
ment of property 2) under the motion satisfying con-
dition 1).

To construct the dynamical model, let us intro-
duce the following phase coordinates: the value:
|v| of the velocityv of the pointD, the anglen be-
tween the vectox and the axise, and the algebraic
value? of the projection of the body absolute angular
velocity on the axis.
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density andP is the plate area). This coefficient de-
pends on the angle of attack, ti&truchal number
and other quantities which are usually considered as
parameters. In what follows, we also introduce the
following additional phase variable of the "Struchal
type”: w = QD /v, whereD is the characteristic plate
transversal size. We restrict ourselves to the depen-
dence ofc, on the pair(a,w) of variables, i.e., we
assume that; (as well agyy) is a function of the pair

(a, w) of dimension-free variables.

Let us define (purely formally for now) the de-
pendence ok; and the ordinatey of the pointN
on the phase coordinatés,w). The system of dy-
namical equations must admit a particular solution
of the forma(t) = 0, w(t) = 0. Therefore, we
have the conditionyy(0,0) = 0 for the function
yn(a,w), and in the linear case, we need to assume
thatyy = D(ka — hw), wherek andh are certain
constants. Because the approximation is linear, we
can ignore the dependencesgfon o andw.

In what follows, to take into account the ac-
tion direction of the forceS, we introduce the fol-
lowing sigh-alternating auxiliary functios(«, w) =
s1(av, w)sign cos a.

2.2.2 Key parameters

Therefore, the linearized model of the force medium
action contains three parametessk, andh, which

are determined by the plate form in the plan. As was
already mentioned, the first of these parameters, the
coefficients, is dimensional The parameterg and

h aredimension-freebecause of the method of their
introduction.

Note that the quantities and £ can be found
experimentally by using weight measurements in de-
vices of the hydro- or aerodynamic tubes type. In [4],
there also is the information about the theoretical find-
ing of these quantities for separate plate forms. This
information allows us to assume that> 0. As for
the parameteh, even the very necessity of its intro-
duction to the model is not a priori obvious.

2.3 Linearized equations of motion

The equations of motion of the center of masses in
projections on the axeBx and Dy of the related co-
ordinate system and the equation of the kinetic mo-
ment variation with respect to thedkig axis have the
following form with accuracy up to terms linear in
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and(2 (here,o is the distancéC' and! is the central
moment of inertia of the body):

b = —sv*/m (@)
vé — sv?a/m +vQ — Q=0 2
IQ = sDv? (ko — hDSY/v) (3)

Assuming thab # 0, introducing the natural param-
etero; (vdt = D doq), which is usual for such sys-
tems, and using the change= D2/v (see above) of

the variable? and the obvious differentiation formula
D() =wd/do1() = v()" we arrive at the system

SvU
o' =-=-D
m

D
M/:wU—ndﬂmE§+sD%a(®
D? 1 koD
i h>+sD <+O)a (5)
I m

I
in which two latter equations are are separated from
the first thus forming the independent second-order
system 4, 5 and can be studied separately.

Let us transform these equations as follows: ex-
cludea from them introducing the angle of tughby
the formula¢’ = w; we obtain their linear integral in
the forma — w(I/(kmD?) + o /D) + ¢(1 + os/m +
Is/(km®D) — hsD/km) = b = const. With ac-
count for this, the equation for the angle of tu¥ie-
comesl ¢ +¢'sD(D?*h— Dok —21/m)+¢sD3(k+
kos/m+1s/m?D —hsD/m) = ksD3b. Itis easy to
see that it has the form of the linear pendulum equa-
tion; under certain conditions, this pendulum executes
oscillations near a certain positian determined by
the valueb of the linear integral.

For h = 0, the coefficient of the so-called lin-
ear damping is negative, whereas the coefficients of
the positional component positive; this allows us to
speak about the oscillatory instability of the solution
¢ = ¢.. On the contrary, for a sufficiently large
the solutiong = ¢, can be made to be stable, and,
moreover, it can loose its oscillatory character, since
the coefficient of the positional component becomes
negative.

