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Abstract: This article presents a Lyapunov precise integral-based analysis method for seismic struc-
tures with added viscous fluid dampers. This study uses the full stress algorithm as the optimization
method, considering the mean square of interstory drifts as the optimization objective, the position of
the damper as the optimization object, and the random vibration analysis method as the calculation
method to optimize seismic frame structures with viscous dampers. A precise integral solution is
derived for the Lyapunov equation based on the general expression of the Lyapunov differential
equation for the damping system under the excitation of a nonstationary stochastic process using two
types of modulation functions: g(t) = 1 and g(t) = +/t. Finally, the optimal damping arrangement is
achieved using this method with a six-layer non-eccentric planar frame. In addition, the optimization
results of this study are verified with those in the literature using time-history analysis, which verifies
the feasibility and effectiveness of the proposed method. This study provides a method for the opti-
mal configuration of dampers for seismic response of structures, which is beneficial for engineering
applications and the protection of seismic structures.

Keywords: energy dissipation optimization; Lyapunov equation; Kanai-Tajimi spectrum; full stress;
nonstationary process

1. Introduction

Since the 20th century, energy dissipation and seismic reduction technologies have
played an important role in passive seismic reduction control. In recent years, earthquake
disasters have become frequent, and traditional seismic technology can hardly satisfy
people’s requirements for structural safety and comfort. In this context, damping and
isolation technologies have become the primary option for many important buildings to
reduce seismic damage. Many studies have been conducted in the field of seismic design,
particularly in the placement of dampers. These have focused on determining an efficient
and effective method of damper arrangement based on numerous methods for optimizing
damper schemes proposed in previous studies.

Energy dissipation technology is commonly used to reduce earthquake damage to
building structures [1]. When energy dissipation design is optimized, a better dissipa-
tion effect can be achieved by installing a few energy dissipaters at key positions in
structures [2-7]. The optimization of viscous fluid dampers in the design of energy dissipa-
tion is based on the interstory drifts, story shear, and transfer function of the response as
the optimization targets; and the structural member dimensions, number of viscous fluid
dampers, parameters, and positions as the optimization objects. Subsequently, optimiza-
tion is performed using control algorithms, such as sequential search analysis (SSA), the
gradient method, and the genetic algorithm.
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Zhang [1] proposed the use of SSA to optimize the location and number of viscoelastic
dampers. SSA takes the mean square value of the structural interstory displacement
obtained from the solution of random vibration theory as the optimization target, analyzes
the original structure without additional dampers to calculate the mean square value of
interstory displacement, arranges the first damper on the floor with the largest mean square
value of interstory displacement, modifies the structural stiffness matrix and damping
matrix after the additional dampers, and then completes the arrangement of all dampers
sequentially through iteration. This method was explored in subsequent studies [2-7].
However, SSA probes potential positions for the dampers of a structure; therefore, the
search time is proportional to the minimum number of dampers, and the number of
dampers required to achieve the best damping effect is affected by the range of the dampers.
Therefore, for the optimal placement of a damper in a three-dimensional structure, the
search time increases rapidly with the number of layers and frames of the structure, and it
easily falls into the dilemma of local optimal solutions.

In addition to SSA, genetic algorithms are often used for damper optimization. Genetic
algorithms are employed to encode each possible solution of a problem as a separate
individual, i.e., the “chromosome” of the genetic problem. The first step of the computation
requires that we evaluate the randomly generated individuals—the initial solution—against
the selected optimization objective and obtain a fitness value from the evaluation. The
second step is to use this fitness value as the basis for selecting a chromosome that can be
used to create the next generation by following the law of superiority and inferiority. Finally,
the chromosomes selected in the second step are randomly combined using crossover and
variation operators to obtain new individuals having a better performance than the previous
generation [8]. Furuya [9] proposed the optimization of damper parameters, type, and
damper position using a genetic algorithm by determining the objective function as a
weighted value of the pair of the maximum interstory displacement and acceleration.
The interstory displacement and acceleration were obtained by analyzing the structure
using finite element software. In the same year, Xu proposed a mathematical model
that can optimize the parameters of frictional energy dissipation bracing under seismic
excitation using genetic algorithms to achieve the desired seismic reduction with minimal
energy dissipation bracing stiffness [10]. Zhou simplified the mean square value of the
interlayer displacement by introducing a real code genetic algorithm with a robust critical
excitation method to minimize the total additional damping by optimizing the damper
distribution [11]. Although the genetic algorithm can achieve the global optimal control
effect, its optimization process is more complicated and the computation time is longer.

Whether SSA, the genetic algorithm, or the full stress algorithm in this study is used,
the structural response must still be computed and analyzed. Therefore, in addition to
the iterative process, most optimization calculations are performed using time-history and
response-spectrum analyses. The time-history method has a relatively simple calculation
process, but it is computationally intensive and extremely dependent on the selected span
of time histories. Studies have shown that the responses obtained from the time-history
analysis of several seismic curves recorded at several stations that are not far apart under
the same earthquake may differ several times [12,13]; furthermore, it is not a good option
for optimizing the viscous damper scheme to use a fixed seismic wave for the response
calculation. Although the response-spectrum method is an approximate method based on
random vibration theory [14], it cannot fully consider the probabilistic statistical properties
of earthquake occurrence. Therefore, this study uses a modulated stochastic process as the
excitation load.

