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$�5HTXLUHPHQWV�(QJLQHHULQJ�EDVHG�$SSURDFK�IRU�'HILQLQJ�D�6\VWHP�0RGLILFDWLRQ�
3URFHVV�GXULQJ�$LUFUDIW�2SHUDWLRQ�

:DVKLQJWRQ�&DUYDOKR�7ULFRWH�5HVHQGH��/XtV�*RQ]DJD�7UDEDVVR��DQG�0DULQD�0HQGRQoD�1DWDOLQR�=HQXQ�

'HSDUWPHQW�RI�0HFKDQLFDO�(QJLQHHULQJ��,QVWLWXWR�7HFQROyJLFR�GH�$HURQiXWLFD��,7$���6mR�-RVp�GRV�&DPSRV��6mR�
3DXOR�%UD]LO�

(�PDLO��ZDVKLQJWRQWULFRWH#JPDLO�FRP��JRQ]DJD#LWD�EU��PDULQD�QDWDOLQR#KRWPDLO�FRP

$EVWUDFW�
)URP� WKH� V\VWHPV� HQJLQHHULQJ� VWDQGSRLQW�� DQ� DLUFUDIW� PD\� EH� FRQVLGHUHG� D� FRPSOH[� V\VWHP�
FRQVLVWLQJ�RI�PXOWLSOH�VXEV\VWHPV�RSHUDWLQJ�LQ�DQ�LQWHJUDWHG�PDQQHU��ZLWKLQ�VHYHUDO�RSHUDWLRQDO�
HQYLURQPHQWV��'XULQJ�WKH�RSHUDWLRQ��GHYLDWLRQV�IURP�WKH�GHVLJQ�PD\�DULVH�GXH�WR�WKH�LQWHUDFWLRQ�
DPRQJ� WKH� DLUFUDIW� VXEV\VWHPV� DQG� WKHLU� HQYLURQPHQWV�� 6XFK� GHYLDWLRQV� UHTXLUH� WKH� DLUFUDIW�
PDQXIDFWXUHU�WR�UHGHVLJQ�D�VXEV\VWHP�LQ�RUGHU�WR�REWDLQ�D�VROXWLRQ�RI�KLJK�HIIHFWLYHQHVV�DQG�DYRLG�
DGGLWLRQDO� FRVWV� RI� D� VHFRQG� UHZRUN�� 7KLV� SDSHU� SUHVHQWV� D� UHTXLUHPHQWV� HQJLQHHULQJ�EDVHG�
DSSURDFK� WR� GHILQH� RU� PRGLI\� D� SURFHVV� LQ� ZKLFK� DQ� DLUFUDIW� VXEV\VWHP� LV� UHGHVLJQHG�� 7KH�
DSSURDFK� LV� FRPSULVHG�RI� VHYHQ� VWHSV��ZKLFK� LQFOXGH� WKH� VWDNHKROGHU�� IXQFWLRQDO� DQG�SK\VLFDO�
DQDO\VHV�SUHYLRXVO\�SUHVHQWHG�LQ�WKH�WRWDO�YLHZ�IUDPHZRUN��7KH�SURSRVHG�DFWLYLWLHV�DOVR�LQFOXGH�
GHILQLQJ�WKH�PHDVXUHV�RI�HIIHFWLYHQHVV��0R(V���DV�ZHOO�DV�D�YDOLGDWLRQ�DQG�YHULILFDWLRQ��9	9��
VWUDWHJ\�IRU�ERWK�WKH�V\VWHP�DQG�WKH�UHTXLUHPHQWV��7KH�SUHVHQW�ZRUN�KLJKOLJKWV�WKH�LPSRUWDQFH�RI�
UHTXLUHPHQWV�GHILQLWLRQ�DQG�PDQDJHPHQW�GXULQJ�D�PRGLILFDWLRQ� WKDW�RFFXUV�DW�DQ�DGYDQFHG�OLIH�
F\FOH�VWDJH��7KH�VWHSV�SUHVHQWHG�PD\�EH�VHHQ�DV�JXLGHOLQHV�HLWKHU�WR�PRGLI\�RU�GHILQH�D�SURFHVV��
7KHUHIRUH�� WKH� ZD\� HDFK� VWHS� LV� GHSOR\HG� GHSHQGV� XSRQ� WKH� FRPSOH[LW\� RI� WKH� V\VWHP� DQG�
RUJDQL]DWLRQDO�LVVXHV��$�FDVH�VWXG\�KDV�EHHQ�FDUULHG�RXW�WR�HYLGHQFH�WKH�SHUIRUPDQFH�GLIIHUHQFH�
EHWZHHQ�D�V\VWHP�PRGLILFDWLRQ�SURFHVV�FXUUHQWO\�XVHG�DW�DQ�DHURVSDFH�FRPSDQ\�DQG�WKH�SURFHVV�
PRGLILHG�ZLWK�WKH�DSSURDFK�SUHVHQWHG�KHUHLQ��7KH�RXWFRPH�VKRZV�WKDW� WKH�QHZ�SURFHVV�ZRXOG�
SRWHQWLDOO\�UHGXFH�WKH�SUHYLRXVO\�IRXQG�SUREOHPV�E\�DURXQG������DQG�LW�LV�EHOLHYHG�WKDW�WKLV�ILJXUH�
ZRXOG�EH�HYHQ�JUHDWHU�LI�WKH�SURFHVV�ZHUH�DFWXDOO\�LPSOHPHQWHG��

.H\ZRUGV��V\VWHPV�PRGLILFDWLRQ��UHTXLUHPHQWV�HQJLQHHULQJ��FRPSOH[�V\VWHPV

� ,QWURGXFWLRQ�
$� V\VWHP� FDQ� EH� GHILQHG� DV� DQ� LQWHJUDWHG� VHW� RI� HOHPHQWV��
VXEV\VWHPV�� RU� DVVHPEOLHV� WKDW� DFFRPSOLVK� D� GHILQHG�
REMHFWLYH�� 7KH� WHUP� HOHPHQWV� UHIHUV� WR� KDUGZDUH�� VRIWZDUH��
ILUPZDUH�� SURFHVVHV�� SHRSOH�� LQIRUPDWLRQ�� WHFKQLTXHV��
IDFLOLWLHV��VHUYLFHV��DQG�RWKHU�VXSSRUW�HOHPHQWV��6\VWHPV�DUH�
RUJDQL]HG� LQWR�D� KLHUDUFK\��FRQVLVWLQJ�RI� V\VWHPV�HOHPHQWV��
ZKLFK�FDQ�EH�EURNHQ�GRZQ�LQWR�QHZ�V\VWHP�HOHPHQWV�XQWLO�DQ�
DWRPLF�OHYHO�>�@��$�V\VWHP�LV�FRQVLGHUHG�FRPSOH[�ZKHQ�WKH�
LQWHUDFWLRQ� EHWZHHQ� LWV� FRPSRQHQWV� FDQ� JLYH� ULVH� WR� ODUJH�
HYHQWV�WKDW�FDQQRW�EH�ORFDWHG�EDFN�LQ�WKH�SURSHUWLHV�RU�PLFUR�
OHYHO�EHKDYLRXU�RI� WKH�FRPSRQHQWV��7KHVH�HPHUJHQW�HIIHFWV�
DUH�UHDOO\�GLIILFXOW�WR�IRUHVHH�>�@��$Q�DLUFUDIW�ILWV�WKH�GHILQLWLRQ�
RI�D�FRPSOH[�V\VWHP�DQG��LQ�WKLV�SDSHU��LW�ZDV�FRQVLGHUHG�WKH�
KLJKHU�OHYHO�V\VWHP��

(YHQ� WKRXJK� WKH� DLUFUDIW� OLIH� F\FOH� SUHVHQWV� LWV� VWDJHV� LQ� D�
FKURQRORJLFDO� VHTXHQFH�� DV� VKRZQ� LQ� ILJ�� ��� VHYHUDO�
RSHUDWLRQDO�HQYLURQPHQWV�DQG�V\VWHPV�LQWHUDFWLRQV�PD\�OHDG�
WR� WKH� QHFHVVLW\� RI� PRGLI\LQJ� VRPH� VXEV\VWHPV� DW� DQ�
DGYDQFHG� OLIH� F\FOH� VWDJH�� 7KXV�� GHVSLWH� DOO� GHYHORSPHQW�

HIIRUW�� WKH� UHGHVLJQ� RI� DLUFUDIW� VXEV\VWHPV� PD\� EH� QHHGHG�
GXULQJ�DLUFUDIW�RSHUDWLRQ��

0RGLI\LQJ�D�V\VWHP�DW�DQ�DGYDQFHG�OLIH�F\FOH�VWDJH�LPSOLHV�D�
KLJKHU� ILQDQFLDO� LPSDFW� >�@�� 7KHUHIRUH�� LW� LV� H[WUHPHO\�
LPSRUWDQW�WR�KDYH�D�SURFHVV�WKDW�HQDEOHV�WKH�GHYHORSPHQW�RI�
VXFFHVVIXO� VROXWLRQV�� DYRLGLQJ� DGGLWLRQDO� FRVWV� RI� D� VHFRQG�
UHZRUN�� %HVLGHV� WKH� ILQDQFLDO� DVSHFW�� D� SRVVLEOH� VHFRQG�
UHZRUN�FRXOG�DOVR�DGYHUVHO\�DIIHFW�FXVWRPHU�VDWLVIDFWLRQ�DQG��
FRQVHTXHQWO\��WKH�FRUSRUDWH�LPDJH��

)LJXUH����$LUFUDIW�OLIH�F\FOH�VWDJHV��$GDSWHG�IURP�>�@��

:KHQ� WKH� RSHUDWRU�� H�J�� DLUOLQHV� IRU� FRPPHUFLDO� DYLDWLRQ��
UHSRUWV� D� V\VWHP� IDLOXUH� WR� WKH� DLUFUDIW� PDQXIDFWXUHU�� WKH�
FRPSDQ\� QHHGV� WR� LQWHUQDOL]H� WKH� SUREOHP� E\� LQYROYLQJ� D�

�K/�
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PXOWLGLVFLSOLQDU\�WHDP�WR�VXSSRUW�WKH�FXVWRPHU�DQG�WR�GHVLJQ�
D�VROXWLRQ�RI�KLJK�HIIHFWLYHQHVV��$OWKRXJK�WKH�ZD\�LQ�ZKLFK�
WKH� LVVXH� LV� LQWHUQDOL]HG� GHSHQGV� RQ� WKH� RUJDQL]DWLRQDO�
VWUXFWXUH� RI� WKH� FRPSDQ\�� WKH� HQJLQHHUV� DUH� WKH� SURFHVV�
VWDNHKROGHUV� UHVSRQVLEOH� IRU� WKH� V\VWHP�UHGHVLJQ��7KXV�� WKH�
DFWLYLWLHV� WR� EH� SHUIRUPHG� E\� WKH� HQJLQHHUV� VKDOO� EH� ZHOO�
VWUXFWXUHG�DQG�IRFXV�RQ�SUREOHP�VROYLQJ��7KLV�SDSHU�XVHV�WKH�
UHTXLUHPHQWV� HQJLQHHULQJ�� ZKLFK� LV� D� VXEVHW� RI� V\VWHPV�
HQJLQHHULQJ�� WR� GHILQH� D� V\VWHP�PRGLILFDWLRQ� SURFHVV� WR� EH�
DSSOLHG�GXULQJ�DLUFUDIW�RSHUDWLRQ��

� 5HTXLUHPHQWV�HQJLQHHULQJ�EDVHG�DSSURDFK�
7KH� UHTXLUHPHQWV� HQJLQHHULQJ�EDVHG� DSSURDFK� SUHVHQWHG�
KHUHLQ� PDNHV� XVH� RI� WZR� IUDPHZRUNV�� WKH� WRWDO� YLHZ�
IUDPHZRUN� DQG� WKH� IUDPHZRUN� IRU� D� VXIILFLHQW� VHW� RI�
UHTXLUHPHQWV� �6&R5H�� � >�@� >�@�� 7KH� IRUPHU� ZDV� EXLOW� E\�
FRPELQLQJ� WKH� FRQFHSWV� RI� ERWK� V\VWHPV� DQG� FRQFXUUHQW�
HQJLQHHULQJ�� 7KH� ODWWHU� LV� EDVHG� RQ� WKH� IRUPHU�� EXW� LW�
HPSKDVL]HV�WKH�GHILQLWLRQ�RI�D�VXIILFLHQW�VHW�RI�UHTXLUHPHQWV��
,QVWHDG�RI� FRYHULQJ� WKH�ZKROH� OLIH� F\FOH� RI� WKH� V\VWHP�� WKH�
VFRSH� RI� WKLV� ZRUN� IRFXV� RQ� DQ� DGYDQFHG� OLIH� F\FOH� VWDJH��
7KXV�� WKH� WKUHH�GLPHQVLRQDO� DQDO\VLV� SUHVHQWHG� LQ� WKH� WRWDO�
YLHZ� IUDPHZRUN� ZDV� WDLORUHG� WR� ILW� WKH� PRGLILFDWLRQ� RI� D�
V\VWHP�DW�WKH�RSHUDWLRQ�VWDJH��7KH�VWDNHKROGHU��IXQFWLRQDO�DQG�
SK\VLFDO� DQDO\VLV�� L�H�� WKH� WKUHH�GLPHQVLRQDO� DQDO\VLV�� LV�
SHUIRUPHG� IRFXVLQJ� RQ� WKH� SUREOHPV� UHSRUWHG� E\� WKH�
FXVWRPHUV�LQ�RUGHU�WR�REWDLQ�D�VXIILFLHQW�VHW�RI�UHTXLUHPHQWV��
6RPH�DXWKRUV�GHIHQGHG�WKDW�WKH�VHW�RI�UHTXLUHPHQWV�PXVW�EH�
FRPSOHWH�>�@��$V�LW�PD\�EH�GLIILFXOW�WR�LGHQWLI\�FRPSOHWHQHVV��
WKH� WHUP� VXIILFLHQW�ZDV�SUHVHQWHG� LQ� WKH� IUDPHZRUN�6&R5H�
DQG�LW�LV�XVHG�KHUH��

7KH�V\VWHP�PRGLILFDWLRQ�SURFHVV�SURSRVHG�LV�VKRZQ�LQ�ILJ�����
(DFK� VWHS� FRQWDLQV� VHYHUDO� DFWLYLWLHV� WKDW� JXLGH� WKH�
GHYHORSPHQW�RI�D�VROXWLRQ�RI�KLJK�HIIHFWLYHQHVV��7KH�ILUVW�ILYH�
VWHSV�DUH�DGDSWHG�IURP�WKH�WRWDO�YLHZ�IUDPHZRUN��7KH�SURFHVV�
DOVR� LQFOXGHV� DFWLYLWLHV� LQYROYLQJ� WKH� RUJDQL]DWLRQ� RI� WKH�
UHTXLUHPHQWV� LQWR� D� KLHUDUFK\� DQG� WKH� GHILQLWLRQ� RI� D�
YHULILFDWLRQ�DQG�YDOLGDWLRQ�VWUDWHJ\� IRU�ERWK� WKH� V\VWHP�DQG�
WKH�UHTXLUHPHQWV��

�
)LJXUH����7KH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

7KH� SURFHVV� SUHVHQWHG� LQ� ILJ�� �� FDQ� EH� DSSOLHG� WR� PRGLI\�
V\VWHPV�RI�GLIIHUHQW�OHYHOV�RI�FRPSOH[LW\��:KHQ�WKH�DLUFUDIW�
LV�DQDO\VHG�DV�WKH�KLJKHU�OHYHO�V\VWHP��LW�FDQ�EH�EURNHQ�GRZQ�
LQWR� IOLJKW� FRQWUROV�� DYLRQLFV�� SURSXOVLRQ�� HQYLURQPHQWDO�
FRQWURO�� LQWHULRU� V\VWHPV�� DPRQJ� RWKHUV�� 7KHVH� V\VWHPV� DUH�
DLUFUDIW� VXEV\VWHPV� DQG� DOO� RI� WKHP� DUH� VXEMHFWHG� WR�
PRGLILFDWLRQV�LQ�DQ�DGYDQFHG�OLIH�F\FOH�VWDJH��7KH�FRPSOH[LW\�
RI� WKH� PRGLILFDWLRQ� ZLOO� GHSHQG� RQ� WKH� FRPSOH[LW\� RI� WKH�
V\VWHP�� WKXV� WKH� VHYHQ� VWHSV� RI� WKH� V\VWHP� PRGLILFDWLRQ�
SURFHVV�PXVW�EH�DGDSWHG�DFFRUGLQJ� WR� WKLV�FRPSOH[LW\�� ,W� LV�
HTXDOO\�LPSRUWDQW�WR�DGDSW�WKH�SURFHVV�WDNLQJ�LQWR�DFFRXQW�WKH�
VWDNHKROGHUV¶� EDFNJURXQG� DQG�RU� FRPSDQ\� VWDQGDUGV�� (DFK�
VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�LV�GHWDLOHG�KHUHDIWHU��

��� )LUVW�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�
7KLV�VWHS�FRQVLVWV�RI�UHYLVLWLQJ�WKH�PLVVLRQ�RI�WKH�V\VWHP��LWV�
OLIH� F\FOH� DQG� WKH� VFRSH� RI� WKH� GHYHORSPHQW� HIIRUW�� 7KH�
PLVVLRQ�RI�WKH�V\VWHP�VWDWHV�LWV�SXUSRVH�RU�UHDVRQ�RI�EHLQJ�DQG�
JXLGHV�WKH�LQWHJUDWHG�SURFHVV�>�@��$OWKRXJK�WKH�PLVVLRQ�RI�WKH�
V\VWHP�LV�RIWHQ�GHILQHG�DW�WKH�EHJLQQLQJ�RI�WKH�OLIH�F\FOH��WKH�
SURFHVV� SURSRVHV� UHYLVLWLQJ� WKH� PLVVLRQ� GXULQJ� D� V\VWHP�
UHGHVLJQ�VR�WKDW�WKH�UHTXLUHPHQWV�WKDW�JXLGH�WKH�PRGLILFDWLRQ�
RI�WKH�V\VWHP�DUH�DOLJQHG�ZLWK�WKH�PLVVLRQ��7KH�VFRSH�RI�WKH�
GHYHORSPHQW�HIIRUW�HYLGHQFHV�RWKHU�OLIH�F\FOH�VWDJHV�LQ�ZKLFK�
WKH� GHYHORSPHQW� RUJDQL]DWLRQ� KDV� SDUWLDO� RU� WRWDO�
UHVSRQVLELOLW\�>�@���

,Q� WKLV� VWHS�� WKH� DEVWUDFWLRQ� OHYHO� RI� V\VWHP� KLHUDUFK\� LV�
GHILQHG�DQG�DOO�VXEVHTXHQW�DQDO\VHV�VKDOO�EH�SHUIRUPHG�IRU�DOO�
OD\HUV�RI� WKH�KLHUDUFK\��:KHQ�GHILQLQJ� WKH�PLVVLRQ�DQG� OLIH�
F\FOH�RI�DQ�DLUFUDIW�VXEV\VWHP��WKH\�DUH�ZLWKLQ�WKH�PLVVLRQ�DQG�
OLIH�F\FOH�RI�KLJKHU�OHYHO�V\VWHPV��7KHUHIRUH��LW�PD\�EH�PRUH�
LQWHUHVWLQJ� WR� GHILQH� WKHVH� FRQFHSWV� IRU� WKH� KLJKHU�OHYHO�
V\VWHP���

(YHQ�WKRXJK�WKLV�SDSHU�IRFXV�RQ�WKH�RSHUDWLRQDO�VWDJH�RI�WKH�
OLIH�F\FOH��WKLV�LV�QRW�WKH�RQO\�VWDJH�WR�EH�FRQVLGHUHG�GXULQJ�
DQDO\VLV�� 6RPH� SUREOHPV� WKDW� RFFXU� LQ� RSHUDWLRQ� FDQ� EH�
UHODWHG� WR�SURGXFWLRQ� LVVXHV� DQG�PD\�DOVR�RFFXU�GXULQJ� WKH�
PDLQWHQDQFH�RI�WKH�V\VWHP��+HQFH��LW� LV� LPSRUWDQW�WR�GHILQH�
WKH�VWDJHV�WR�EH�DQDO\VHG��DV�ZHOO�DV�WKHLU�GLIIHUHQW�VFHQDULRV��
ZKLFK� DUH� HLWKHU� WKH� GHFRPSRVLWLRQ� RI� D� VWDJH� RU� WKH�
DOWHUQDWLYHV� LQ� HDFK� VWDJH� �� H�J�� SUHYHQWLYH� DQG� FRUUHFWLYH�
PDLQWHQDQFH� >�@�� 7KH� DFWLYLWLHV� ZLWKLQ� WKH� ILUVW� VWHS� DUH�
SUHVHQWHG�LQ�ILJ�����

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�ILUVW�VWHS�

��� 6HFRQG�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

,Q�WKLV�VWHS��WKH�VWDNHKROGHU�DQDO\VLV�LV�SHUIRUPHG��LQ�ZKLFK�
WKH� V\VWHP� DQG� RUJDQL]DWLRQ� VWDNHKROGHUV� DUH� LGHQWLILHG� IRU�
HDFK�OHYHO�RI�V\VWHP�KLHUDUFK\�DQG�IRU�HDFK�VWDJH�RI�WKH�OLIH�
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F\FOH��6WDNHKROGHU�FRQFHUQV�DUH�XVHG�WR�GHILQH�WKH�VWDNHKROGHU�
UHTXLUHPHQWV�>�@��$OO�UHTXLUHPHQWV�PXVW�EH�ZULWWHQ�IROORZLQJ�
D�VWDQGDUG�VR�WKDW�WKH\�DUH�HDVLO\�DQG�HTXDOO\�XQGHUVWRRG�E\�
DOO� SURFHVV� VWDNHKROGHUV�� 2QH� ZD\� RI� VWDQGDUGLVLQJ� WKH�
ODQJXDJH� XVHG� IRU� UHTXLUHPHQWV� LV� XVLQJ� ERLOHUSODWHV�
WKURXJKRXW� WKH� SURFHVV� >�@�� $OO� DFWLYLWLHV� FRQWDLQHG� LQ� WKH�
VHFRQG�VWHS�DUH�VKRZQ�LQ�ILJ�����

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�VHFRQG�VWHS�

7KH� GHILQLWLRQ� RI� VWDNHKROGHU� UHTXLUHPHQWV� LV� ZLWKLQ� WKH�
SUREOHP� GRPDLQ�� LQ� ZKLFK� DQ\� UHIHUHQFH� WR� D� SDUWLFXODU�
VROXWLRQ�LV�DYRLGHG�LQ�RUGHU�WR�DOORZ�WKH�HQJLQHHUV�WR�GHYLVH�
WKH�EHVW�VROXWLRQ�ZLWKRXW�SUHFRQFHLYHG�LGHDV��)XQFWLRQDO�DQG�
SK\VLFDO�FKDUDFWHULVWLFV�RI�WKH�V\VWHP�DUH�GHILQHG�DIWHUZDUGV�
LQ� WKH� VROXWLRQ� GRPDLQ� DQG� DUH� VWDWHG� WKURXJK� V\VWHP�
UHTXLUHPHQWV�DQG�DUFKLWHFWXUDO�GHVLJQ�>�@��

��� 7KLUG�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

)URP� WKH� V\VWHP� DQG� RUJDQL]DWLRQ� VWDNHKROGHUV� DQG� WKHLU�
FRQFHUQV��WKH�0R(V�DQG�WKHLU�DFFHSWDQFH�FULWHULD�DUH�GHILQHG��
DV�VKRZQ�LQ�ILJ�����7KH�0R(V�PHDVXUH�KRZ�WKH�V\VWHP�PHHWV�
WKH�VWDNHKROGHU�UHTXLUHPHQWV�>�@��

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�WKLUG�VWHS�

��� )RXUWK�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�
7KH�IXQFWLRQDO�DQDO\VLV�LV�ZLWKLQ�WKH�VROXWLRQ�GRPDLQ�DQG�LW�LV�
SHUIRUPHG� LQ� WKLV� VWHS�� 7KH� HQYLURQPHQW� HOHPHQWV� WKDW�
LQWHUDFW�ZLWK�WKH�V\VWHP�DUH�LGHQWLILHG��DV�ZHOO�DV�LQIRUPDWLRQ�
�,1)��� PDWHULDO� �0$7��� DQG� HQHUJ\� �(15�� H[FKDQJHG�
EHWZHHQ� WKHVH� HOHPHQWV� DQG� WKH� V\VWHP�� 7KH� IXQFWLRQDO�
FRQWH[W�GLDJUDPV�DUH�PDGH�IRU�WKH�V\VWHP�DQG�RUJDQL]DWLRQV�
IRU�HDFK�OLIH�F\FOH�VWDJH�XQGHU�DQDO\VLV��)RU�WKH�V\VWHP��HDFK�
KLHUDUFK\�OHYHO�PXVW�EH�FRQVLGHUHG�>�@��

7R�FRPSOHWHO\�UHSUHVHQW�WKH�V\VWHP�IXQFWLRQLQJ��WKH�V\VWHPV�
HQJLQHHUV¶�DFWLYLWLHV�DOVR�LQFOXGH�GRLQJ�WKH�OLVW�RI�HYHQWV��WKH�
IXQFWLRQDO�VWUXFWXUH�GLDJUDP��DQG�WKH�VWDWH�WUDQVLWLRQ�GLDJUDP��
7KLV�ZD\��DW�WKH�HQG�RI�WKLV�VWHS��WKH�HQJLQHHUV�ZLOO�EH�DEOH�WR�
NQRZ� WKH� HQYLURQPHQW� HOHPHQWV� WKDW� LQWHUDFWV� ZLWK� WKH�
V\VWHP��WKH�ZD\�LQ�ZKLFK�WKH�LQWHUDFWLRQV�RFFXU��DV�ZHOO�DV�WKH�
IXQFWLRQV�DQG�VWDWHV�RI�WKH�V\VWHP��:LWK�DOO�WKLV�LQIRUPDWLRQ��
WKH�ILUVW�VXEVHW�RI�V\VWHP�UHTXLUHPHQWV�LV�ZULWWHQ��,Q�WKLV�VWHS��
WKH� LQWHUIDFH� UHTXLUHPHQWV� DPRQJ� WKH� V\VWHP� DQG�

HQYLURQPHQW�HOHPHQWV�DUH�FDSWXUHG��$OO�DFWLYLWLHV�FRQWDLQHG�
LQ�WKLV�VWHS�DUH�OLVWHG�LQ�ILJ�����

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�IRXUWK�VWHS�

��� )LIWK�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

7KH� SK\VLFDO� DQDO\VLV� FRQVLVWV� RI� PDNLQJ� WKH� DUFKLWHFWXUH�
FRQWH[W� GLDJUDP� E\� LGHQWLI\LQJ� WKH� SK\VLFDO� FRPSRQHQWV�
UHVSRQVLEOH�IRU�WKH�H[FKDQJH�RI�,1)��0$7�DQG�(15�EHWZHHQ�
WKH� V\VWHP� DQG� WKH� HQYLURQPHQW� HOHPHQWV� >�@�� 7KH� VHFRQG�
VXEVHW�RI�V\VWHP�UHTXLUHPHQWV�LV�GHILQHG��7KH�DFWLYLWLHV�WR�EH�
SHUIRUPHG�LQ�WKLV�VWHS�DUH�SUHVHQWHG�LQ�ILJ�����

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�ILIWK�VWHS�

��� 6L[WK�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

$W�WKLV�SRLQW��DOO�VWDNHKROGHUV�DQG�V\VWHPV�UHTXLUHPHQWV�ZLOO�
KDYH�EHHQ�GHILQHG��7KXV��LW�LV�QHFHVVDU\�WR�RUJDQL]H�DOO�WKHVH�
UHTXLUHPHQWV� LQWR� D� XQLTXH� KLHUDUFK\�� DOORZLQJ� FRUUHFW�
UHTXLUHPHQWV� WUDFHDELOLW\�� DV� VKRZQ� LQ� ILJ�� ��� 6WDNHKROGHU�
UHTXLUHPHQWV� DUH� DW� WKH� KLJKHVW� OHYHO� DQG� WKHUH� LV� QR�
KLHUDUFKLFDO� GLIIHUHQFH� DPRQJ� WKHP�� 2Q� WKH� RWKHU� KDQG��
V\VWHP�UHTXLUHPHQWV�DUH�RUJDQL]HG�DFFRUGLQJ� WR� WKH� V\VWHP�
KLHUDUFK\��7KH�KLJKHVW�OHYHO�V\VWHP�UHTXLUHPHQWV�DUH�OLQNHG�
WR�VWDNHKROGHU�UHTXLUHPHQWV��

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�VL[WK�VWHS�

,I� WKH� V\VWHP�EHLQJ�PRGLILHG�ZDV�GHYHORSHG� LQ� DFFRUGDQFH�
ZLWK�D�UHTXLUHPHQWV�EDVHOLQH�DW�WKH�GHYHORSPHQW�VWDJH��D�QHZ�
EDVHOLQH�VKDOO�EH�FUHDWHG�WR�DGG�WKH�QHZ�VHW�RI�UHTXLUHPHQWV�
REWDLQHG�LQ�WKLV�VWHS��,I�D�QHZ�UHTXLUHPHQW�LV�HTXLYDOHQW�WR�DQ�
H[LVWLQJ�RQH�DQG�WKH�UHSRUWHG�SUREOHPV�VKRZ�WKDW�WKH�V\VWHP�
GLG� QRW� PHHW� WKLV� UHTXLUHPHQW�� LW� LQGLFDWHV� WKDW� WKH� V\VWHP�
DQG�RU�UHTXLUHPHQWV�ZHUH�QRW�FRUUHFWO\�YHULILHG�DQG�YDOLGDWHG��
WKXV� DQ� DGHTXDWH� 9	9� VWUDWHJ\� PXVW� EH� GHILQHG�� $�
WUDFHDELOLW\� DQDO\VLV� VKDOO� DOVR� EH�SHUIRUPHG� WR� LGHQWLI\� WKH�
OLQNV�EHWZHHQ�WKH�QHZ�UHTXLUHPHQWV�DQG�H[LVWLQJ�RQHV��,I�DQ�
H[LVWLQJ� UHTXLUHPHQW� LV� DIIHFWHG�� WKH� QHHG� WR� PRGLI\��
UHYDOLGDWH�DQG�UHYHULI\�WKDW�UHTXLUHPHQW�PXVW�EH�DVVHVVHG��
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��� 6HYHQWK�VWHS�RI�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV�

,Q�WKLV�VWHS��D�9	9�VWUDWHJ\�LV�GHILQHG�IROORZLQJ�WKH�DFWLYLWLHV�
VKRZQ� LQ� ILJ�� ��� 9DOLGDWLRQ� RI� D� UHTXLUHPHQW� FRQVLVWV� RI�
HQVXULQJ�WKDW�WKH�UHTXLUHPHQW�LV�MXVWLILHG�DQG�UHOHYDQW�WR�WKH�
VWDNHKROGHUV� QHHGV�� 9DOLGDWLQJ� D� V\VWHP� PHDQV� WR�
GHPRQVWUDWH� WKDW� LW� PHHWV� WKH� UHTXLUHPHQWV�� PLVVLRQ� RU�
EXVLQHVV� SURILOH� RI� WKH� VWDNHKROGHUV�� DV� ZHOO� DV� WKHLU�
RSHUDWLRQDO�VFHQDULRV��7KH�VWDNHKROGHUV�VKDOO�EH�LQYROYHG�LQ�
WKH�YDOLGDWLRQ�SURFHVV��9HULI\LQJ�D�UHTXLUHPHQW�LV�WR�FKHFN�WKH�
ZD\� LW� LV� ZULWWHQ� DQG� WKH� DSSOLFDWLRQ� RI� LWV� GHVLUHG�
FKDUDFWHULVWLFV�� VXFK� DV� XQDPELJXLW\�� FRQVLVWHQF\��
FRPSOHWHQHVV�� XQLTXHQHVV�� WUDFHDELOLW\�� YHULILDELOLW\�� DPRQJ�
RWKHUV��9HULI\LQJ�D�V\VWHP�LV�WKH�DFWLYLW\�RI�FKHFNLQJ�ZKHWKHU�
LWV� FKDUDFWHULVWLFV� RU� SURSHUWLHV� DUH� LQ� DFFRUGDQFH� ZLWK�
UHTXLUHPHQWV��DUFKLWHFWXUH�DQG�GHVLJQ�>�@��

�
)LJXUH����,QSXWV��DFWLYLWLHV�DQG�RXWSXWV�RI�WKH�VHYHQWK�VWHSV�

� &DVH�VWXG\�
7KH�SURFHVV�RI�PRGLI\LQJ�DQ�LQWHULRU�V\VWHP�LV�GLIIHUHQW�IURP�
RWKHU�V\VWHPV�LQ�WHUPV�RI�PHDVXULQJ�FXVWRPHUV¶�SHUFHSWLRQ��
6WDNHKROGHU� FRQFHUQV� DERXW� LQWHULRU� V\VWHPV�� H�J�� FRQFHUQV�
LQYROYLQJ� DSSHDUDQFH� DQG� FRPIRUW� DVSHFWV�� DUH� RIWHQ�
TXDOLWDWLYH��ZKLFK�PDNHV�PHDVXULQJ�WKH�HIIHFWLYHQHVV�RI�WKH�
VROXWLRQ�D�GLIILFXOW�DQG�WLPH�FRQVXPLQJ�WDVN��

7KLV� SDUWLFXODULW\� RI� LQWHULRU� V\VWHPV� FDQ� PDNH� WKH�
VWDQGDUGL]DWLRQ� RI� WKH� V\VWHP� PRGLILFDWLRQ� SURFHVV� PRUH�
GLIILFXOW��DQG�WKH�SURFHVV�EHFRPHV�GHSHQGHQW�RQ�WKH�H[SHUWLVH�
RI�LWV�VWDNHKROGHUV��,Q�RUGHU�WR�DYRLG�WKLV�GHSHQGHQFH�DQG�WR�
H[HPSOLI\� WKH� DSSURDFK� SUHVHQWHG� LQ� WKLV� SDSHU�� D� IROGLQJ�
WDEOH� LQVWDOOHG� RQ� DQ� H[HFXWLYH� DLUFUDIW� ZDV� FKRVHQ� WR� EH�
DQDO\VHG� LQ� WKH� FDVH� VWXG\�� 6RPH� FXVWRPHUV� KDYH� UHSRUWHG�
SUREOHPV�LQ�WKH�IROGLQJ�WDEOH�RI�DQ�H[HFXWLYH�DLUFUDIW�DIWHU�WKH�
PRGLILFDWLRQ�RI� WKH� V\VWHP�WKURXJK� WKH�$6�,6�SURFHVV��7KH�
SUREOHPV� ZHUH� PRVWO\� UHODWHG� WR� GDPDJH� WR� WKH� ILQLVKLQJ�
PDWHULDO� DQG� WR� LVVXHV� LQYROYLQJ� WKH� IXQFWLRQDOLW\� RI� WKH�
PHFKDQLVP��

7KH� FXUUHQW� V\VWHP� PRGLILFDWLRQ� SURFHVV�� L�H�� WKH� $6�,6�
SURFHVV��XVHG�WR�PRGLI\�WKH�IROGLQJ�WDEOH�KDV�EHHQ�DGDSWHG�E\�
RQH� RI� WKH� DXWKRUV� WR� LQFOXGH� WKH� VHYHQ� VWHSV� SUHYLRXVO\�
SUHVHQWHG� LQ� ILJ�� ��� 7KH� $6�,6� SURFHVV� ZDV� PRGHOOHG�
DFFRUGLQJ� WR� D� PHWKRGRORJ\� WKDW� GLYLGH� SURFHVV� PRGHOOLQJ�
LQWR� WKUHH� SKDVHV�� GDWD� FROOHFWLRQ�� GHILQLWLRQ� RI� WKH� $6�,6�
PRGHO��DQG�YDOLGDWLRQ�RI�WKH�PRGHO��7KH�ILUVW�SKDVH�FRQVLVWV�
RI�GHILQLQJ�WKH�JRDO�DQG�WKH�GHWDLO�OHYHO�RI�WKH�PRGHO��DV�ZHOO�
DV�DQDO\VLQJ�WKH�SURFHVV��7KH�VHFRQG�SKDVH�LQYROYHV�VHOHFWLQJ�
WKH�PRGHOOLQJ�WRROV�DQG�GHILQLQJ�WKH�$6�,6�SURFHVV�GHVLJQ��,Q�
WKH� WKLUG� SKDVH�� WKH� PRGHO� LV� WHVWHG� DQG�� LI� QHHGHG�� VRPH�
PRGLILFDWLRQV�DUH�PDGH�>�@��7KH�$6�,6�SURFHVV�GHILFLHQFLHV�
ZHUH� LGHQWLILHG� IURP� WKH� LQIRUPDWLRQ� REWDLQHG� IURP� WKH�

LQWHUYLHZV� ZLWK� WKH� SURFHVV� VWDNHKROGHUV� DQG� IURP� D� YDOXH�
DQDO\VLV�RI�HDFK�DFWLYLW\��7KH�GHILFLHQFLHV�ZHUH�SULRULWL]H�LQ�D�
JUDYLW\�� XUJHQF\� DQG� WHQGHQF\� �*87�� PDWUL[� DQG� WKH�
DFWLYLWLHV� UHODWHG� WR� WKHP� ZHUH� UHSODFHG� E\� WKH� VHYHQ�
UHTXLUHPHQWV�GULYHQ�VWHSV��7KH�PHWKRGRORJ\�XVHG�KHUHLQ� WR�
PRGHO� D� V\VWHP� PRGLILFDWLRQ� SURFHVV� LQWHJUDWHV� SURFHVV�
PRGHOOLQJ� ZLWK� UHTXLUHPHQWV� HQJLQHHULQJ� LQ� WKH� 72�%(�
SURFHVV�GHILQLWLRQ��7KLV�PHWKRGRORJ\�LV�VKRZQ�LQ�ILJ������

�
)LJXUH�����0HWKRGRORJ\�XVHG�WR�PRGHO�WKH�$6�,6�DQG�72�

%(�SURFHVVHV�

7KH�DFWLYLWLHV�RI�WKH�72�%(�SURFHVV�KDYH�EHHQ�FDUULHG�RXW�E\�
RQH�RI�WKH�DXWKRUV�WR�VLPXODWH�WKH�DFWLYLWLHV�WR�EH�SHUIRUPHG�
E\� WKH�HQJLQHHUV� LI� WKH�SURFHVV�ZHUH�DFWXDOO\� LPSOHPHQWHG��
$IWHU� WKDW�� WKH� VHW� RI� UHTXLUHPHQWV� REWDLQHG�ZDV� FRPSDUHG�
DJDLQVW� WKH� UHSRUWHG� SUREOHPV�� VKRZLQJ� WKDW� WKH� 72�%(�
SURFHVV� DGGUHVVHG� VHYHUDO� SUREOHPV� WKDW� KDYH� QRW� EHHQ�
LGHQWLILHG�WKURXJK�WKH�$6�,6�SURFHVV��

7KH�RXWFRPHV�RI�HDFK�VWHS�IRU�WKH�IROGLQJ�WDEOH�LQ�RSHUDWLRQ�
DUH�SUHVHQWHG�KHUHDIWHU��$FFRUGLQJ� WR� WKH� V\VWHP�KLHUDUFK\��
WKH� IROGLQJ� WDEOH� FDQ� EH� FRQVLGHUHG� D� VXEV\VWHP� RI� WKH�
LQWHULRU��ZKLFK�LQ�WXUQ�LV�D�VXEV\VWHP�RI�WKH�DLUFUDIW��DV�VKRZQ�
LQ�ILJ������

�
)LJXUH�����6\VWHP�KLHUDUFK\�

��� 6\VWHP�PLVVLRQ��OLIH�F\FOH�DQG�VFRSH�RI�GHYHORSPHQW�
HIIRUW�

,Q�WKLV�FDVH�VWXG\��WKH�PLVVLRQ�KDV�EHHQ�GHILQHG�LQ�WKH�VHFRQG�
OHYHO� RI� WKH� KLHUDUFK\�� EHFDXVH� WKH� IROGLQJ� WDEOH�PLVVLRQ� LV�
ZLWKLQ� WKH� LQWHULRU� PLVVLRQ�� ZKLFK� LV� WR� SURYLGH� FRPIRUW��
SUDFWLFDOLW\�� HQWHUWDLQPHQW� DQG� VDIHW\� WR� SDVVHQJHUV� IURP�
VWDUW� WR� ILQLVK� RI� WKH� WULS�� $V� WKH� OLIH� F\FOH� RI� DQ� DLUFUDIW�
LQFOXGHV�DOO� LWV� VXEV\VWHPV�� WKH�HQJLQHHU�FDQ�XVH� WKH� VWDJHV�
SUHYLRXVO\� SUHVHQWHG� LQ� ILJ�� ��� 7KH� UHVSRQVLELOLW\� IRU� WKH�
GHYHORSPHQW�RI�LQWHULRU�V\VWHPV�LV�VKDUHG�EHWZHHQ�WKH�DLUFUDIW�
PDQXIDFWXUHU�DQG�WKH�LQWHULRU�VXSSOLHU��7KXV��ERWK�FRPSDQLHV�
DUH� FRQVLGHUHG� GHYHORSPHQW� RUJDQL]DWLRQV�� 7KH� DLUFUDIW�
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PDQXIDFWXUHU� DOVR� SDUWLFLSDWHV� VROHO\� RU� SDUWLDOO\� LQ� WKH�
SURGXFWLRQ�� FHUWLILFDWLRQ�� WUDLQLQJ� DQG� PDLQWHQDQFH� VWDJHV��
FKDUDFWHUL]LQJ�LWV�EURDG�VFRSH�RI�WKH�GHYHORSPHQW�HIIRUW��

��� 6WDNHKROGHU�DQDO\VLV�

%DVHG�RQ�ERLOHUSODWHV�DYDLODEOH� LQ� WKH� OLWHUDWXUH� >�@� >�@�� WKH�
UHTXLUHPHQW�ERLOHUSODWHV�VKRZQ�LQ�7DEOH���KDYH�EHHQ�GHILQHG�
DQG�XVHG� LQ�ZULWLQJ� UHTXLUHPHQWV��7KH�SODFHKROGHUV�DUH� WKH�
SDUWV�WKDW�YDU\�IURP�UHTXLUHPHQW�WR�UHTXLUHPHQW��

7DEOH����5HTXLUHPHQW�ERLOHUSODWHV�IRU�WKH�FDVH�VWXG\�

'RPDLQ� %RLOHUSODWH�

3UREOHP� 7KH� �VWDNHKROGHU� W\SH!� VKDOO� EH� DEOH� WR�
�FDSDELOLW\!�

:KLOH� �RSHUDWLRQDO� FRQGLWLRQ!�� WKH�
�VWDNHKROGHU� W\SH!� VKDOO� EH� DEOH� WR�
�FDSDELOLW\!«�

� «� ZLWKLQ� �SHUIRUPDQFH!� RI�
� �HYHQW!�

� «� DW� OHDVW� �TXDQWLW\!� WLPHV� SHU�
� �XQLW���� WLPH!�

� «�IRU�D�SHULRG�RI�DW�OHDVW��TXDQWLW\!�
� �XQLW�WLPH!�

6ROXWLRQ� 7KH��V\VWHP!�VKDOO��QRW���V\VWHP�UHVSRQVH!�

:KHQ� �RSWLRQDO� SUHFRQGLWLRQ!� �WULJJHU!��
WKH� �V\VWHP!� VKDOO� �QRW�� �V\VWHP�������������������������
UHVSRQVH!�

,I��RSWLRQDO�SUHFRQGLWLRQV�WULJJHU!��WKHQ�WKH�
�V\VWHP!�VKDOO��QRW���V\VWHP�UHVSRQVH!�

:KLOH��LQ� DQ� VSHFLILF� VWDWH!�� WKH��V\VWHP!�
VKDOO��QRW���V\VWHP�UHVSRQVH!�

:KHUH��IHDWXUH� LQ� LQFOXGHG!�� WKH��V\VWHP!�
VKDOO��QRW���V\VWHP�UHVSRQVH!�

�

)LJXUHV����DQG����VKRZ�WKH�FRQWH[W�GLDJUDP�RI� WKH�DLUFUDIW�
LQWHULRU�DQG�WKH�IROGLQJ�WDEOH�LQ�RSHUDWLRQ��UHVSHFWLYHO\��7KH�
HOHPHQWV�RI�WKH�GLDJUDP�DUH�WKH�VWDNHKROGHUV�RI�WKH�V\VWHP�LQ�
RSHUDWLRQ�DQG�WKHLU�FRQFHUQV�DUH�OLVWHG�LQ�EXOOHW�SRLQWV��

�
)LJXUH�����6WDNHKROGHUV�RI�WKH�DLUFUDIW�LQWHULRU�LQ�RSHUDWLRQ�

DQG�WKHLU�FRQFHUQV�

�

�
)LJXUH�����6WDNHKROGHUV�RI�WKH�IROGLQJ�WDEOH�LQ�RSHUDWLRQ�

DQG�WKHLU�FRQFHUQV�

7KURXJK� WKH� GLDJUDPV� RI� ILJ�� ��� DQG� ���� WZR� UHTXLUHPHQWV�
ZHUH� REWDLQHG� IURP� WKH� VWDNHKROGHU� SDVVHQJHU� DQG� KLV�KHU�
FRQFHUQ�DERXW�WKH�IXQFWLRQDOLW\�DQG�OX[XULRXV�DSSHDUDQFH�RI�
WKH� V\VWHP�� $V� WKHVH� FRQFHUQV� DUH� WKH� VDPH� IRU� ERWK� WKH�
DLUFUDIW�LQWHULRU�DQG�WKH�IROGLQJ�WDEOH��WKH�UHTXLUHPHQWV�ZHUH�
VWDWHG� IRU� WKH� KLJKHU� OHYHO� V\VWHP�� VR� DQ\� RWKHU� LQWHULRU�
VXEV\VWHP�VKRXOG�DOVR�PHHW�WKHVH�UHTXLUHPHQWV���7KHUHIRUH��
QR� GLIIHUHQWLDWLRQ� ZDV� PDGH� EHWZHHQ� KLHUDUFK\� OHYHOV� IRU�
VWDNHKROGHU� UHTXLUHPHQWV�� 7KH� UHTXLUHPHQWV� ZHUH� VWDWHG� DV�
IROORZV���
�

x 7KH�SDVVHQJHU�VKDOO�EH�DEOH�WR�XVH�DOO�DLUFUDIW�LQWHULRU�
IHDWXUHV� RQ� DOO� IOLJKWV� �W\SH� RI� UHTXLUHPHQW��
FDSDELOLW\���

x 7KH�SDVVHQJHU�VKDOO�EH�DEOH�WR�IHHO�VDWLVILHG�ZLWK�WKH�
DSSHDUDQFH� RI� WKH� DLUFUDIW� LQWHULRU� �W\SH� RI�
UHTXLUHPHQW��FDSDELOLW\���

��� 0R(V�

7DEOH� �� VKRZV� WKH� 0R(V� GHILQHG� IURP� WKH� SDVVHQJHU¶V�
FRQFHUQV� DERXW� WKH� UHVLVWDQFH� RI� WKH� IROGLQJ� WDEOH�� 7KHVH�
0R(V� LOOXVWUDWHV� WKH� SDUWLFXODULW\� RI� LQWHULRU� V\VWHPV� LQ�
TXDQWLI\LQJ� FXVWRPHUV¶� SHUFHSWLRQ�� 7KH� FRQFHSW� RI� QR�
SHUPDQHQW�GDPDJH�PD\�YDU\�IURP�FXVWRPHU�WR�FXVWRPHU�DQG�
WKH�QXPEHU�RI�F\FOHV�FDQ�EH�GHILQHG�EDVHG�RQ�IOLJKW�GDWD�DQG�
ODERUDWRU\� WHVWV��ZKLFK�PXVW� FRQVLGHU� WKH� FRQWDPLQDWLRQ� RI�
WKH�ILQLVKLQJ�PDWHULDO�E\�VXEVWDQFHV�FRQWDLQHG�LQ�GULQNV�DQG�
IRRGV��7KH�QRUPDO� FRQGLWLRQV�RI� XVH�GHILQHG� LQ� WKH� FULWHULD�
PXVW�EH�ZHOO�GHILQHG�DQG�GRFXPHQWHG��

7DEOH����0R(V�IRU�WKH�IROGLQJ�WDEOH�

0R(� &ULWHULRQ�

5HVLVWDQFH�WR�
VFUDWFKLQJ�

1R� SHUPDQHQW� VFUDWFKHV� RQ� WKH� ILQLVKLQJ�
PDWHULDO� DIWHU� ;� F\FOHV�� XQGHU� QRUPDO�
FRQGLWLRQV�RI�XVH�

5HVLVWDQFH�WR�
SUHVVXUH�
PDUNV�

1R� SHUPDQHQW� GLPSOHV� LQ� WKH� ILQLVKLQJ�
PDWHULDO� DIWHU� ;� F\FOHV�� XQGHU� QRUPDO�
FRQGLWLRQV�RI�XVH�

6WDLQ�
UHVLVWDQFH�

1R� SHUPDQHQW� VWDLQV� RQ� WKH� ILQLVKLQJ�
PDWHULDO� DIWHU� ;� F\FOHV� XQGHU� QRUPDO�
FRQGLWLRQV�RI�XVH�
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$EUDVLRQ�
UHVLVWDQFH�

1R� QRLVH� LQGLFDWLQJ� DEUDVLRQ� RI� WKH�
FRPSRQHQWV� RI� WKH� PHFKDQLVP� DIWHU� ;�
F\FOHV��XQGHU�QRUPDO�FRQGLWLRQV�RI�XVH�

��� )XQFWLRQDO�DQDO\VLV�
)LJXUHV����DQG����VKRZ�WKH� IXQFWLRQDO�FRQWH[W�GLDJUDP�IRU�
WKH�LQWHULRU�DQG�IROGLQJ�WDEOH�LQ�RSHUDWLRQ��UHVSHFWLYHO\��7KH�
DQDO\VLV�KDV�EHHQ�SHUIRUPHG�IRU�ERWK� OHYHOV�RI�KLHUDUFK\� WR�
SURSHUO\� FDSWXUH� WKH� LQWHUIDFH� UHTXLUHPHQWV� EHWZHHQ� WKH�
IROGLQJ�WDEOH�DQG�WKH�V\VWHPV�WKDW�LQWHUDFW�DQG�LQWHUIHUH�LQ�LWV�
RSHUDWLRQ�� ,Q� WKH� GLDJUDPV�� WKH� GLUHFWLRQ� RI� WKH� DUURZV�
LQGLFDWHV� WKH� GLUHFWLRQ� LQ� ZKLFK� (15� DQG� 0$7� DUH�
H[FKDQJHG� EHWZHHQ� WKH� V\VWHP� XQGHU� DQDO\VLV� DQG� RWKHU�
V\VWHPV�RU�VWDNHKROGHUV��

�

�
)LJXUH�����)XQFWLRQDO�FRQWH[W�GLDJUDP�IRU�WKH�DLUFUDIW�

LQWHULRU�LQ�RSHUDWLRQ�

�
)LJXUH�����)XQFWLRQDO�FRQWH[W�GLDJUDP�IRU�WKH�IROGLQJ�WDEOH�

LQ�RSHUDWLRQ�

7DEOH� �� SUHVHQWV� WKH� OLVW� RI� HYHQWV� WR� LGHQWLI\� WKH� V\VWHP�
IXQFWLRQV��7KH�IXQFWLRQDO�VWUXFWXUH�GLDJUDP�UHODWHG�WR�WKH�OLVW�
RI� HYHQWV� LV� VKRZQ� LQ� ILJ�� ���� ZKHUHDV� WKH� VWDWH� WUDQVLWLRQ�
GLDJUDP�LV�VKRZQ�LQ�ILJ������

7DEOH����(YHQW�OLVW�WR�LGHQWLI\�V\VWHP�IXQFWLRQV�

6\VWHP�LQ�RSHUDWLRQ�

6\VWHP�VWLPXOXV� 6\VWHP�UHVSRQVH�

���8VHU�SUHVV�WKH�OLG� ���7KH�V\VWHP�RSHQV�WKH�OLG�

��� 8VHU� SUHVV� WKH� WDEOH�
ERDUG�

���7KH�V\VWHP�SDUWLDOO\�OLIWV�
WKH�WDEOH�ERDUG�

��� 8VHU� SXOO� XS� WKH� WDEOH�
ERDUG�

��� 7KH� V\VWHP� ORFNV� WKH�
WDEOH� ERDUG� ZKHQ� LW� LV�
FRPSOHWHO\�UHOHDVHG�

��� 8VHU� PRYHV� WKH� WDEOH�
ERDUG�GRZQ�

��� 7KH� V\VWHP� ORFNV� WKH�
WDEOH�ERDUG�KRUL]RQWDOO\�

��� 8VHU� XQIROGV� WKH� WDEOH�
ERDUG�

��� 7KH� V\VWHP� ORFNV� WKH�
RXWHU�SDUW�RI�WKH�WDEOH�ERDUG�
KRUL]RQWDOO\�

��� 8VHU� PDNHV� XVH� RI� WKH�
WDEOH�

��� 7KH� V\VWHP� ZLWKVWDQGV�
XVHU�LPSRVHG�ORDGV�

���8VHU�IROGV�WKH�RXWHU�SDUW�
RI�WKH�WDEOH�ERDUG�

��� 7KH� V\VWHP� UHWUDFWV� WKH�
RXWHU�SDUW�RYHU�WKH�LQQHU�SDUW�
RI�WKH�WDEOH�ERDUG�

��� 8VHU� UDLVHV� WKH� WDEOH�
ERDUG� WR� WKH� XSULJKW�
SRVLWLRQ�

���7KH�V\VWHP�RSHQV�WKH�OLG�

��� 8VHU� VWRZV� WKH� WDEOH�
ERDUG�

��� 7KH� V\VWHP� ORFNV� WKH�
WDEOH� ERDUG� LQVLGH� WKH�
FRQVROH�

����8VHU�FORVHV�WKH�OLG� ����7KH�V\VWHP�LV�QRW�LQ�XVH�

�

�
)LJXUH�����)XQFWLRQDO�VWUXFWXUH�GLDJUDP�RI�WKH�IROGLQJ�WDEOH�

�
)LJXUH�����6WDWH�WUDQVLWLRQ�GLDJUDP�RI�WKH�IROGLQJ�WDEOH�

7KH�IROORZLQJ�UHTXLUHPHQWV�KDYH�EHHQ�LGHQWLILHG�WKURXJK�WKH�
IXQFWLRQDO�DQDO\VLV��

x :KLOH�XQGHU�QRUPDO�FRQGLWLRQV�RI�XVH�� WKH�DLUFUDIW�
LQWHULRU�VKDOO�RSHUDWH�IRU�;�F\FOHV�ZLWKRXW�GDPDJH�WR�
WKH� ILQLVKLQJ� PDWHULDO� �W\SH� RI� UHTXLUHPHQW��
IXQFWLRQDO���

x :KLOH�XQGHU�QRUPDO�FRQGLWLRQV�RI�XVH�� WKH�DLUFUDIW�
LQWHULRU�VKDOO�RSHUDWH�IRU�;�F\FOHV�ZLWKRXW�GDPDJLQJ�
LWV�IXQFWLRQDOLW\��W\SH�RI�UHTXLUHPHQW��IXQFWLRQDO���
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x :KLOH�EHLQJ�VWRZHG�E\�WKH�XVHU��WKH�WDEOH�VKDOO�QRW
KDYH�LWV�PRYHPHQW�EORFNHG�E\�FRQWDFW�EHWZHHQ�DQ\
SDUWV��W\SH�RI�UHTXLUHPHQW��LQWHUIDFH�FRQVWUDLQW��

x :KHQ�WKH�WDEOH�ERDUG�UHDFKHV�D�SRVLWLRQ�RI��;���<���
WKH� OLG� VKDOO� EH� LQ� YHUWLFDO� SRVLWLRQ� ������ �W\SH� RI
UHTXLUHPHQW��LQWHUIDFH��

x :KLOH� WKH� WDEOH� LV� VWRZHG�� WKH� WDEOH� VKDOO�QRW�KDYH
FRQWDFW�EHWZHHQ�SDUWV�ZLWK�ILQLVKLQJ�PDWHULDO��W\SH
RI�UHTXLUHPHQW��FRQVWUDLQW��

x :KLOH�WKH�WDEOH�LV�VWRZHG��WKH�RXWHU�SDUW�RI�WKH�WDEOH
ERDUG�VKDOO�QRW�KDYH�FRQWDFW�ZLWK� WKH� LQQHU�SDUW�RI
WKH� WDEOH� ERDUG� �W\SH� RI� UHTXLUHPHQW�
LQWHUIDFH�FRQVWUDLQW��

x 7KH� WDEOH� VKDOO�QRW�KDYH�FRQWDFW�EHWZHHQ� LWV�PHWDO
SDUWV� DQG� ILQLVKLQJ� PDWHULDO� �W\SH� RI� UHTXLUHPHQW�
LQWHUIDFH�FRQVWUDLQW��

x :KLOH�WKH�WDEOH�LV�VWRZHG��WKH�WDEOH�ERDUG�VKDOO�QRW
KDYH� FRQWDFW� ZLWK� WKH� PHFKDQLVP� �W\SH� RI
UHTXLUHPHQW��LQWHUIDFH�FRQVWUDLQW��

5HJDUGLQJ� WKH� W\SH�RI� UHTXLUHPHQW�� WKH� UHTXLUHPHQWV� DERYH�
ZHUH�FODVVLILHG�DV� LQWHUIDFH�UHTXLUHPHQWV�EHFDXVH� WKH\�VWDWH�
WKH�IXQFWLRQDO�UHODWLRQVKLSV�WKDW�H[LVW�DPRQJ�WKH�IROGLQJ�WDEOH�
HOHPHQWV��5HTXLUHPHQWV�ZKRVH� WH[W�FRQWDLQV� VKDOO�QRW�KDYH�
DOVR�EHHQ�FODVVLILHG�DV�FRQVWUDLQWV��

��� 3K\VLFDO�DQDO\VLV�

)LJXUHV����DQG����VKRZ��UHVSHFWLYHO\��WKH�DUFKLWHFWXUH�FRQWH[W�
RI�WKH�LQWHULRU�DQG�WKH�IROGLQJ�WDEOH�LQ�RSHUDWLRQ��LQ�ZKLFK�WKH�
SK\VLFDO� FRPSRQHQWV� UHVSRQVLEOH� IRU� WKH� H[FKDQJH� RI�(15�
DQG�RU�0$7�ZHUH�LGHQWLILHG��

)LJXUH�����$UFKLWHFWXUH�FRQWH[W�IRU�WKH�DLUFUDIW�LQWHULRU�LQ�
RSHUDWLRQ�

)LJXUH�����$UFKLWHFWXUH�FRQWH[W�IRU�WKH�IROGLQJ�WDEOH�LQ�
RSHUDWLRQ�

7KH�IROORZLQJ�UHTXLUHPHQWV�KDYH�EHHQ�LGHQWLILHG�WKURXJK�WKH�
SK\VLFDO�DQDO\VLV���

x 7KH� WDEOH� VKDOO� DEVRUE� WKH� LPSDFWV� FRPLQJ� IURP
FRQWDFW�ZLWK�WKH�VLGHZDOO�SDQHO��W\SH�RI�UHTXLUHPHQW�
LQWHUIDFH��

x 7KH� WDEOH� VKDOO� QRW� KDYH� DEUDVLRQ� GDPDJH� DIWHU�;
F\FOHV��W\SH�RI�UHTXLUHPHQW��FRQVWUDLQW��

7KHVH�UHTXLUHPHQWV�ZHUH�FODVVLILHG�DV�LQWHUIDFH�RU�FRQVWUDLQW�
UHTXLUHPHQWV�� VLPLODU� WR� WKH� FODVVLILFDWLRQ� XVHG� LQ� WKH�
IXQFWLRQDO�DQDO\VLV��7KH�GLIIHUHQFH�KHUH�LV�WKDW� WKH�LQWHUIDFH�
UHTXLUHPHQW�VWDWHV�D�SK\VLFDO�UHODWLRQVKLS�EHWZHHQ�WKH�IROGLQJ�
WDEOH�DQG�WKH�VLGHZDOO��ZKLFK�LV�DQ�HQYLURQPHQW�HOHPHQW��

��� 5HTXLUHPHQWV�KLHUDUFK\�

7KH� VWDNHKROGHU� UHTXLUHPHQWV� DQG� WKH� VHW� RI� V\VWHP�
UHTXLUHPHQWV�ZHUH� RUJDQL]HG� LQWR� D� KLHUDUFK\�� DV� VKRZQ� LQ�
ILJ�� ���� $Q� LGHQWLILFDWLRQ� QXPEHU� ZDV� DVVLJQHG� WR� HDFK�
UHTXLUHPHQW�� LQ� ZKLFK� WKH� ILUVW� GLJLW� FRUUHVSRQGV� WR� WKH�
KLHUDUFK\� OHYHO� DV� IROORZV�� ��� ILUVW� OHYHO� ±� VWDNHKROGHU�
UHTXLUHPHQWV�����VHFRQG�OHYHO�±�LQWHULRU�UHTXLUHPHQWV�����WKLUG�
OHYHO�±�IROGLQJ�WDEOH�UHTXLUHPHQWV�����IRXUWK�±�WDEOH�HOHPHQWV�
UHTXLUHPHQWV�� 7KH� VHFRQG� GLJLW� LV� XVHG� WR� GLIIHUHQWLDWH� WKH�
UHTXLUHPHQWV�ZLWKLQ�WKH�VDPH�OHYHO��

)LJXUH�����5HTXLUHPHQWV�KLHUDUFK\�

7KH�UHTXLUHPHQWV�KLHUDUFK\�IRFXV�RQ�ILQLVKLQJ�PDWHULDOV�DQG�
PHFKDQLVP�LQWHUIDFHV� LVVXHV� WR�VROYH� WKH�SUREOHPV�UHSRUWHG�
IURP�FXVWRPHUV��+RZHYHU��PDQ\�RWKHU�UHTXLUHPHQWV�FRXOG�EH�
LGHQWLILHG� WKURXJK� WKH� VWDNHKROGHUV�� IXQFWLRQDO�DQG�SK\VLFDO�
DQDO\VHV�� 7KXV�� IRU� HDFK� FDVH�� WKH� HQJLQHHUV�ZLOO� JXLGH� WKH�
GLUHFWLRQ� RI� WKH� DQDO\VHV� ZLWK� WKH� DLP� RI� DGGUHVVLQJ� WKH�
UHSRUWHG�SUREOHPV��,I�VRPH�UHSRUWHG�SUREOHP�LV�UHODWHG�WR�DQ\�
RUJDQL]DWLRQDO� LVVXH�� DOO� DQDO\VHV� SHUIRUPHG� IRU� WKH� V\VWHP�
PXVW�DOVR�EH�FDUULHG�RXW�IRU�WKH�RUJDQL]DWLRQV��

,Q�FDVH�WKH�DLUFUDIW�VXEV\VWHP�LV�GHYHORSHG�DQG�PDQXIDFWXUHG�
E\�D�VXSSOLHU��ERWK�WKH�DLUFUDIW�PDQXIDFWXUHU�DQG�WKH�VXSSOLHU�
ZLOO�EH�LQYROYHG�LQ�WKH�V\VWHP�PRGLILFDWLRQ�SURFHVV��,Q�WKLV�
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7KH� V\VWHP� DQG� WKH� UHTXLUHPHQWV� FRXOG� EH� YHULILHG� DQG�
YDOLGDWHG�DV�IROORZV��

5HTXLUHPHQWV� YHULILFDWLRQ�� WKH� UHTXLUHPHQWV� KDYH� WKH�
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Abstract

The technological advances, mainly in the development of new materials, recovered the in-
terest in the application of morphing wings in aircraft. Due to the potential of replacing
conventional control surfaces by morphing surfaces, the present work presents the model-
ing of aerodynamics, dynamics and control design of an aircraft with morphing wings. The
morphing concept is given by changing the camber of the trailing edge along the wingspan.
For aerodynamics modeling, it was adopted unsteady strip theory and, for dynamics model-
ing, it was used rigid body mechanics, considering the displacement of the center of mass and
the time-varying inertia tensor. Finally, control design is performed using Exponential Map-
ping Controller (EMC) method. The results showed that, for the adopted variable geometry
configuration, the influence of the center of mass displacement and the inertia variation on
the aircraft behavior were insignificant, whereas the influences of the unsteady aerodynamics
were significant. Consideration of the unsteady aerodynamic effects increases the magnitude
of the aircraft movements, necessitating a greater control action.

Keywords: Morphing wings, Modeling, Aerodynamic, Dynamics, Control

1 Introduction

The development of aircraft over the years led to its use in
a variety of applications. The research about flight perform-
ance improvement is inserted in this perspective, due to the
spread in vehicular electronic computation capacity, what al-
lows, today, for fast computations at a very low cost, and con-
sequently, use in any kind of aircraft.

One of the alternatives for performance improvement relies
on the development of more efficient aerodynamic flight con-
trols, specially the variable geometry mechanisms concept.
Those are the mechanisms that are designed to adapt itself
to changes in the mission environment [1]. The development
of such mechanisms seeks inspiration from nature, specially
in the birds flight, which achieved a very efficient condition
because of biological evolution [2].

The inspiration in nature was already present in the early
years of aviation development. In the XIX century, many
visionaries developed bird inspired mechanisms that allowed
geometry changes aiming performance improvement or flight
control [3]. However, the demand for aircraft made of stiffer
materials in the place of flexible ones, prevented their further
development, and those mechanisms could not be found any-
more in most aircraft [2].

Nowadays, the use of variable geometry mechanisms is pos-
sible again because of technological development in differ-

ent fields, specially in the materials and structures area, what
brought the possibility of designing flexible yet fail safe struc-
tures. The work of [4] described many aircraft designs that
consider variable geometry concepts. On example is the F-14
fighter, which alters its sweep in flight to achieve better per-
formance on different flight phases. The more recent work
of [5] describes the development of an aircraft that has all its
geometry variable using an innovating structural concept.