But the main circumstance is that because this lin-
ear pendulum is multiparameter, the oscillatory stabil-
ity of the solutiong = ¢, is possible for certain finite
values ofh, since both mentioned coefficient can be
positive in principle.

a/:—w<1+

2.4 Experiment

To describe the results and concrete properties of
the body motion, in Institute of Mechanics of M. V.
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Lomonosov Moscow State University, V. A. Eroshin
and V. M. Makarshin carried out experiments in regis-
tration of the motion of homogeneous circular cylin-
dersin the water. Owing to the experiment, it becomes
possible to find the dimension-free parametend

h of the medium action on a rigid body.

The experiment allows one to make several im-
portant conclusions.

The first of them is as follows: threctilinear sta-
tionary free body dradin the watej is unstableat
least with respect to the angle of attack and the angu-
lar velocity.

The second conclusion obtained from the carried
out natural experiment is as followst modelling the
medium action on the body, it is necessary to take into
account the additional parameter characterizing the
rotational derivative of the moment with respect to
the body angular velocityThis parameter introduces
the dissipation into the system. In our linear approxi-
mation, the accounting damping moment linearly de-
pends on the body velocity.

For certain cases, the value of the damping mo-
ment coefficient under the body motion in the water
was already estimated. This estimate confirms the in-
stability of the body rectilinear motion in the water.
Purely formally, increasing the value of the damping
coefficient, we can attain the stability of a motion, but
it is difficult to ensure this stability in realty. The rigid
bode rectilinear motion is stable in certain media (for
example in the clay), as the experiment shows. Possi-
bly, this stability is attained due account for the exis-
tence of a considerable damping from the medium in
the system or for the existence of forces tangent to the
plate.

If the additional medium damping action on the
body is of a purely dissipative character, then we can
restrict ourselves to the region of positive damping
moment parameter values, since a priori, its sign is
not obvious. The value of this parameter is propor-
tional to the transversal plate size, and to create the
stability conditions of the motion considered, we also
need to take into account the length of the moving
body. Therefore, for sufficiently long bodies moving
in the water, the contribution of the additional dissi-
pation into the body orientation angle variation man-
ifests itself only a certain inessential decrease of the
exponent of the exponential related to the instability
of the motion.

2.5 Beginning of nonlinear analysis

The first conclusion made from the experiment forces
us to consider the class of possible body motions
for small angles of attack as a supporting class for
studying the class of free body drags with finite an-
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gle of attack. For different bodies, under motion in
a medium and under certain conditions, the angles of
attack can practically assume any value from the in-
terval (0, 7/2), and only for the angles close t9'2,

the so-called washing out of the lateral surface is in-
evitable. Therefore, there arises the necessity of ex-
tending the functiong, ands to finite angles of at-
tack, i.e., the expansion of the domain of the pair of
dynamical functions up to the interv@d, = /2). But,

in fact, it is necessary to extend the dynamical func-
tions to the whole numerical line; this is clear from
the following arguments.

2.5.1 Nonlinear equations

In order to pass to a more complete description of the
free body motion, let us represent the dynamics equa-
tionsmw, = F, 12 = M obtained early in the linear
form (see 1-3) as follows:

vcosa — avsina — Qusina + 0Q? = F,/m (6)
(7)
(8)

As a rule, for various variants of the body mo-
tion considered below, the generalized forEg is
quadratic in velocitiegv, 2) and explicitly depends
on the auxiliary sign-alternating functiofia, w) (for
exampleF, (o, v, Q) = —s(a,w)v? in the case of the
body free drag). Therefore, the class of conceptual
bodies and their conceptual motions defines a certain
pair of dynamical functiongs(a,w), yn(a,w)) be-
longing to definite function classes.

vsina + avcosa+ Queosa — ol =0
I =yy(a,w)F,, w=DQ/v

2.5.2 Classes of dynamical functions

The fist stage of the complete nonlinear study of the
body motion in a medium under the quasi-stationarity
conditions is the study of the corresponding dynam-
ical systems in which the damping is not taken into
account (in particularh = 0 in the linear case). The
account for the damping is the next labor-consuming
stage of studying the problem, which is presented in
this work in a sufficient detail.