Several researchers have created optimal seismic designs of passive vibration control
devices by applying the random vibration theory. The virtual excitation method for the
problem of random vibration was first proposed by Lin, who transformed the analysis of
random vibrations into a deterministic dynamics problem of the structure by assuming
virtual excitation [15]. Subsequently, Lin extensively studied the random response problem
under the excitation of a nonsmooth random process. Because the virtual excitation
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method requires solving the response power spectrum of the structure at a series of discrete
frequency points, the response power spectrum density of the structure is integrated over
the entire frequency domain to obtain the variance of the response [16]. This process
requires numerous dynamic response calculations, and only approximate solutions can be
obtained. To address this, Zhong proposed a fine-integration algorithm that can efficiently
and accurately calculate the dynamic response of a linear structure under a specific load
excitation [17,18]. Accordingly, numerous studies have been conducted. Wu and Li deduced
equations of motion for single-story eccentric structures with different forms of eccentricity
under different viscous damper distribution schemes. They solved the variance matrix of
the response using the Lyapunov equation in the random vibration and optimal control
theories, built the target function according to the variances of translation and torsional
displacement in the matrix, solved the minimum value to determine the optimal eccentric
position of viscous dampers, and numerically calculated typical examples using this theory
to verify the importance of the method to aseismic design [19]. Gomez used Lyapunov
differential equations for the optimal design of nonlinear energy sink devices in structures
under nonsmooth stochastic excitation [20]. Xu studied a multiobjective optimization
problem for nonlinear structures subject to stochastic dynamic excitation [21-23]. In other
scenarios, more advanced methodologies [24] have been adopted.

In this paper, a new optimization scheme is proposed for arranging dampers in a
vibration-damping structure using viscous dampers. The scheme is based on the equations
of motion, considering the nonsmooth stochastic excitation process, and achieves a full
stress design with the mean square value of interstory displacement as the optimization
objective through iteration. In this process, the state-space equation of the damping
structure was first established based on the equation of motion, in which the damping
matrix considered the effect of additional damping of the damper, and the excitation
load was the random vibration load reduced from the state equation to the Lyapunov
differential equation with an unknown quantity as the mean square value of the interstory
displacement. Finally, the equation was solved using the fine-integration method to obtain
the mean square value of the interstory displacement. With the determined total additional
damping case, the initial case was iterated using the full stress algorithm, such that the
mean square value of the displacement between the layers was smoothed, and the damping
distribution at this time was very effective in controlling the story drift of the added
damping structure. Finally, taking the six-layer shear frame used by Takewaki [25] as a
numerical example, the damping optimization results were first obtained by redistributing
the damping using the method proposed in this study with the modulated Kanai-Tajimi
spectrum as the excitation. The optimization results of this study were validated using
time-history analysis.

2. Lyapunov Equation of White Noise for Dissipation Structures
2.1. State-Space Expression for the Equations of Motion of the Damping Structure

In earthquake engineering applications, the equation of motion for linear multiple-
degree-of-freedom (MDOF) structures with viscous fluid dampers is set as follows [26]:

Mx(t) 4+ [C + Cy)x(t) + Kx(t) = F(¢)
F(t) = —M-e-agy(t) @

x(0) = xp; x(0) = x

where x is the displacement component in global coordinates, M is the mass matrix, C is
the damping matrix, Cj is the additional damping vector, K is the elastic stiffness matrix of
the structures, e is the excitation matrix with an input of 0 or 1, ag(t) is the ground motion
acceleration vector, and the dot on top represents the derivative with respect to time.

The optimization of viscous dampers involves optimizing the additional damping
vector C; The optimized arrangement of dampers exists in two cases: planar and vertical
optimized arrangements, and the optimization process requires the use of the floor response
of the structure. Therefore, a conversion relationship should be established between the
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structural floor response and the response of each damper. Equation (2) can then be used to
convert the damping of individual dampers to additional damping in global coordinates.

Because the additional dampers may be arranged anywhere in the plane or three-
dimensional frame, a transformation matrix is required to represent the additional damping
in global coordinates:

ci1 O 0 0
0 can 0 0

Calc)=T"-| 4 N )
00 0 cam

In Equation (2), C; ; denotes the equivalent linear damping of each damper, nd is the
total number of dampers, and T is the transformation matrix that converts the displacement
from the original global coordinates to the local coordinates of the additional dampers; T
includes both planar and vertical transformations.

For the structural plane shown in Figure 1, let x and y be the global coordinates of
the plane, and let C; ; be the damper number. To achieve the interconversion between the
overall displacement of the plane and the displacement of each damper, we use the plane
conversion matrix Ts (Equation (3)).

01 —a
0 1 a
1 0 —b
i e
cd, 4
b y
0
~ Hcd 1 X cd,?2
b
Ccd, 3
A [ ——
L a L a |
1 4 7

Figure 1. Structural plane with dampers.

The rows T; in the matrix represent the positions of the dampers numbered
Cg1 ~ C44, and the columns represent the displacements in the x, y, and 0 directions, and
three DOFs in the damper arrangement. For example, if a unit displacement is applied
in the x-direction, the dampers numbered C; ; and C;, will not produce a displacement,
and the dampers numbered C; 3 and C; 4 will produce a unit displacement. Thus, the first

column of the transformation matrix is [O 01 1] T. The second and third columns of

the transformation matrixare [1 1 0 0] " and [—a a b —b] T, respectively.