1.1 The variable geometry devices

The variable geometry devices can be divided into two cat-
egories: discrete and continuous [2]. The discrete ones are
those found in conventional aircraft, which have single func-
tionalities operating in some flight phases, such as the flaps,
slats and rectractable landing gears. The continuous ones usu-
ally have multiple functionalities, operating in different flight
phases. One example is the bird wing.

1.2 The Categories of Continuous Changes in Wing Geo-
metry

In [4], the different ways of changing wing geometry are di-
vided between changing shape in wing plan, out of wing plane
and in profile. Changes in wing plan shape include changes in
wingspan, chord and fluff, while out-of-plane shape changes
include variations in torsion, dihedral and flexion. For profile
changes, the parameters that vary are arching and thickness.
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For the profile change, [6] presents two distinctions for vari-
ations in arching, leading edge variation and trailing edge
variation.

The work of [7] presents a very interesting concept of a vari-
able geometry wing, which can be characterized in the cat-
egory of change in trailing edge bending, as [6]. The concept
is given the Spanwise Morphing Trailing Edge (SMTE),
which consists of changing the incidence of the trailing edge
smoothly over the entire wingspan. To make this smooth
transition, active and passive surfaces are used, active sur-
faces are responsible for the trailing edge movement, while
passive surfaces transition to the other active surface.

To carry out the studies of this work, we opted for the SMTE
concept of [7], because it has a high application potential,
directly impacting the autonomy of the aircraft.

1.3 The Advantages of Using Variable Geometry Wing

The use of wings with variable geometry can mainly affect
the aerodynamics and its control, seeking to increase its per-
formance. In the work of [6] the advantages of each of the
variable geometry wing categories are presented. The advant-
ages for different types of variable geometry are listed in the
items below.

• Variable camber: It is capable of changing the lift dis-
tribution, having advantages in the takeoff and landing
phases and can be applied at the trailing or leading edge.
Lead edge application can be a lower noise and drag al-
ternative to conventional slats. Application at the trailing
edge can reduce drag, making control surfaces more ef-
ficient.

• Variable thickness: You can change the drag of the pro-
file by changing its thickness, directly impacting the loc-
ation of the transition point from laminar to turbulent re-
gime.

• Variable wingspan: Aircraft with high elongation have
low maneuverability and high aerodynamic efficiency,
however those with low aspect ratios have good man-
euverability and low aerodynamic efficiency. The vari-
able wingspan can enjoy the advantages of low aspect
ratios and high aspect ratios.

• Variable sweep: Variable sweep can combine the ad-
vantages of a non-sweep wing at low speed, take-off and
landing stages with the advantages of sweep wings at
high speed speeds.

• Variable twist: Variable twisting can relieve maneuver-
ing and bursting loads. In addition, the twisting of the
wing may alter the lift distribution along the wingspan
and may have the function of a control surface.

In the experimental work of [8] data were obtained that
demonstrated an improvement in the aerodynamic efficiency
of the aircraft with the use of a variable wingspan, showing
a 17 % increase in autonomy. In addition, FlexSys, founded
in 2000 by Dr. Sridhar Kota, indicates that using its FlexFoil

technology can reduce drag by a range of 5 % to 12 % for
long-range fixed wing aircraft, representing a huge fuel eco-
nomy [9]

1.4 Modelings

To fulfill the objectives of the work, the modeling of kin-
ematics and dynamics, aerodynamics and control is required.
Therefore, in the subsections below, the literature review of
the kinematics and dynamics modeling applied to aircraft
with variable geometry in subsection 1.4.1, aerodynamics
in subsection 1.4.2 and the control application in subsection
1.4.3.

1.4.1 Kinematics and Dynamics Modeling

To perform the dynamics modeling of a variable geometry
wing aircraft, one can choose two different techniques, adopt
the aircraft with a single rigid body or as the union of several
rigid bodies.

In the works of [10] and [11] are presented modeling of the
dynamics of a wing aircraft with variable geometry using ri-
gid body mechanics. However, some effects that arise when
adopting a change in geometry should be taken into account.
The main effect would be a significant change in the center
of gravity and moments of inertia, so the inertia tensor is a
function in time and has a dynamics, which may be close to
the frequency ranges of rigid body dynamics.

Due to the considerations provided by [11], it is clear that
the equations of standard rigid body motion cannot be ap-
plied. An alternative would be to use multibody dynamics
methods, but depending on the choice of method one can find
large systems of equations, resulting in a significantly higher
computational cost. So in [12] another approach to modeling
is provided which consists of continuing to treat the aircraft
as a single body but utilizing the displaced center of mass of
the origin and relaxing the stiffness condition, making the in-
ertia tensor an explicit function in time. This approach may
be a more efficient alternative, because its computational cost
is lower compared to the dynamics of multiple bodies, and
due to these factors, this approach was chosen for this work.

In [13] aircraft dynamics modeling is performed using a tool
called SimMechanics, present in Matlab software, which uses
the standard Newtonian dynamics of forces and torques. Sim-
Mechanics is a block diagram modeling environment where a
body can be modeled by joining multiple rigid bodies through
joints.

1.4.2 Aerodynamic Modeling

Aerodynamic methods applied to wings with variable geo-
metry are divided into two broad categories, stationary and
non-stationary. Moreover, within these categories one can
have a division between linear and nonlinear methods.

The linear methods, both stationary and non-stationary, are
based on potential flow theory, having a restricted application
to thin airfoils and small angles of attack. To overcome these
constraints of linear methods, nonlinear aerodynamic meth-
ods such as Computational Fluid Dynamics (CFD) are used.
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These, however, require a higher computational cost.

In [6] a review of the different aerodynamic methods used in
wing modeling with variable geometry was performed. For
the finite wing modeling within the stationary method cat-
egory, the most commonly used are the Vortex Lattice Method
(VLM) and the nonlinear vortex lattice method. For the non-
stationary method category, the use of Unsteady Vortex Lat-
tice Method (UVLM) and Doublet Lattice Method (DLM) is
highlighted. It is also noted the large use of CFD, which may
be non-stationary and stationary, the tendency of increasingly
using CFD in these studies is due to its ability to obtain results
very close to experimental, especially in the nonlinear region.
Finally, [6] concludes that the UVLM method has great po-
tential for modeling involving bending, thickness, torsion and
wingspan alterations.

In the aerodynamic modeling performed by [14], we highlight
the use of CFD with a Spalart-Allmaras turbulence model, a
one-equation model, which has a lower computational cost
than other models. turbulence. In [15], the turbulence model
used was k� omega, a two equation model, which requires a
higher computational cost than Spalart-Allmaras, but the res-
ults obtained were very close to those obtained. experimental
results.

In the work of [16] the aerodynamic method used is strip the-
ory, with the generalized non-stationary theory of Theodorsen
applied to an airfoil. The results for the theory’s predicted
flutter velocity and frequency were very close to the experi-
mental ones.

In the work of [17] a comparative study is carried out, eval-
uating loads in flight, between quasi-stationary band theory,
Vortex Lattice Method (VLM), non-stationary band theory
and Doublet Lattice Method (DLM). The author concludes
that non-stationary band theory is the best candidate for use
in initial analysis, considering the relationship between com-
putational cost and correct prediction of aerodynamic effects.
So, in this work, it was decided to use the non-stationary band
theory, with modifications to include inflection, dihedral and
profile characteristics.

1.4.3 Control Application

There are different control techniques that can be applied to
control aircraft with variable geometry, but some complica-
tions arise due to the dependence of dynamics on changing
geometry. There are two ways to handle control of aircraft
with variable geometry, as suggested by [11]. Variable geo-
metry can be considered as a configuration change requiring
different controllers in each configuration, or variable geo-
metry can be studied as the control method. Using variable
geometry as control effectors, problems of non-unique solu-
tions arise as the number of control variables. Due to the
problem of non-unique solutions, the optimal control alloca-
tion method may be an alternative.

In [11] some complications are presented in the control design
phase of a variable geometry wing aircraft, as in one of the
primordial stages of the control design, the system lineariza-
tion. In the linearization step a linear system of a dynamics

described as

ẋ = f (x,u) (1)

However, for an aircraft with variable geometry, dynamics
also become a function that depends on the µ geometry
change setting and the µ̇ surface rate of change. Therefore,
the dynamics should be described as:

ẋ = f (x,u,µ, µ̇) (2)

In the work of [6] a review of the control techniques used
in aircraft with variable geometry is presented, highlighting
the use of the pseudo-inverse allocation method and quad-
ratic programming allocation within the actuator constraints.
In [10] an optimal control technique is used for different flight
conditions, with small performance losses in off-project con-
ditions.

For this work, we opted for the Exponential Mapping Con-
troller (EMC) method, developed by [18]. This method is
based on the Sliding Mode Control (SMC) and Neuro-Fuzzy
Control (NFN) methods, combining some advantages of both
methods, demonstrating an excellent ability to solve dynamic
control problems with terms. variations in time with some
ease.

2 Mathematical models
This section presents the description of the main mathemat-
ical models used in the proposed framework. The first model
presented in subsection 2.1 is the aircraft’s kinematics and
dynamics. Modeling the complete dynamics of the aircraft
requires the aerodynamic forces, which are provided by the
aerodynamic model presented in subsection 2.2. Finally, the
control design model is presented in subsection 2.3, which
will be responsible for commanding and stabilizing the air-
craft.

2.1 Kinematics and Dynamics Model

The aircraft motion is represented by the translation and rota-
tion of the body reference system (BRS) relative to the iner-
tial reference system (IRS). The BRS, illustrated in Fig. 2.1,
is defined with the axis Xb poiting in the direction of the air-
craft’s nose, axis Yb on the right side of the aicraft, when look-
ing in the positive direction of axis Xb, and axis Zb points
downward. Its origin is displaced from the center of mass
of the aircraft. The IRS is fixed at the initial position of the
aircraft and at the coincides with the BRS at t = 0.

The translation is characterized by the position vectors R0,
Rcm and rcm, whereas the rotation is by the attitude of the
BRS towards the IRS. The attitude is obtained using the
angles of Euler f , q , y defined with the rotation along the
x, y and z axis, respectively. The attitude matrix is given by
the rotation sequence z-y-x.

The forces and moments acting on the reference systems are
defined according to fig. 2, with the positive moments and
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Figure 1: Definition of inertial reference system and body.

body forces in the direction of the BRS axes and the posit-
ive aerodynamic forces in the opposite direction of the SAR’s
axes.

Fx

Fz

FyXb

Zb

Yb

CM

Xa

Ya

Za

Y

D

L

Mx

My

Mz

Figure 2: Representation of forces and moments acting on
reference systems.

2.1.1 Dynamics

The translation dynamics considers the external forces acting
on the body according to fig. 2 and the velocities u, v and w
according to fig. 2.1. Furthermore, write the velocity Vcm of
the center of mass, illustrated in fig. 2.1, with respect to IRS
as:

Vcm = V0 + ṙcm +w ⇥ rcm (3)

where V0 is the inertial velocity of the BRS origin with com-
ponents u, v and w, w the angular velocity vector of the body
with components p, q and r, respectively, rcm the center of
mass position vector relative to the origin of the BRS.

Using Newton’s second law, assuming the aircraft has con-
stant mass, then the resulting external force must be equal to
the product of the total mass of the aircraft, m, by the time-
derived center of mass velocity, V̇cm, so that:

Fext = mV̇cm (4)

By deriving the eq. (3) in time, we obtain, after handle the
terms, the translation dynamics for the origin of the BRS, in
relation to the inertial system, written as:

mV̇0 +m(w ⇥V0)+mr̈cm +2m(w ⇥ ṙcm)

+mẇ ⇥ rcm +m(w ⇥w ⇥ rcm) = Fext
(5)

where Fext is the vector of external forces with components
Fx, Fy and Fz, respectively, and m is the total mass of the air-
craft.

For the rotation dynamics, the rate of change of the amount of
total external angular motion is obtained as presented by [12],

Mext = ḣ+m rcm ⇥ V̇0 (6)

where Mext is the total external moment vector with com-
ponents Mx, My and Mz, respectively, and h is the angular
momentum BRS, which is expressed as:

h = J ·w +
Nn

Â
i=1

(mn)i (rn)i ⇥ (vn)i (7)

In the above equation, J is the aircraft’s inertia matrix, rn the
mass element position vector n shown in fig. 2.1, vn the ve-
locity vector of the mass element, mn the mass of the mass
element, and Nn is the amount of mass elements.

Solving the derivative of eq. (7), substituting the result in eq.
(6) gives the equation of rotation dynamics described as

J · ẇ +w ⇥J ·w + J̇ ·w +mrcm ⇥ (V̇0 +w ⇥V0)

+w ⇥
Nn

Â
i=1

(mn)i · (rn)i ⇥ (vn)i +
Nn

Â
i=1

(mn)i(rn)i ⇥ (v̇n)i

+
Nn

Â
i=1

(mn)i(ṙn)i ⇥ (vn)i = Mext

(8)

Analyzing the eqs. (5) and (8) we see a dynamic coupling,
due to the second derivative of the vector rcm, giving rise
to the term ẇ in the translation dynamics. This coupling is
solved using the approach presented by [19], which consists
in solving a coupled linear system, defined as

mI ST
R

SR J
· V̇0

ẇ =
QF
QM

(9)

where

SR = mr̃cm (10)
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QF = Fext �m(w ⇥V0)�mr̈cm

�2m(w ⇥ ṙcm)�m(w ⇥w ⇥ rcm)
(11)

QM = Mext �w ⇥J ·w � J̇ ·w �mrcm ⇥ (w ⇥V0)

�w ⇥
Nn

Â
i=1

(mn)i(rn)i ⇥ (vn)i �
Nn

Â
i=1

(mn)i(rn)i ⇥ (v̇n)i

�
Nn

Â
i=1

(mn)i(ṙn)i ⇥ (vn)i

(12)

where I the identity matrix, SR the dynamic-coupling mat-
rix, r̃cm the anti-symmetric matrix of rcm, QF the vector of
external forces and QM the vector of external moments, con-
sidering terms that do not depend on V̇0 and ẇ .