To begin with, we consider the case where the pair
of dynamical functiongyy, s) depends only on the
angle of attack. In this case, to qualitatively describe
this pair of functions, we use the experimental infor-
mation about the streamline flow properties.

The classes of dynamical functions to be intro-
duced are sufficiently wide. They consists of smooth,
2m-periodic (n(«) is odd ands(«) is even) func-
tions satisfying the following conditiongy («) > 0
for « € (0,7), and, moreoveryy (0) > 0 and
Y (m) < 0 (the function clasgyn} = Y); s(a) > 0
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for a € (0,7/2), s(a) < 0 for a € (7/2,7), and,
moreover,s(0) > 0 ands’(w/2) < 0 (the function
class{s} ¥). Both yy and s change the sign
under the replacement af on o + 7. Therefore,
yn €Y, s € ¥ In particular, the analytic functions

(9)
(10)

yn(a) =yo(a) = Asina € Y
s(a) = so(a) = Becosa €%, A,B>0

serve as typical representatives of the described
classes and correspond to the medium interaction
functions obtained by S. A. Chaplygin in studying the
plane-parallel flow around of a plane infinite length by
a homogeneous medium flow.

In what follows, there rises the produft «)
yn(a)s(a) in the dynamical systems considered. It
follows from the conditions listed above thatis a
sufficiently smooth oddr-periodic functions satisfy-
ing the following conditions: F'(«) > 0 for a €
(0,7/2), F'(0) > 0, andF’(7/2) < 0 (the function
class{F'} = ®). Therefore,F' € @ In particular, the
analytic function

F = Fy(a) = ABsinacosa € ® (12)

is also a typical representative of the a function cfhss
arisen (and also corresponds to the S. A. Chaplygin
case mentioned above).

Let us explain the necessity of a wide choice of
the function classe¥” andX. A plane plate is a ge-
ometric section of the part of the body surface that
interacts with the medium and is plane. The geo-
metric form of such a plane domain can be arbitrary.
Moreover, the chord lying in the plane of the domain
can differently determine the plane of the body mo-
tion itself (in the case of the plane-parallel motion).
The latter circumstances allow us to refer the dynam-
ical functions arisen to definite classes. As was noted
above, sufficiently weak conditions are imposed on
these function classes, and, therefore, these classes are
sufficiently wide. In advance, they include admissible
concrete functions take for each conceptual body and
each conceptual motion.

Therefore, to study the medium flow around a
plate, we use thelasses of dynamical systedefined
by a pair of dynamical functions, which considerably
complicates the global analysis performance.

But certainly, it is not possible to associate a con-
ceptual rigid body with its motion with each concrete
pair of dynamical functions. Therefore, the study of
this problem for sufficiently wide classes of dynam-
ical functions allows us to speak about a relatively
complete consideration of the problem of the body
motion in a medium in the framework of these model
assumptions under the quasi-stationarity conditions.
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2.6 Principal applied question of nonlinear
analysis

The instability of the rectilinear translational drag al-
lose us to pose the principal question of nonlinear
analysis in studying a finite neighborhood of such a
motion. Preciselyis it possible to find a pair of dy-
namical functiong  ands for describing the concep-
tual body motion such that in a finite neighborhood of
this stationary motion, there exist stable limit cycles?

One of the main results of this work ispartly
negative answelito this question, preciselyfor a
guasi-static description of the interaction between the
medium and the body, when the dynamical quanti-
ties yy and s depend only on the angle of attack,
for any admissible pair of obtained dynamical func-
tionsyn () ands(«), in the whole range of finite an-
gles of attacka € (0,7/2), there are no any auto-
oscillations in the system considered

To attain a possiblaffirmative answer to the prin-
cipal question of nonlinear analysisy modelling the
interaction of a body with a medium, we use an ad-
ditional damping medium action, which gives a dis-
sipation to the system. Therefore, in principle, un-
der certain conditions, the appearance of stable auto-
oscillations is possible in the framework of the model
considered, but, however, the search for a body ex-
hibiting the necessary properties requires an addi-
tional experiment. This result is not only one of the
main results of the present work, but it opermrsesv di-
rectionin analytical studying the interaction of a body
with a medium with account for the medium damping
actions.