For the vertical arrangement of the dampers, the conversion of the overall structural
displacement to the horizontal displacement under individual dampers can be represented
by the vertical conversion matrix T},

Ty = L @)
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Column i in matrix Ty is the unit displacement applied at layer i of the structure,
resulting in the displacement of the dampers in each layer.

The conversion matrix T of the multistory structure must consider both the planar T
and vertical T, conversion matrices. First, the overall displacement of the structural plane
must be converted into the displacement of the in-plane dampers by the plane conversion
matrix T, followed by the conversion of the displacement of the structure to the horizontal
displacement of the individual dampers by the vertical conversion matrix T). Therefore,
the elements in the plane conversion matrix T are multiplied by the vertical conversion
matrix T} to obtain the chunking matrix T (ki, kj), which constitutes the conversion matrix
T of the multilayer structure.

Therefore, the displacement d(t) of the local coordinates at the damper position can be
calculated using Equation (5) [26].

d(t) = Tx(t) ©)

Equation (1) is a second-order differential equation that describes the equations of
motion in terms of a system of first-order differential equations composed of state variables
by introducing the concepts of state vectors and spaces.

The state of the structure at any time can be represented by the velocity and displace-
ment at that time. Thus, the state variable Z(t) is introduced, and Equation (1) is expressed
in the form of Equation (6):

Z(t) = AZ(t) + Hag(t)

Z(0) = Zy;d(t) = DZ(t) ©)
where Z(t) = {x(t) o(t) }T, and the matrixes A, H, and D are calculated using
A 0 I
| -M 'k -M! [C+ Cy(cq)]
H— [ 0 ] )
—e
D=[T 0]

2.2. Lyapunov’s Equation in White Noise

Currently, the methods for solving the dynamic response of structures under random
vibrations include time-domain analysis and frequency-domain analysis, in which the
correlation function of the excitation is integrated in the time domain or the spectral density
function of the excitation is integrated in the frequency domain to obtain the correlation
function of the response. The time difference of the random process is 7, and T = 0
is the variance of the response under the smooth process. The Lyapunov equation can
be used to solve the variance of the response of the vibration system easily and quickly,
without integrating the correlation function or power spectral density. Compared with
deterministic seismic response analysis, the advantage of using the Lyapunov equation
for seismic response analysis of seismic control structures is that the seismic excitation is
a stochastic process, and the optimization scheme is not affected by individual seismic
waves.

For the ideal white noise excitation, because its mean square value is infinite (Figure 2),
which is physically impossible, and its probability density function can hardly be discussed,
the white noise can be considered as the limiting case of colored noise. While Y(t) is
assumed to be the stationary colored noise, its correlation function and power spectral
density are defined in Equation (8):

Ryy(t) = mSoexp(—p||)
_ _Sof? ®)
Syy(w) = 02+ 0?
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(a) Colored noise (b) white noise

Figure 2. Colored and white noises.

As shown in Figure 2, during |p| — oo, the colored noise Y(f) becomes the ideal white
noise, which is represented by W(t). The correlation function and power spectral density (9)
of W(t) are obtained by calculating the limits using Equation (8):

Rww () = 2mS06(T)
Sww(w) = So

©)

If the excitation acting on the MDOF system is the white noise vector W(t)W(t), its
mean value is zero, and the variance matrix is represented by Equation (10).

E[W(t))WT (t2)] = 27506 (t — t1) (10)

where Sy is the power spectrum matrix of the excitation; the diagonal elements s;; in the
matrix are the self-power spectral densities of each white noise; and the nondiagonal
elements are the mutual power spectral densities.

The state-space equations structured according to Equations (6) and (10) can be ex-
pressed in the form of Equation (11) with the same variable A as in Equation (7) and the

variable G = [0 I]T.
Z=AZ+GW (11)

Solving Equation (11), and when GW is zero, the general solution of the chi-square
differential equation in Equation (11) takes the form of Equation (12).

D(t,tg) = O(t — to) = eAlt7H0) (12)

Subsequently, the full solution of Equation (11) when H is not zero is

Z(t) = d(t, 1) Zo + /t:cb(t,s)f(s)ds (13)

Zy in Equation (12) is the initial condition at t = 3. Often, the initial condition is
independent of the excitation; therefore, the average value of the response can be obtained
based on Equation (13) as in Equation (14):

t
E[Z()] = D(t, to)E[Zo] +/t ®(t,5)E[f(s)]ds (14)
0
The correlation function matrix of the response is calculated using Equation (15).

Ryzz(t,t) = E[Z(t1)ZT (t2)]

= ®(t, to)Rzz (o, to) @7 (ta, to) + [y dsi [;2 D(t1,51)E[f (s1)f T (s2) @7 (£, 52)dss
= @(tl, to)Rzz(to, fo)@T(tz, t())

+ft21 dslftff D(t1,51)G(s1)E[W(s1)WT(52)]GT (s2) DT (t2,55)ds»

(15)
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where W(t) is the smooth white noise, its intensity function is D, and its autocorrelation
function is calculated using Equation (16).