2.1.2 Kinematics

For the formulation of the translation kinematics, we consider
the position vector R0 in fig. 2.1, with components x0 and
y0 defining the horizontal displacements and z0 the altitude
considering the origin of IRS at sea level. These components
are measured from the BRS origin relative to the IRS origin.
Therefore, one can express the inertial velocity V0 as:

V0 =

2

4
ẋ0
ẏ0
ż0

3

5 (13)

Using the velocities u, v and w described in SRC, the transla-
tion kinematics can be written as:

2

4
ẋ0
ẏ0
ż0

3

5= (Ci
b)

T ·

2

4
u
v
w

3

5 (14)

To obtain the rotation kinematics, initially the angular velo-
cities in the BRS are described, as

Wb =

2

4
ḟb
q̇b
ẏb

3

5= C1 ·C2 ·

2

4
0
0
ẏ

3

5+C1 ·

2

4
0
q̇
0

3

5+

2

4
ḟ
0
0

3

5

(15)

And assume an angular velocity w = [p, q, r], in order to
write the equation to be solved as:

Wb =

2

4
p
q
r

3

5 (16)

Then, solving the eq. (16) obtains the rotation kinematics
described as:

2

4
ḟ
q̇
ẏ

3

5=

2

4
1 sen(f)tan(q) cos(f)tan(q)
0 cos(f) �sen(f)
0 sen(f)sec(q) cos(f)sec(q)

3

5 ·

2

4
p
q
r

3

5

(17)

2.1.3 Morphing Modeling

Aircraft kinematics and dynamics require the first and second
derivatives of the position vectors rcm and rn , as well as the
first derivative of the J inertia matrix. The complete dynam-
ics of the aircraft is a system of ordinary differential equa-
tions, therefore care must be taken with the derivative ap-
proximations, because when adopting approximation meth-
ods as finite differences a time-step dependent truncation er-
ror is entered. This error increases the error in the ordinary
differential system solution method.

Therefore, due to the complications introduced by the fi-
nite difference approximation, the approximation provided
by [12] was used. To obtain the derivatives we use a func-
tion or a numerical routine capable of obtaining the paramet-
ers of interest as a function of the deflections d of each mass
element, obtaining the derivatives according to the equations
below:

rcm = f (d1,d2, ..,dNn) (18)

ṙcm =
Nn

Â
k = 1

∂rcm

∂dk
· ḋk (19)

r̈cm = ḋ T ·
Nn

Â
j = 1

Nn

Â
k = 1

∂ 2rcm

∂d j∂dk
· ḋ +

Nn

Â
k = 1

∂rcm

∂dk
· d̈k (20)

To obtain the derivatives of rn and the J inertia matrix just
repeat the process performed for the position vector rcm.

However, using this approximation introduces the depend-
ence with the first and second derivative of the d deflections,
that is, a second order model of the actuator dynamics is re-
quired for each deflection, as follows:

ḋp =�2z wn ·dp +w2
n · (dc �d ) (21)

ḋ = dp (22)

where dc is the commanded deflection provided by the control
project, and dp a variable substitution for the first derivative
of d .

These dynamics must be introduced into the system solution,
increasing the number of states of the complete dynamics.

To obtain the values of inertia and center of mass position
required for derivative approximations, it is assumed that the
panels responsible for the morphing effect are concentrated
masses positioned at the center of mass of each panel. Then,
the position of the aircraft’s center of mass relative to the BRS
is obtained by:
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rcm =
1
m
·

Nn

Â
i=1

(mn)i · (rn)i (23)

and the resulting inertia matrix,

J = JF +
Nn

Â
i=1

(mn)i · (r̃n)i · (r̃n)
T
i (24)

where JF is the inertia matrix of components that are not part
of the morphing structure and r̃n is the anti-symmetric matrix
of rn.

2.2 Aerodynamic model

To obtain the aerodynamic forces and moments, one can make
use of stationary, non-stationary or quasi-stationary aerody-
namic methods. The difference between these approaches is
in considering the effects of flow in time. In the scope of this
work, the analysis of the variant effects in time is inserted,
therefore the non-stationary approach will be adopted.

In order to understand the adopted method, the topics about
the typical subsection on which the method is based, in the
subsection 2.2.1, are presented the formulation of the un-
steady strip theory, in the subsection 2.2.2, the contribution
of the movements of rigid body, in subsection 2.2.3, finally,
obtaining the derivatives of stability and control in subsection
2.2.4.

2.2.1 Typical Section

For the formulation of unsteady strip theory, two-dimensional
formulations are required, such as the analytical equations de-
veloped by [20] for a typical section with 3 degrees of free-
dom, these being the angle q , d and the displacement h, rep-
resented in fig. 3. In order to obtain the complete analytical
solution for non-stationary aerodynamic loading, [20] con-
sidered a thin profile and two-dimensional, incompressible,
potential flow subject to a simple harmonic motion.

Given the modeling assumptions, [20] do perform overlaps
potential flows, being divided into a non-circulatory part, re-
lated to the airfoil, and another circulating part, related to
the vortex mat extending from the trailing edge to infinity.
With these potentials, forces and moments can be calculated
through the integration of pressures over chord and the re-
lationship between circulatory and non-circulatory forces is
given by Theodorsen function C(k) [21].

d
-b b

hq

bc
ba

x

z

Vn

Figure 3: Typical section with three degrees of freedom.

In fig. 3, Vn represents the flow velocity, bc the distance
between the control surface articulate point and the origin,
ba the distance between the elastic axis and the origin, b the
semi-chord.

2.2.2 Unsteady Strip Theory

Unsteady strip theory is based on the idea of representing
three-dimensional aerodynamic flows by dividing the surface
of interest into strips along its span, where the solutions de-
veloped for a typical section, as illustrated in the previous
subsection, apply. Thus, three-dimensional effects such as
the wingtip effect are neglected.

For the theory to be able to represent a wing with a sweep and
dihedral angle, the modifications presented by [22] must be
perform. Furthermore, in the work of [23] the modification
is perform to accommodate the characteristics of the profile.
Using the formulations provided by both works, the final for-
mulation of the strip theory is called Modified Strip Theory
(MST), described by the equations:

Q = ḣ+Vnq +Vns tan(Lea)+b
Cla,n

2p
+acn �a

q̇ +Vnttan(Lea) +
Vnd

p
T10 +

bḋ
2p

T11

(25)

L =�prb2 ḧ+Vnq̇ +Vnṡ tan(Lea)�ba q̈ +Vnṫtan(Lea)

�Cla,nrVnbC(k)Q+prb2ḋT4 +rb3d̈T1
(26)

Ma = prb2Vn(ḣ+Vns tan(Lea))+prb3a ḧ+Vnṡ tan(Lea)

�rb3Vnḋ T1 �T8 �T4(c�a) �rb4d̈ �T7 �T1(c�a)

�prb2 1
8
+a2 q̈ +Vnṫtan(Lea) �rb2V 2

n dT4

�2prb2VnQ
1
2
�C(k)

Cla,n

2p
(a�acn)

+prb2V 2
n q �abttan(Lea)

(27)

Cla,n =
Cla

cos(Lea)
, Vn =V cos(Lea), k =

wb
Vn

(28)

In the above equations Q is the strip downwash, Ma the strip
pitch moment, L the strip lift, s the strip dihedral, t the tor-
sion of the strip, Lea the sweep angle relative to the elastic
axis, Cla,n angular coefficient of the curve Cl ⇥a , c the di-
mensionless position of the profile control surface, a the di-
mensionless position of the elastic profile axis, acn the dimen-
sionless position of the profile aerodynamic center, and r the
flow density.

For the discretization of the surface to be in accordance with
the formulation presented, the strips must be positioned per-
pendicularly along the elastic axis. Each of the ranges re-
ceives the system of equations presented above.

>͘ ĚĂ�>Ƶǌ�Ğƚ�Ăů͘ DŽƌƉŚŝŶŐ�ǁŝŶŐ�ĂŝƌĐƌĂĨƚ�ĂŶĂůǇƐŝƐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϮ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

Ϯϰ



2.2.3 Contribution of Rigid Body Movements

This subsection presents the contributions of rigid body
movements to enable the use of theory in a flight mechan-
ics problem. These contributions are discussed in the work
of [24], in order to find the contributions of the aircraft a and
b angles and the effective angles qR, sR and LR of each strip,
as well as the contribution of the angular velocity of the body
to the velocity ḣ of each strip.

Given a function that relates the effective angles of each strip
to the body’s a and b angles, one can describe the effective
angles as:

qR = fqR(a,b ), LR = fLR(a,b ), sR = fsR(a,b ) (29)

Therefore, the angle Lea, q and the displacement h from the
formulation of the previous subsection should be replaced, in
each strip, with:

Lea = Lea + fLR(a,b )

q = fqR(a,b )�a0

h = y0 fsR(a,b )cos(Lea)

(30)

where a0 is the angle of attack with zero lift of the profile and
y0 is the y coordinate along the elastic axis.

The contribution of the angular velocities p, q and r of the
body is understood as an induced velocity with respect to the
distance from the elastic axis of the strip to the body system
reference point. Then the ḣ, s and t variables are replaced
by:

s = fsR(a,b ) · cos(Lea)

t =
∂ fqR(a,b )

∂y0
� a0

∂y0

ḣ = Lp p+Lq q+Lr r+ y0 · ∂ fsR(a,b )
∂ t

· cos(Lea)

(31)

where Lp, Lq, and Lr are the distances between the elastic axis
of the strip and the origin of the body system for each angular
velocity.

2.2.4 Stability and Control Derivatives

The formulation of the stability and control derivatives con-
siders a linearized condition around an equilibrium perman-
ent flight condition, so any state variable xi can be described
in relation to its balance plus your disturbance xi(t) = xi|eq +
Dxi(t). However, the force and moment expressions presented
are valid for harmonic motion with frequency w , so you must
express the perturbations in a state variable as Dxi = Dxi ·eiwt .

Writing the expressions of forces and moments in relation to
perturbations of state variables a , b , p, q and r gives the lin-
earized forces and moments in relation to a movement har-
monic. However, the interest is in describing the forces and
moments for any movement. For this, the principle is used

that any physical response in time can be approximated by a
combination of harmonic movements. Therefore, the imagin-
ary variable iw = s can be substituted in the formulation and
the Theodorsen function C(k) can be used for the frequency
domain using the modified 0 and 1 Bessel functions [25].

In the frequency domain we get a state perturbation vector
Dx(s), the force L(s), and the momentum Ma(s) as:

Dx(s)=
⇥

Da(s) Db (s) Dp(s) Dq(s) Dr(s) Dd (s)
⇤T

(32)

L(s) = L|eq +DL(s) ·Dx(s) (33)

Ma(s) = Ma |eq +DMa(s) ·Dx(s) (34)

The expressions of the forces and moments in the eqs. (33)
and (34) are applied to each range and can be summed vector-
ically, taking into account the direction of action of each force
and moment. By grouping the terms, get a AE(s) matrix for
forces and moments in equilibrium and a A(s) matrix for per-
turbative terms, called the matrix of aerodynamic influence
coefficients.

To leave the frequency domain and obtain the temporal re-
sponse of forces and moments, the inverse Laplace transform
must be used. However, the direct application of the trans-
form cannot be performed directly, because Theodorsen C(s)
function is not Laplace-invertible. Therefore, one must per-
form the rational function approximation of the A(s) matrix.
The method for approximating the matrix elements used in
this work is Roger’s method.

With the approximation performed, one can use the inverse
Laplace transform and then obtain the forces and moments in
the time domain as the expression below.

F(t) =
⇥

Fx(t) Fy(t) Fz(t) Mx(t) My(t) Mz(t)
⇤T

(35)

F(t) = AE(t)+A0(t) ·Dx(t)+
bre f

V
A1(t) ·Dẋ(t)+

A2(t)
bre f

V

2
·Dẍ(t)+

nlag

Â
i=1

Ai+2(t) ·xlag
i (t)

(36)

where bre f is the aircraft’s reference wingspan, V the total
aircraft speed and xlag

i (t) o vector of states representing the
terms of aerodynamic delay.

Finally, each of the components of the F(t) vector can be de-
scribed in terms of the coefficients of influence, called stabil-
ity derivatives, when referring to state variables, and control,
when referring to to control deflections. For dimensionless-
ness we use the aerodynamic mean chord cre f and the wing
plan area Sre f .
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2.3 Control project model

This section presents the control design method, with its for-
mulation and characteristics. To understand the method, the
necessary steps for the control design in subsection 2.3.1 and
the design routine adopted in subsection 2.3.2 are presented.

2.3.1 The EMC Method

The EMC method implements an SMC-inspired approach
with a heuristically defined nonlinear mapping function. The
shape and boundary of the mapping function is defined by the
operator. The limit is derived from basic information about
the actuators and its shape is defined based on knowledge
of system behavior. For EMC implementation, follow these
steps:

1. Switched error calculation:

et =
xref � x

er
(37)

where xref is the reference of any state x and er the first
design parameter.