2.6.1 On variable dissipation in system

After certain simplifications, the general system 6-8
reduces to second-order pendulum systems in which
there is a linear dissipative force with variable coeffi-
cient alternating the sign for different angles of attack.

In this case, we therefore speak about the system
with the so-calledariable dissipationwhere the term
"variable” mainly refers not to the value of the dissi-
pation coefficient but to itsign

In the mean, during the period with respect to an-
gle of attack, the dissipation can be positive, negative,
or zero. In the latter case we speak aboutsigtem
with variable dissipation in the mean
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3 Complete Integrability of Certain
Classes of Nonconservative
Systems

Also, we show that for homogeneous circular cylin-
ders moving in the water, the rectilinear translational
drag is not stable for any dynamical and geometric
parameters of such cylinders. Probably, this is related
to the motion of the cylinders in the water, when the
water damping is inessential, which does not allow us
to speak about the stability of the rectilinear transla-
tional damping. However, for cylinders having a hole
in their interior, the attainment of the above stability
is possible under certain conditions.

Therefore, under certain conditions, the account
for the medium damping action on a rigid body leads
to an affirmative answer to the principal question
of nonlinear analysis:under the body motion in a
medium with finite angles of attack, in principle, the
appearance of stable auto-oscillations is possible.
Moreover, for circular cylinder, the appearance of sta-
ble and unstable auto-oscillations is possible!

All what said above, allows us to estimate the re-
sults of the work as a whole amaw direction in an-
alytical mechanics of a rigid body interacting with a
medium.

The results of the presented work are appeared
owing to the study of the applied problem on the
rigid body motion in a resisting medium [5, 6] where
complete lists of transcendental first integrals ex-
pressed through a finite combination of elementary
functions were obtained. This circumstance allows
one to perform a complete analysis of phase trajecto-
ries and show those properties of them which exhibit
theroughness&nd preserve for systems of a more gen-
eral form. The complete integrability of that systems
is related to symmetries of latent type. Therefore, the
study of sufficiently wide classes of systems having
analogous latent symmetries is of interest.

As is known, the concept of integrability is suf-
ficiently broad and indefinite in general. In its con-
structing, it is necessary to take into account what
it means (we mean a certain criterion according to
which one makes a conclusion about that the structure
of trajectories of the system considered is especially
"attractive and simple”), in which function classes the
first integrals are sought for, etc.

In this work, we follow the approach, which takes
the transcendental and, moreover, elementary func-
tions as the function class for first integrals. Here,
the transcendence is understood not in the sense of
elementary function theorffir example, trigonomet-
rical functions), but in the sense that these function
have essentially singular points (by the classification



Recent Advances on Computational Science and Applications

accepted in theory of functions of one complex vari-
able, when a function has essentially singular points).
Moreover, we need to formally continue them to the
complex domain. As a rule, such systems are strongly
nonconservative.

3.1 \Variable dissipation dynamical systems
and their general properties

3.1.1 General characteristic of variable dissipa-
tion dynamical systems

Generally speaking, the dynamics of a rigid body in-
teracting with a medium is just a field, where there
arise either dissipative systems or systems with the
so-callecantidissipationenergy supporting inside the
system itself). Therefore, it becomes urgent to con-
struct a methodology precisely for those classes of
systems which arise in modelling body motion the
contact surface of which is a plane part, the simplest
part of their exterior surface.

Since in such a modelling, one uses the experi-
mental information about the streamline flow around
properties, there arises a necessity of studying the
class of dynamical systems that exhibit the (relative)
structural stabilityproperty. Therefore, it is quite nat-
ural to introduce the definitions of relative roughness
for such systems. In this case, many of the system
considered are turned out to be (absolutely) rough in
the Andronov—Pontryagin sense.