Rwyw(s1,82) = E[W(s1)WT(s2)] = 2Spd(sy — 51) = D3(s5 — 51) (16)
Subsequently, Equation (15) becomes

Rzz(t,t2) = (1, to)Rzz(to, to) DT (t2, to)

17
[ dsy [ @(tr,51)G(s1)D8(s2 — 51)GT (s2) @T (b s2)dsz )

In Equation (17), by making t; = t, = t, the variance matrix of the response can be
obtained using

Q= E[ ()ZT( t)] = D(t, to)Rzz(to, to) DT (t, to)

[ ®(t,5)G(s)DGT(5) T (£, 5)ds (18)
Taking the derivative with respect to ¢, it becomes
. . T
Q=E[Z()Z" (1) + E[Z(H)Z (t)] .
= o[t to)RZZ(to, to) DT (t, to) + @(t, to)RZZ(to, to)® (tto) (19)

+ft (s)DGT (s)®T(t,s) ds+ﬁ 5s)G(s)DG' (s)® (t,s)ds
+q>(t t)G( )DGT( VDT (t,t)

Because Cb(t, to) = AD(t, ty), P(t, t) = I, the Lyapunov differential equation satisfied
by the variance matrix Q is

Q = @(t,to)Rzz(to, to)cDT(t to) +ff ' G(s)DGT(s)CDT(t,s)ds
+<1>(t,t0)RZZ(t0,t0)(D (t,to) +ft 5s)G(s)DGT (s)® (t,s)ds (20)
+@(t,t)G(t)DGT (1) DT (t, 1)
= AQ + QAT + GDGT

Equation (20) is called the Lyapunov equation. It reflects the nature of the variance
EZ(t) of the response Z. When the input excitation is white noise and the structural response
is smooth, the variance is not affected by time. Therefore, the equation can be solved under
white noise excitation. In this study, we primarily consider the computational analysis
under nonsmooth excitation and use the fine-integration method to solve it based on
Equation (20) for further derivation.

3. Stochastic Optimization Analysis of Dissipation Structures
3.1. Optimization Method for Dissipation Structures Based on Random Response

The actual ground motion is a nonstationary process. The stationary random process
excitation can be preliminarily analyzed for ground motions with long durations of strong
components.

In 1993, Inaudi first designed a passive vibration control of plane frame structures
using the Lyapunov equation [27]. During the design process, a friction damper was used to
optimize the damper, with the maximum mean square value of the interstory displacement
as the goal. Because the Lyapunov equation adopts white noise excitation, the bandwidth
of the actual ground motion input affected the optimization of dampers. For the same total
additional damping, the positions at which dampers are optimized under narrowband and
broadband excitations are different [28]. Thus, it is not appropriate to take the white noise
process as the approximate value of ground motion, but this scenario will not occur in the
optimization design based on the Lyapunov equation and time history. However, in some
cases, filtered white noise can also be used as an input for structures. At this point, matrices
A, H, and D in Equation (7) must be further modified.
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The steady-state response variance of the controlled interstory displacement can be
obtained using the following equation [26]:

P(t) = DQ(t)D" (21)

The elements on the diagonal of matrix P in Equation (21) are the mean square values
of the interstory displacement. In Equation (21), Q(t) is obtained by solving differential
Equation (20).

When the distribution of dampers is appropriate, the total damping required to satisfy
the damping requirements is smaller. Therefore, this section aims to determine the best
damping distribution scheme under white noise excitation to minimize the total damping
required for the structure while ensuring that the mean square value of the interstory
displacement of all floors of the frame is not larger than the given allowable value.

3.2. FSD Optimization

The FSD algorithm [29] is widely used to optimize the design of structures under dead
loads. FSD means that the stress in the member reaches the allowable stress of the material
such that the carrying capacity of the material is fully utilized. Generally, FSD is solved
using iterative methods. First, the member whose section area is known is analyzed to
obtain the maximum internal force. Second, the new section area of the member is solved
according to the design specification and allowable stress. The full stress of the member
under the most unfavorable load can be obtained using the above iterative process.

Similarly, to fully understand the role of dampers, we introduce the concept of the
full stress of members to the optimization of damping and its distribution to realize the
“full stress” of the mean square value of the interstory displacement of structures. During
the iterative process, the Lyapunov equation is used to calculate the mean square value of
the interstory displacement of the given additional damping structure, and the recursive
relation is used to redesign the additional damping of the structure. The above steps are
repeated until the full stress of the mean square value of the displacement is reached, as
shown in Equations (22) and (23):

1
itV =i (pil?)" 22)
pir = L @3)

ii

where ¢;;® is the ith component of the damping vector in the kth iteration, g is the con-
vergence parameter, pi;*) is the ith component of the performance index (with ¢;® as the
damping vector) in the ith iteration (see Equation (2) for the definition), p; ; is the component
in the ith column and ith row of the matrix P, and p?’ll.l is the prescribed limiting value. c;®
and pi;®) are values at the same position, namely the same story. Meanwhile, the selection
of the convergence parameter g will affect the calculation efficiency of this method. When
the g value is large, this method is more stable and converges more easily, but at a slow rate.
For linear problems, the g value can be 0.5; for nonlinear problems, a g value of 5 is more
appropriate [30].

3.3. Kanai—Iajimi Spectrum Excitation

The Kanai-Tajimi model, whose frequency is distributed unevenly, can better reflect
the frequency characteristics of actual ground motion [31]. The Kanai-Tajimi model as-
sumes that the power spectral density function of a bedrock earthquake is Sy, which is ideal
white noise with a mean value of zero. The upper soil layer of the bedrock is simplified as
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a linear single degree of freedom (SDOF), which filters the bedrock white noise. The power
spectral density function of this noise model can be represented by Equation (24) [32].

4 2,2 2
wg+4§gcugw

S(w) = 5
(wz - w§> +4G3w3w?

So,w € (—OO,—i-OO) (24)

From [33], the relationship between spectral intensity Sp and seismic intensity I can be
expressed as in Equation (25).

22,

So= 8
0 (1+44¢3)mw,

(0.4 x 2179) (25)

In Equation (25), Sy is the power spectral density of the bedrock white noise, which
reflects the intensity of seismic excitation; wq and ¢ are the characteristic frequency and
characteristic damping ratio, respectively, of the site, which are related to the hardness of
the site. The suggested values of wg and ;¢ are listed in Table 1 [34].

Table 1. Parameters of the Kanai-Tajimi spectrum.

Site Type Hard Soil Moderately Hard Soil Soft Soil
wg 169 165 109
Co 0.94 0.8 0.96

The Kanai-Tajimi spectrum, which considers that the spectrum characteristics of
ground motion are affected by the characteristics of the top soil layer and are close to those
of actual ground motion, is currently widely used. The Kanai-Tajimi spectrum reflects
the overall changing trend of the power spectral density function of ground motion [32].
When w is zero, the power spectral density function S(w) approaches the power spectral
density of white noise; however, the actual power spectrum should approach zero in this
case. Therefore, this model overestimates the low-frequency energy of the ground motion.
Thus, the results of the Kanai-Tajimi spectrum analysis of low-frequency structures are
unreasonable, and the model is only suitable for random seismic response analysis of
structures with middle and high natural frequencies.

The power spectral density function of the Kanai-Tajimi spectrum is essentially a filter
process of white noise, in which the bedrock layer covered by it is simplified to a linear
SDOF filter. The filtration equation is

ag(t) =iig(t) +iir(t)
itg + 28 wgity + wlitg = —ity(t (26)
8 8878 8§78 r
In Equation (26), ag(t) is the absolute acceleration of the ground, iig(t) is the relative
acceleration with respect to the bedrock, and 1, (t) is the acceleration of the bedrock, which
is assumed to be a zero-mean white noise process.

3.4. Lyapunov Differential Equation for Dissipation Structures under Nonstationary Excitation

Equation (20) is the Lyapunov equation under white noise excitation. Let
f(t) = g(t)W(t), f(t) be the uniform modulation evolving random excitation, and g(t)
be the slow-varying uniform modulation function with smooth Gaussian white noise.

Equation (27) is the Lyapunov differential equation that is satisfied by the variance
matrix Q of the structural response, and the variance matrix of the response can be obtained
by solving this differential equation.

Q= AQ+ QAT + GDGT (27)
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To solve this equation, we first set the constant term GDGT of the Lyapunov differential
equation to zero, and then the chi-square Lyapunov differential equation can be obtained.

Q=AQ+ QAT (28)

Taking the derivative of both sides with respect to t, Qs(t) is the particular solution
of Equation (27). Let J(s) = G(s)DG(s); therefore, when the initial value is not zero, the
solution of Equation (27) is

t
Q) = Qu(t) +Qs(t) = 2(HQ(1) + | d(t=2)]()P(t—2)'dz  (29)

to

When considering only the scenario in which Qp = 0 and when the initial value is not
zero, the equation can be solved separately and the superposition principle can be applied.
As the initial value is zero,

t
QW) = [ e(t=2))0(t -2 (30)
Because @(t) = eA!), &(t; + tp) = O(t;)P(ty); therefore, at t + T,

Qa+r)_,g t+r—ﬂ()@0+r—zﬂh+]“f (t+1—2)]2)P(t+1—2) dz
fo t—z (2)®(t — z) T dz(T)"

31
+f0 Pt t+z>cp( )sz Gl
(1)Q( T4 fo J(t+2)o(T z’)sz/
Slmllarly, the equation for the double step at 2f can be expressed as follows:
t
Q(2t) = (HQ(H)D(1)] +/ Ot — 2Nt +2)D(t — ) dz! (32)
0

When deriving the specific equation for time variance, the modulation functions
¢(t) =1 and g(t) = v/t should be considered. Assuming t < 0, g(t) = 0, the variance of the
response att = T,27,3T- - -.

(1) The modulation function is a constant 1.

When g(t) =1, G(t) and J(t) are constants, assuming J(f) = Jo, when t; = k1, Equation (30)
is transformed into

ty
Q) = [ @t~ (t —2)"dz 3)

Subsequently, when tj | = kT + T,

QO (ty1) = fOkH (e +T—2)o®(t+T—2)Tdz
= fOk D+ 17— 2)JoP(t +T—2) TdZ + fttk_H— (tr+T—2)JoP(tp + 7 — Z)TdZ

T T (34)
fok Dt — z)]O(D(tk —2)dzo(1)" + Jo @(t—2)Jo@(t— 2" d
=<P( 1)Q (h) (1) +Q0(1)
Similarly, the equation for the double step at 2t is as follows:
Q0 (2t) = @(t) Q) () 2(t)" + Q1 (t) (35)

(2) The modulation function is time-dependent.