After certain simplifications, we can reduce the
system of equations for the plane-parallel motion to
the second-order pendulum systems in which there
is a linear dissipative force with variable coefficient
whose sign alternates for different values of the peri-
odic phase variable in the system.

As was already noted early, there are important
mechanical analogies arising when comparing qual-
itative properties of the free body stationary motion
and the pendulum equilibrium in the medium flow.

3.1.2 Examples from dynamics

Below, we highlight the classes of essentially nonlin-
ear systems of the second and third orders integrable
in transcendental (in the sense of theory of functions
of one complex variable) elementary functions. For
example such systems are five-parametric dynamical
systems including the majority of systems that are
studied early in the dynamics of a rigid body inter-
acting with a medium:

& = asina + bw + 1 sin® a + yow sin® a+
+y3w? sin® a + y4w? sin? o + 5w sina
w = csina cos a + dw cos a+

+y1wsin? a cos a 4 Yow? sin® a cos at-
+'ygw3 sin? a cos o + 74(.04 sin acos o + ’y5w5 Cos &
In this connection, it is of reason to introduce the def-
initions of relative structural stability (relative rough-
ness) and relative structural instability (relative non-
roughness) of various degrees.

As is known, the (purely) dissipative dynamical
systems (as well as (purely) antidissipative systems),
which in our case can belong to the class of systems
with zero mean variable dissipation are as a rule struc-
turally stable ((absolutely) rough), and, on the con-
trary, the systems with zero mean variable dissipa-
tion (which, as a rule, have additional symmetries)
are either structurally unstable (non-rough) or only
relatively structurally stable (relatively rough). It is
difficult to prove the latter assertion in the general
case. However, the introduction of the concept rel-
ative roughness (and also relative non-roughness of
various degrees) allows us to present the classes of
concrete systems from the rigid body dynamics that
exhibit the above properties.

So, in [5], the authors studied and integrated two
model variants of the body plane-parallel motion in
a resisting medium, which are described by dynami-
cal systems with zero mean variable dissipation. Such
cases of motion presuppose the existence of a cer-
tain non-integrable constraint in the system consid-
ered (that is realized by a certain additional tracking

Such analogies have a deep supporting meaning, sinceforce).

they allows us to extend the properties of the pendu-
lum nonlinear dynamical systems to the free body dy-

For example a dynamical system of the form
a@ = Q+ fBsina, Q = —Fsinacosa, is relatively

namical systems. Both classes os systems belong to structurally stable (relatively rough) and topologically

the class of the so-callggendulum dynamical systems
with zero mean variable dissipation

Under additional conditions, we also extend the
above equivalence to the case of spatial motion, which
allows us to speak about tgeneral character of sym-
metriesin a system with zero mean variable dissipa-
tion under the plane-parallel, as well as spatial mo-
tions.
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equivalent to the system describing a clamped pendu-
lum placed in the running-out medium flow.

We can find its first integral being a transcenden-
tal (in the sense of theory of functions of one complex
variable such that it has essentially singular points af-
ter continuing it into the complex domain) functions
of phase variables that is expressed through a finite
combination of elementary functions.
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As is seen, the phase cylindB?{«, Q} of quasi-
velocities of the system considered exhibits an inter-
esting topological structure of partition into trajecto-
ries.

On the cylinder, there are two domains (whose
closure is just the phase cylinder) filled in by trajecto-
ries of perfectly different character.

The first domain called oscillatory or finitary (it
is simply connected is entirely filled in by trajectories
of the following type. Almost every such trajectory
starts at the repelling poiriR7k,0) and ended at the
attracting point((2k + 1)7,0), k € Z. An exception
is the fixed point§7k, 0) and separatrices that either
emanate from the repelling poi(2rk,0) and enter
the saddlesSy;, and So;.1 or emanate from the sad-
dles So;.+1 and Sy and enter the attracting points
((2k + 1)m,0). Here,Sy, = (—7/2 + wk, (=1)* ().