When g(t) = v/t,J(t) = Jot, then at t, Equation (30) is transformed into

QI (k) = [ @t~ 2)ose(t ~ ) @)
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Subsequently, the integration equation for the equal step at t; + T is

QW (teyq) = fotk” Dty +1—2)]osP(t + T — z)sz
= (MW (E)S(D) + J§ DT =)ol + )b —)Td (@)
= o(r)Q (1)@ (x)" + HQO)(x) + Q) (x)

Subsequently, the corresponding equation for the double step is

QW (2t) = &(t) QW () (1) + 15QO (1) + QW () (38)

The above are calculation equations for the response variance when the modulation
functions are one and v/#; corresponding calculation equations can also be established for
other simple modulation functions to solve the variance matrix Q of the structural response.

4. Results and Discussion

In 1997, Takewaki [25] applied the minimum transfer function to optimize the energy
dissipation of a six-story plane shear frame (see Figure 3). All stories of the shear frame had
the same mass (my =mp = ... mg = 0.8 x 10° kg); the stiffness was evenly distributed in each
story (ky =kp = ... kg = 4.0 x 107 N/m); the structure’s damping ratio & = 2% for the first
six orders. To elaborate on the precise integral solution process of the Lyapunov differential
equation and confirm its feasibility, this frame was considered to have filtered white noise
suddenly applied on it. The Kanai-Tajimi spectrum and the Lyapunov differential equation
satisfied by the structural response variance matrix were precisely integrated to obtain the
variance matrix of the response.

Figure 3. Six-story plane frame.

After treatment using the static condensation method, the mass and stiffness matrices
of the structure were expressed as follows:
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SO oo O ®

OO OO o

O O O W oo

0O 0 0 8 —4 0 O 0 0

0O 00 —4 8 —4 0 00

0O 00 4 |0 —4 8 -4 0 7

8 0 0 x10*kg K= 0 0 4 8 4 0 x 10 N/m
0O 8 0 0 0 0 —4 8 4

0O 0 8 00 0 0 -4 4

Using the mass matrix M and stiffness matrix K, we calculated the vibration pattern
and frequency of each order of the structure. Given a structural damping ratio ¢s = 2%,
the Caughey damping coefficient were calculated. Finally, the damping matrix C of the
six-story frame was obtained as follows:

972 278 —047 —018 —0.10 —0.07
278 925 —296 —057 —025 —0.17
_ |-047 —296 915 -—303 —064 —035 .
C=1_018 —057 -303 908 -313 —o0g2 | X1 N-s/m
~010 —025 —0.64 —313 890 —3.60
007 —017 —035 —082 —360 6.12

If only the lateral horizontal displacement of the frame is considered, the excitation

matrix in the equation of motion is e = [1 1 11 1 1 ]T, and the displacement
transformation matrix is
1 0 0 0 0 0
-1 1 0 0 0 0
T— 0 -1 1 0 0 0
0 0 -1 1 0 0
00 0 -1 1 0
0 0 0 0 -1 1

If the structure is excited using the Sugakinai Kiyoshi model, and the modulation
function g(t) =1 when t > 0, then

A

f2

_|fs
f(t) = fi
fs

6

=8 x 10*

1
1
1 -
1
1

where the power spectral density function of ¢~ is given by Equation (21).

Assuming that the site is a hard-soil site, the characteristic frequency and characteristic
damping ratio were set as wgy= 15.6 rad /s and ¢= 0.64, respectively. The peak acceleration
of ground motion input in the original example was 0.1 g, and the corresponding seismic
intensity in the scale of seismic intensity was degree 7; thus, I = 7 and So= 0.007919 were
obtained using Equation (25). To achieve the accuracy of the calculation, the time step T
was set to 0.02 s. With a total of 400 steps, the total duration time for the calculation was 8 s.

First, the integration step T was equally divided into 2N parts, with N = 20 in general;
that is, 220 parts and 7 = 7/2N = 0.02/2?% and t = 7.

The initial value of the integral is the ®(17), Q(#) at 7 = 0.02/22°. Because the value
of 77 is small, the first few terms of the Taylor expansion ensure sufficient accuracy. The
Taylor expansion is calculated as follows:

Q(17) = In+Ta (39)
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T, = An+(An)* (I, + (Ag) /3 + (Ay)*/12)/2 (40)

where A is the same as in Equation (7), and I, is the 12-order unit matrix. Subsequently, the
initial value of Q(#) is obtained using Equation (33).

QO () ~ Joy + (AJo + JoAT )12 /2 + (Ao + 240 AT + JoAX ) /6 (1)
+(A3]g +3A%JgAT +3AJg AT 4 JoA3T )yt /24

Using Equation (35) for the double step and the initial value of the variance matrix
Q) = Q) (y), we obtain

QO = QO + (I, + T)QO) (I, + T,)" (42)
T, =T, x24T, xT,, t=2xt

After iterating the above equation 20 times, the variance matrix Q of the response
at T = 0.02 can be obtained. To avoid numerical ill-conditioning, we iterate the above
equation 10 times; (I, + T,) is replaced by @, in the last 10 iterations, and the iterative
T, =Ts x24T, x Ty is changed to &, = &, x &, thus obtaining the final Q(O) (0.02).