The second domain called rotational (it is two-
connected is entirely filled in by rotational motions
similar to rotations on the mathematical pendulum

A=a,l,...,n, of three variables;, us, anduz are
as follows:
Ia(—ur, —uz,uz) = — fa(u1, ug, u3)

fa(ui, uz, —uz) = fo(ur,u2,us)
Jr(ur,ug, —u3) = — fr(u1, ug, uz)

The setK is either empty or consists of finitely
many points of the circl&' {a mod 27}.

The latter two variableg, andus in the functions
fa(ug,uz,u3) depend on one parameter but they
are distinguished in separate groups for the following
reasons. First, not in the whole their domain, they are
uniquely expressed from one another, and, second, the
first of them is odd, whereas the second is an even
function of «, which influences on the symmetry of
system 12, 13 differently.

To this system, we put in correspondence the non-
autonomous system

plane. These phase trajectories envelope the phase

cylinder and are periodic on it.

Although the dynamical system considered is not
conservative, in the rotational domain of its phase
planeIR?{«, Q} it admits the preservation of an in-
variant measure with variable density. This property

characterizes the system considered as a system with

zero mean variable dissipation.

Key separatrices (for example, the separatrix em-
anating from the poin{—=/2,3) and entering the
point (37 /2, 3)) are boundaries of domains in which
the motion is of different character. So, in the oscil-
latory domain containing the repelling and attracting
equilibrium points, almost all trajectories have attrac-

dok _
da

fr(w, sin a, cos «)

falw,sin a, cos ar)

by the substitution- = sin «, it reduces to the form
(k=1,...,n)

dwy,

r fk(w, 7, (pk(T))
dr

fa(w, T, 0a(T))

ox(=7) =pA(m), A=a,1,...

In particular, the right-hand side of latter system
can be algebraic (i.e., it can be a ration between two
polynomials); sometimes, this helps to search for its

,n

tors and repellers as limits sets. Hence there are no first integrals in explicit form.

even absolutely continuous function being the density
of an invariant measure in this domain.

The matter is different for the domain entirely
filled in by rotational motions. As was shown early,
there exists a smooth function being the density of the
invariant measure in the domain entirely filled in by
periodic trajectories not contracting to a point along
the phase cylinder.

3.2 Systems with symmetries and zero mean
variable dissipation

Let us consider systems of the form (the dot denotes
the derivative in time)

(12)
(13)

& = fo(w,sina, cos a)
Wi = fr(w,sina,cosa), k=1,...,n,

defined on the s@' {a mod 27} \ K x R*{w},w =
(wi,...,wy), Where the functions f)(u,usa,us),
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The following assertion immerses the class of
systems 12, 13 in the class of dynamical systems with
zero mean variable dissipation. The inverse embed-
ding does not hold in general.

Lemma 1 Systems of the form 12, 13 are dynamical
system with zero mean variable dissipation.

This proposition is proved by using the symme-
tries of system 12, 13 listed above.

The converse assertion is not true in general, since
we can present a set of dynamical systems on a two-
dimensional cylinder that are system with zero mean
variable dissipation but do not satisfies the properties
listed above.

In this work, we mainly consider the case where
the functionsfy(w, 7, (7)) (A = a,1,...,n) are
polynomials inw andr.

To begin with, let us consider a certain class of
autonomous systems on the two-dimensional circular
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cylinder S'{a mod 27} x R'{w}. For example, to
the following pendulum systems (arising in the dy-
namics of a rigid body interacting with a medium)
with parametep? > 0:

&= —w+ fsina,w = sinacos « (14)
& = —w + Bsinacos® a + fw? sina (15)

w =sinacosa — Bwsin® a cos a + Bw? cos a (16)

in the variablegw, 7), we put in correspondence the
following equations with algebraic right-hand side, re-
spectively:

dw T+ Bww? — 77

dar —w+ A1+ fr[w? — 2]

In this case, systems 14 and 15, 16 are dynamical sys-
tems with zero mean variable dissipation, which is
easy to verify directly.