This is the integration process for calculating the variance matrix of the response at
7. Subsequently, the response variance matrix at 27, 37, ... (until 4007) was calculated
using (34) to obtain the variance matrix of displacement att=8s. Fork=1,2,3 ... 399, the
following iterative equation was executed:

Q1 = QO (1) + & (1) QO (1) (43)

where the initial value is Q;(® = Q()(0.02), and the response variance matrix of the
structure is calculated as Q400(0).

The time-dependent displacement variance curve obtained during the calculation
process is shown in Figure 4. The figure shows that the displacement variance of each layer
tends to be stationary at f = 8 s. Here, the displacement variance value of each layer is

{0.0063 0.0219 0.0426 0.0642 0.0829 0.0944 }T.

x10°3
0.10 T T T T T T T
—=— first floor
—— second floor L N .

o, 008k \——third floor | .
E —— fourth floor
(0] -
e fifth floor | .
£ 006 sixth floor i
g ‘
=
£
o 0.04 -
(]
=
oL
.2
D -

0.02 -

0.00 1 1 1

0 5 6 7 8

Time/s

Figure 4. g(t) = 1: Time-dependent displacement variance.

The displacement variance tends to be stationary at t = 8 s; therefore, the mean square
value of the controlled interstory displacement at this time is used as the target function
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of optimization. The variance matrix is substituted into Equation (21) to calculate the
steady-state covariance of the controlled interstory displacement:

0.0063 0.0052 0.0041 0.0030 0.0020 0.0010
0.0052 0.0052 0.0041 0.0031 0.0020 0.0010
0.0041 0.0041 0.0042 0.0031 0.0021 0.0010
0.0030 0.0031 0.0031 0.0032 0.0021 0.0011
0.0020 0.0020 0.0021 0.0021 0.0022 0.0011
0.0010 0.0010 0.0010 0.0011 0.0011 0.0011

where the elements on the diagonal of matrix P are the mean square values of the controlled
interstory displacement. The mean square value of the displacement is expressed as follows:

P 0.0063
P22 0.0052
P33 . 0.0042
Paa ~ ) 0.0032
P55 0.0022
Pe,6 0.0011

The additional damping matrix in the next iteration derived using
Equations (22) and (23) is:

() = [25516 21133 1.6987 12927 0.8839 0.4598]" x 10°N-s/m.

The final optimization results are shown in Figures 5 and 6. Comparing the mean
square values of the interstory displacements before and after the additional damping
optimization, we observe that before optimization, the mean square values of the displace-
ments of each layer of the structure vary significantly. After optimization, the mean square
value of displacement of each layer of the structure is significantly reduced, and the mean
square value curve of interstory displacement tends to be uniform. Therefore, the full stress
design of the mean square value of interstory displacement of each layer can be achieved
when the total additional damping is certain.

After dissipation optimization using precise integration based on the Lyapunov dif-
ferential equation, the curve of the mean square values of the interstory displacement
in Figure 6 is perpendicular to the coordinate axis, which perfectly achieves the fully
stressed design of the mean square value of the interstory displacement, and the results are
compared with the methods in other studies.

The basic data of the model and optimized additional damping ratio are used to
build a finite element model, and the model is subjected to time-history analysis to extract
calculated results, such as acceleration and displacement angles. By comparing the obtained
interlayer drift ratios (Figure 7) and floor accelerations (Figure 8) of the uncontrolled
and damped frame under different response calculation methods, we observe that the
optimization based on the Lyapunov differential equation and the optimization based on
the method in [25] are the same in structure and excitation. Only the calculation method of
the response variance matrix is different, and the optimized interstory drift ratios almost
completely overlap, which verifies the correctness and feasibility of the precise integration
of differential equations when calculating the response variance matrix.
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Precise Integration of Differential Equation

Z | | Takewaki

Floor
[0S ]

> 3 4 5 x10°
Damping (N-s/m)

Figure 5. Six-story shear frame: distribution of damping coefficient by different response calculation
methods [25].

—— Frame
—/— Precise Integration
—&— Takewaki

001 002 003 004 005
Mean square value of interlayer displacement (m?)

Figure 6. Six-story shear frame: mean squared interstory drifts before and after optimization [25].

The above consideration is the optimization of the structure under smooth-colored-
noise excitation at g(tf) = 1. The model used in the calculation is always in an elastic
state, and for elastic models, the effect of considering the descent phase in the modulation
function on the calculation results is relatively small. If the modulation function is replaced
with g(t) = /1, the response variance matrix of the structure under a nonsmooth process
can be calculated using the fine integration of the Lyapunov differential equation, and the
structure is optimized for damping.
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(] & —— Frame
—— Takewaki

5 —— Precise Integration
L4
=]
)
=

3

2

0.005 0.010 0.015 0.020 0.025
Drift

Figure 7. Six-story shear frame: Story drifts by different response calculation methods [25].

—{— Frame
6 /| —A— Takewaki
—— Precise Integration

wn

Floor

6 8 10

Acceleration(m/s?)

Figure 8. Six-story shear frame: Accelerations by different response calculation methods [25].

The initial value of the integral @ () is calculated using Equations (39) and (40), and
Q(n) can be obtained using Equation (36).