Moreover, each of them have a first integral being
a transcendental (in the sense of theory of functions of
one complex variable) function that expresses through
a finite combination of elementary functions [5].

For example, system 14 has a first integral of the
following form (depending on the value ¢f, three

dw

T

—w+ Brdr

Science and Applications

Introduce the following notation:C; = 2 —
ong, Co ong, C3 = —2 — ong. Performing
a number of changes by the formulas— ngr =
uy, W+ ngT = v, Ul vty v% = p1, where
v1 # 0, we obtain the Bernoulli-type equation

_ ﬂ[cg — 1}

20
2p1 |Chit1 + Co + —t1p1
g dtq

By the known changg~! = ¢, for p; # 0, we reduce
the latter equation to the form

g1 = a1(t1)q1 + az(t1)
where

2(01751 + 02)
C1t? — Cs

40’t1

Cs)

) =
arlfr) no(C1t} —

, as(ty) =

(Here, the dot denotes the derivativetin)
The general solution of the linear homogeneous
equation is represented in the form

q1 oM (t1) = k(C1t] — C3)Q(t1), k = const

where the functior) has the following form depend-
ing on the value of the consta@y :

cases are possible that corresponds to the existence of

foci, nodes, or degenerate nodes in the phase portrait
of the system):

B2—4<0:
{02 4+ BQsina + sin? a} x
20 2048 sin
\/ —B2%+4 V—B3%+4sina
B2 —4>0:
12Q+ (B + /3? — 4dsina)|V FrA=B
x[2Q+ (8 — /% — 4dsina)|V B2=446 _ const

B2—4=0:
|22 + Bsin o x
X exp{— Bsina } = const

2Q+Fsina
The phase portrait of system 15, 16 can be of three
different types depending on the values of the param-
eterg.
In the expression of its first integral, also three
cases are possible depending on the value of the con-
stant 3 and corresponding to the existence of foci,

arctan

X exp{ } = const

Q(t1> = etla Cl =0

22 arctan 1
e V=103 ,C1>0
(=2 ) Clc G <0

To obtain the solution of the inhomogeneous equation,
we assume that the quantityis a function oft;; we
find it by the quadrature

k(t1) = Z:(:/Q_l(tl)

Therefore, the transcendental first integral of sys-
tem 15, 16 becomes

Q' (t)q(Crt — C5)!
51

4o —

Fot{Q H(m )(0172 ooy dn =

tq
—— dt
(C1ff —C3)2

CO

whereC? = const.
As is seen, the final form of the first integral de-
pends on the sign of the constarit, and, therefore,

nodes, and degenerate nodes in the phase portrait ofthree variants are possible. Let us examine each of

the system.

Let us represent the paramefgis the product:
B = o?n3; after that, to system 15, 16 we put in cor-
respondence a differential equation of the form

dw —n27 + owlw? — n27r?| )
0 0
= 5 5 5 57, T = —sina
dr  w+ondt + orjw? — ngr?)’
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them.
FIRST VARIANT. C; = 0. After an elemen-
tary calculation, we obtain an additional integral in

the form
2
<U12 g (31

(

+2’01

+ 1)) = const
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Therefore, forC; = 0, the transcendental first inte-

(such a system can reduce to an equivalent system on

gral of system 15, 16 is expressed through elementary the tangent bundle of the two-dimensional sphere) and

functions.
SECOND VARIANT. (7 > 0. The integration
leads to the function

_Le_Q 7%2103 ¢ (CQ sin 2¢ + cos 2<>
4710 vV —0103
where

¢ = arctan 4/ —g;tl

As is seen, in the cas€; > 0, the additional first
integral is expressed through elementary functions.

THIRD VARIANT. C; < 0. By equivalent trans-
formations, the integral transforms into

1— - —1—y
A Y S S
C1Cang \ v—1 Y v+1
where
v Co o1 C:\/—C1t1+\/—c3
VC1C5 ’ v —=Cit1 — v—C}3

Therefore, in the cas€; < 0, the additional first in-
tegral is also expressed through elementary functions.
And so, we study the connection between the fol-
lowing three properties, which are independent for
the first glance, but they are sufficiently harmonically
combined on systems from the rigid body dynamics:

1. the distinguished class of systems 12, 13 with the
above;

the fact that this class of systems consists of sys-
tems with zero mean variable dissipation (in the
variablea), which allows us to consider them as
"almost” conservative systems;

in certain (although lower-dimensional) cases,
these systems have first integrals, which are tran-
scendental in general.

Let us present one more important example of a
higher-order system that has the properties just listed.
To the system

ch= —z9 + fBsina a7)
coS (v
Zy = sinacos o — 25— (18)
sin«
) coS (v
21 = R172— (19)
sina

which is distinguished considered in the three dimen-
sional domain

SHamod 27} \ {a =0, a =} x R?{z1, 2}
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describes the spatial motion of a rigid body in a resist-
ing medium [6], we put in correspondence the follow-
ing system with algebraic right-hand side:

T— 22T

dzg
 —m 407

dr

% _ 2122/ T (20)
dr —z9 + BT

In this case, it is also seen that system 17-19 is a
system with zero mean variable dissipation; in order

to obtain a complete correspondence with the defini-

tion, it suffices to introduce the new phase variable

zi =In|z]|.

Moreover, this system has two first integrals (i.e.,
the full list), which are transcendental functions and
are expressed through a finite combination of elemen-
tary functions; as was mentioned above, this become
possible after establishing its correspondence to the
(non-autonomous in general) system of equations 20
with algebraic (polynomial) right-hand side.

Therefore, the systems from the rigid body dy-
namics presented above not only enter the class of
systems (12), 13 and have the mean zero variable dis-
sipation, but they have a full list of transcendental first
integrals expressed through a finite combination of el-
ementary functions. In this case, the integration of
systems 14 and 15, 16 reduces to the integration of
the corresponding equations with algebraic right-hand
side.

As was noted, to seek for first integrals of the sys-
tems considered, it is better to reduce systems of the
form 12, 13 to systems with polynomial right-hand
sides; the possibility of integrating the initial system
in elementary functions depends on their form. There-
fore, we proceed as follows: we seek for sufficient
conditions for integrability in elementary functions
of systems of equations with polynomial right-hand
sides studying systems of the most general form in
this case.

4 Conclusion

The results of the presented work were appeared ow
ing to the study the applied problem of the rigid body
motion in a resisting medium, where we have ob-
tained complete lists of transcendental first integrals
expressed through a finite combination of elemen-
tary functions. This circumstance allows the author
to carry out the analysis of all phase trajectories and
show those their properties which have the roughness
and are preserved for systems of a more general form.
The complete integrability of such system is related

to their symmetries of latent type. Therefore, it is of



Recent Advances on Computational Science and Applications

interest to study a sufficiently wide class of dynamical medium
systems having analogous latent symmetries. .
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the methodology for studying such systems.

Generally speaking, the dynamics of a rigid body
interacting with a medium is just the field where there
arise either nonzero mean variable dissipation systems
or systems in which the energy loss in the mean dur-
ing a period can vanish. In the work, we have obtained
such a methodology owing to which it becomes possi-
ble to finally and analytically study a number of plane
and spatial model problems.

In qualitative describing the body interaction with
a medium, because of using the experimental infor-
mation about the properties of the streamline flow
around, there arises a definite dispersion in modelling
the force-model characteristics. This makes it natural
to introduce the definitions of relative roughness (rel-
ative structural stability) and to prove such a rough-
ness for the system studied. Moreover, many sys-
tems considered are merely (absolutely) Andronov—
Pontryagin rough.

These works opens a hew cycle of research works
in nonlinear analysis of the body motion in a resisting
medium under the quasi-stationarity conditions and
with account of the medium damping.

All what was said above allows one to estimate
the results of the work in to totality asew direction
in qualitative theory of ordinary differential equations
and the dynamics of a rigid body interacting with a
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