QW (y) ~ Jor?/2 + (Ao + JOZT) 13/6+ (Ao + 2AJ0A" + JoA- )*/24  (44)

Subsequently, using Equation (38) for the double step of the modulation function
¢(t) = \/t, we obtain

QM = QW 4 (I + T)QW (In +Ta) "+ x QO (45)
T, =T, x24T, xT,, t=2xt

where Q(0) is the response variance matrix at g(t) = 1. To avoid numerical ill conditioning,
we can iterate the above equation 10 times; (I, + T,) in the above equation is replaced by @,
in the last 10 iterations, and the iterative T, = T, < 2 4+ T, x T, is changed to @, = &, X P,
thus obtaining the final Q(°)(0.02).

The response variance matrix at 27, 37, ... (until 4007) is calculated using the equal
step integration Equation (37) to obtain the variance matrix of displacement at t = 8 s. For
k=1,2,3... 399, the iterative equation below is executed.

The calculation results are shown in Figure 9. When t > 1, the response variance
increases rapidly and is strongly nonstationary. Therefore, time ¢ for the response variance
matrix affects the final optimization of the damping. The optimization results for different
values of t are shown in Table 2.
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x10°?

—=—story |
12 | | story 2 i
——story 3 ”
1o k| story 4 .
—+—story 5

2

Displacement varianceof each layer/m”

0.8 |

0.6

0.4

0.2

0.0

Time/s

Figure 9. g(t) = \/t: time-dependent displacement variance.

Table 2. Optimization of additional damping.

Ca (10° N-s/m)

Time (s)

Fl F2 F3 F4 F5 Fé6
8 4.1674 2.7957 1.1702 0.5070 0.2856 0.0741
16 4.1848 2.8171 1.1666 0.4948 0.2734 0.0632
20 4.1881 2.8212 1.1659 0.4925 0.2711 0.0611
30 4.1925 2.8266 1.1649 0.4895 0.2681 0.0584
50 4.1959 2.8308 1.1642 0.4871 0.2658 0.0562
100 4.1984 2.8339 1.1636 0.4853 0.2641 0.0546
500 4.2004 2.8364 1.1631 0.4840 0.2628 0.0533
1000 4.2007 2.8367 1.1630 0.4838 0.2626 0.0532
2000 4.2008 2.8369 1.1630 0.4837 0.2625 0.0531
4000 4.2009 2.8369 1.1630 0.4836 0.2625 0.0531
5000 4.2009 2.8369 1.1630 0.4836 0.2625 0.0531
8000 4.2009 2.8370 1.1630 0.4836 0.2625 0.0531
10,000 4.2009 2.8370 1.1630 0.4836 0.2625 0.0530

The calculation results are shown in Figure 10. Owing to the nonstationary excitations,
the optimization results are affected by time. Nevertheless, the distribution of the additional
damping changes slightly and tends to be stable over time.

x10°
401 storyl- - - - story2

=l story3----- story4
@ Brg e story 5 story6
<
2030}
F = [
I
g
= I R
)
= 10}
=]
2 st
2

6 L
2O e B}

4

s T

20 30 40 ’ 5000 10,000
Time/s

Figure 10. g(t) = \/t: optimization of additional damping.
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5. Conclusions

In this paper, a structural state-space equation satisfying Lyapunov’s equation under
white noise excitation is derived. Subsequently, the equation is combined with the full stress
algorithm to derive a damper optimization process for a damping structure under stochastic
excitation. Thereafter, the Kanai-Tajimi spectrum excitation is introduced, and the process
for the Lyapunov differential equation of the stochastic excitation under the modulation
function g(t) = 1 and g(t) = v/t is derived. Finally, the results of the optimal damping
assignment under the two modulation functions are calculated using a numerical example.

(1) The equation of motion for dissipation structures is rewritten as the state equation,
and the Lyapunov equation used to solve the random seismic response under white noise
excitation is deduced; subsequently, the stochastic optimization of damper positions is
achieved using the “full stress” of the mean square value of the displacement as the
optimization objective.

(2) Based on the filter equation of the Kanai-Tajimi spectrum, the corresponding
Lyapunov equation is established, with its autocorrelation function as the known quantity,
achieving the response solution of the dissipation system under colored-noise excitation, the
random response solution of dissipation structures under Kanai-Tajimi spectrum excitation,
and the stochastic optimization of damper positions.

(3) The extended order vector is introduced to establish the Lyapunov differential
equation under evenly modulated random excitation, providing a basis for subsequent
optimization design. The precise integration process of the Lyapunov differential equation
is deduced, and the Lyapunov differential equation satisfies the random response variance
matrix, which is directly solved using precise integration for modulation functions g(t) =1
and g(t) = +/t. Taking a six-story non-eccentric plane frame as an example, the calculated
results are compared with those reported in the literature to verify the feasibility and
effectiveness of the proposed method.

This study focused on the optimization method of the energy dissipation structure
considering random excitation. Nevertheless, the case model in this study is a simple
two-dimensional frame that considers only the shear stiffness of the structure and neglects
the bending stiffness. Further research on models that consider bending stiffness is required.
Furthermore, this study used a relatively simple modulation function, which is only suitable
for elastic structures. To obtain optimized results for plastic structures, a more complex
modulation function that considers the descent phase should be used for analysis. These
are the significant limitations of this model.
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