2. The parameter et is restricted to being between -1 and 1:

es =

8
<

:

�1, se et <�1
et , se �1  et  1
1, se et > 1

(38)

3. Exponential Function Calculation:

ue = sign(es) 1� ||es|�1|2�B
(39)

where sign(es) is a function that returns the es and B sign
the second project parameter, usually inserted between -
10 and 10.

4. Control action calculation:

u =
umax �umin

2
(ue �1)+umax (40)

where umax and umin the maximum and minimum limits
of the control action.

In practice EMC needs only two parameters and control stops,
making it easy to implement and adjust.

2.3.2 Project Routine

With the specifications of the steps of the EMC method, you
can use it in a design routine. The routine consists of a refer-
ence entry and an initial kick of the er and B parameters for
each of the state variables to be traced. In Figure 4 is the sys-
tem block diagram, with the state variables used in the control
project.

The project can be divided into two, controller and stabilizer,
as shown above. The controller is responsible for controlling
the V , H and f tracked variables, while the stabilizer is re-
sponsible for stabilizing the aircraft, using as input the com-
parison between the angles q and a .

Figure 4: Block diagram for the control project.

The system is resolved with the ode15s function of the MAT-
LAB c� software, and thereafter the errors are stored between
references and tracked states. As a penalty criterion, the time
integral multiplied by the absolute value of the error |e(t)|
is used, a very useful criterion used to penalize transient re-
sponses [26]. The criterion can be described as:

fcrit =
Z •

0
t|e(t)| ·dt (41)

Finally, the final er and B parameters are obtained by minim-
izing the fcrit function, using a minimization function such as
fminsearch function of MATLAB c�.

3 Numerical Studies
3.1 Reference Aircraft

To evaluate the proposed formulation, a simple reference air-
craft was chosen, similar to the aircraft presented by [27]. It
is a flying wing unmanned aerial vehicle (UAV), seen in Fig.
5, with a reference chord of 0.276 m, wingspan of 1.2 m, total
mass of 0.9 kg and a sweep angle of 30�. In addition, the
flight condition is defined as a cruise flight with a speed of
12 m/s and an altitude of 100 m.

Figure 5: Reference aircraft [27].

However, the mass distribution of this aircraft is unknown.
Thus, defining this distribution, becomes a challenge, directly
affecting the stability of the aircraft, and making it difficult to
integrate the equations system and consequently the control
design.

To overcome this problem, a mesh of ten elements along the
chord and twenty elements along the span is considered, and
each element is considered as a point mass. The aircraft’s
inertia and center of mass position are computed with equa-
tions (23) and (24). Different total masses are defined for each
area of the model, so that a mass of 40% of the total mass is
considered to be in the central region, where the propulsive
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system is located, and each half wing has 30% of total mass.
The resulting center of mass is used as reference point for the
calculation of moments of inertia. In fig. 6, the elements of
each half wing are highlighted in blue, the central region in
red, and the center of mass identified with a blue dot. Table
1 shows the values of moments of inertia and the position of
the center of mass.
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Figure 6: The reference model discretized in elements for
mass and inertia computation with different densities.

Table 1: Moment of inertia values and center of mass co-
ordinates of reference aircraft.

Inertial parameters Values (S.I)
Ixx 0,0681
Iyy 0,0116
Izz 0,0797
Izx = Iyx = Izy 0
xcm 0,2317
ycm = zcm 0

The aerodynamic model is composed of 20 strips, divided into
each side, all with the same area, as seen in Fig. 7. There
are two control surfaces areas, one at the inner portion of a
each half wing, comprising 5 strips, and another at the outer
portion, comprising 3 strips. The fuselage area is modeled
with a total of 4 strips, which are superposed.

The aircraft has propulsive limitations, with a maximum
power of 260 W , so the maximum speed attained by the air-
craft is 22.0 m/s, while the minimum speed is 9.0m/s for no
loss of support. In addition, it also has limitations of con-
trol surface deflections due to actuator constraints, which are
20� for maximum deflection and �20� for minimum deflec-
tion [27].

3.2 Response to Control Surface Disturbances

The analysis of the dynamics response to control surface dis-
turbances is important for the understanding of aircraft beha-
vior regarding the use of controls. To perform this analysis,
we chose to only disturb the elevator command with a doublet
entry of a Ddp =±1� for 2 seconds. In addition, three differ-
ent dynamics were considered, the first disregards the effects

Figure 7: The aerodynamic model, considering the wing dis-
cretized into 20 strips.

of non-stationary aerodynamics and temporal variations of in-
ertial parameters, the second disregards only the effects of
temporal variations of inertial parameters, and the third only
the effects of aerodynamics. non-stationary. In fig. 8 the
black results refer to the first dynamics, blue to the second
and red to the third when disturbed by the elevator control.

By analyzing the above results it can be seen that the beha-
vior of the aircraft is consistent with the expected modeling,
as a positive disturbance in the elevator decreases the angle of
attack a and the angle of pitch q , since This disturbance gen-
erates a negative pitching moment. In addition, as the angle
of attack decreases, speed increases due to decreased drag,
and altitude decreases due to decreased lift. The control res-
ult shows the actuator dynamics, which have relatively fast
dynamics.

Performing a comparative analysis between the different dy-
namics, it is clear that the first and third dynamics have
identical results, while the second dynamics have different
results, but maintains the physical sense. This difference
in magnitude of results can be explained by analyzing non-
circulatory or apparent mass terms, which consider the dis-
placement of air mass in surface motion, increasing the mag-
nitude of forces and moments acting on motion.

In fig. 9 we find the variations of the inertial parameters when
considering the third dynamic, as discussed in the previous
paragraph, this dynamic does not influence the results, ie the
variations are very small and consequently result in forces.
and very small moments.

4 Conclusions
The work presented the modeling of a Exponential Mappping
Controller applied to morphing wing. The aerodynamic
model considers the modified strip theory.

By using the flight dynamics that considers the time-varying
displacement of the center of mass and the resulting inertia,
it is necessary to use a model able of computing these vari-
ables continously and estimate the associate derivatives. Ap-
proximations of derivatives of inertial parameters should be
performed with caution. The system solution needs a variable
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Figure 8: Response of state variables to elevator control dis-
turbance.

time step, which makes it impossible to use more usual de-
rivative approximations, such as the finite difference method.
So, to circumvent this problem one can use linear relation-
ships between inertial parameters and deflections, needing to
know the dynamics of the actuator.

The aerodynamic method should be chosen carefully, as some
non-stationary aerodynamic methods depend on the time step,
such as the UVLM, requiring a more complete numerical
study when it comes to the union between the equation system
solution and the aerodynamics.

For the use of non-stationary strip theory, it is necessary to
know the first and second derivatives of state variables, but
these quantities are not known before the aerodynamic forces
and moments are obtained. To work around this problem,
an estimate is made using the linearized dynamics model,
considering that the linearized matrices remain constant over
time.

The time variations of the center of mass position and the
aircraft inertia proved to be insignificant, mainly due to the
category adopted for variable geometry. It is possible that a
more agressive morphing concept might affect more the flight
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Figure 9: Time variations in center of mass position and mo-
ments of inertia for a disturbance in elevator control.

dynamics. This investigation is future step in the present re-
search.

The use of non-stationary aerodynamics is required for a more
coherent description of aircraft movement, as non-stationary
aerodynamic effects are significant in the aircraft’s ultimate
behavior.

The control method used was very effective for the simulated
cases adopted.

Nomenclature

Designation Denotation Unit

Fext, QF, L Force N
Mext, QM, Ma Moment N.m
h Angular moment N.rad
y, q , f , a, b Angle rad
w Angular velocity rad/s
Vcm, V0, vn Velocity m/s
J, JF Moment of inertia kg.m2

Rcm, R0, rn, rcm Distance m
m, mn Mass kg
Lp, Lq, Lr Distance m
bre f , cre f Distance m
Sre f Area m2
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Abstract

In this paper a comprehensive set of models of aerodynamics for conceptual design that also
can be used for flight simulation is presented. In particular these are transonic/supersonic lift
coefficient, moment and induced drag. The models are based on a range of models found
in literature that have been compiled and reformulated to be more practical to use. Many
models in literature exhibit discontinuities or infinities e.g. around Mach one. Care has to
be taken to formulate benign expressions that can be used in all parts of the flight envelope.
One observation is that models are showing that induced drag have a significant influence
on supersonic performance, especially at high altitude and with elevated load factor. The
models are implemented in a simulation model so that performance can be evaluated at a
mission level already in conceptual design.

Keywords: Supersonic, simulation, conceptual design

1 Introduction
Traditionally conceptual design has not been involving flight
simulation, although this is gaining in importance. In concep-
tual design modelling is aimed to predict the behavior and
performance of the finished product. As such they should
not necessarly show the exact behaviour for the aircraft at the
sketchy level of conceptual design. E.g. at the conceptual
design stage aerodynamic adjustments such as fillets etc, are
not defined and hence a very accurate model such as an ad-
vanced CFD model of the aerodynamics will not provide rel-
evant result. At the conceptual design only the important con-
figuration and dimensions of the aircraft, are laid out. Hence
models at the conceptual stage are on an entirely different
nature than in later part of design where the geometry has a
high degree of fidelity. In this paper a comprehensive aerody-
namic model with a minimum number of coefficients is estab-
lished, that is suitable for simulation at the conceptual design
stage, in such a way that they can give a "best guess" of the
performance of the finished product. Even though the mod-
els use a minimum of parameters they can provide a model of
high fidelity if they are established e.g. from wind tunnel or
flight testing. Therefore the same model can be used well into
the design process as better data becomes available.

2 Geometric modeling
In order to have a representative model an existing aircraft in
this case the F-16, was chosen as a basis for study in this work.
In addition the X-29 forward swept experimental aircraft was
also used to validate the model since there are data published

in [1].

3 Modelling for mission simulation
For evaluating the performance of the aircraft in a realistic
scenario a system simulation model was built that could be
used in a mission simulation. The flight dynamics model is
here based on a 6 degree of freedom rigid body model that
is connected to an aerodynamic model. This was presented
in Krus et al. [2] and in Abdalla [3]. The aircraft model can
have different number of wings, with an arbitrary number of
control surfaces, and a body with its inertia characteristics.
The aerodynamic model is here based on a static version of
the model presented in [4], although the unsteady effects can
of course also be included. The control surfaces are modeled
both with a linear increase of lift force with deflection and the
corresponding increase in induced drag. There is also a cross
coupling effect of drag for control surfaces on the same wing
e.g. ailerons and flaps. In this way also the effect of trim drag
on performance is automatically included, and the effect of
reduced weight, as fuel is consumed.

4 Modelling transonic/supersonic character-
istics

Here, a substantial part of the mission under study is in the
trans-sonic and supersonic regimes. Therefore, it is import-
ant to have models that capture these characteristics in an ad-
equate way. There are basically three effects that are modeled
in the supersonic regime. The first is the wave drag. In the
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Figure 1: Non-linear aerodynamic model.

model there is a Mach number dependent coefficient that is
added to the parasitic drag coefficient.

The second is that the aerodynamic center is moved back-
wards from the quarter cord position for subsonic to approx-
imately half cord for supersonic. The third is that the lift sloop
is changed. Furthermore the induced drag is also changed as
a consequence of the lift sloop and due to loss of leading edge
suction. The transition between subsonic and supersonic is
modelled with a logistic (sigmoid) function to produce a soft
transition.

4.1 Aerodynamic Drag Estimation

Aerodynamic drag in the supersonic range is composed of
skin friction drag, form and interference drag, and wave drag.
Skin friction drag can be basically considered to be the same
for the whole range, while for the form and interference drag
it are included in the wave drag in the supersonic region. The
wave drag coefficient is, see [5] or [6] roughly proportional
to:

Cdw µ 1p
M2 �1

(1)

This expression, however, has a singularity at M = 1, which
is clearly not realistic. In order to remove the singularity (1)
is modified into:

Cdw =Cdw0
kdw

(((M� kdwm)2 �1)2 + k4
dw)

1/4 (2)

Here Cdw1 i the maximum wave drag and kdw is a shape para-
meter. A low value of kdw leads to a quick decay of the wave
drag coefficient with Mach number. kdwm is another shape
parameter that can be used to move the Mach number of the
maximum drag. Both these values are non-dimensional and
are typically less than one. This function only applies to the
supersonic region. Therefore it is multiplied with a logistic
function to produce a soft step starting at the critical Mach
number where the drag rise starts. This function is fM is:

fM =
1

1+ e�8 M�(1�dM/2)
dM

(3)

Here:
dM = 1�Mcrit (4)

where Mcrit is the critical Mach number. Plotting this function
for dM = 0.2 yeilds Fig. 2.
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Figure 2: The logistic function for dM = 0.2. Hence for this
example Mcrit = 0.8.

The full expression is then

Cdw = fMCdw0
kdw

(((M� kdwm)2 �1)2 + k4
dw)

1/4 (5)

With Cdw0 = 0.0264, kdwm = 0.05, kdw = 0.5 and dM = 0.2
the function in Fig. 3 is obtained.
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Figure 3: Wave drag coefficient as a function of Mach number,
using Eq. 5

The most critical parameter for the performance prediction is
the maximum wave drag contribution, i.e. Cdw.

Under simplified assumptions the Sears-Haack body have the
lowest transonic drag. This was shown first suggested by
Wolfgang Haack [7].

The theoretical wave drag coefficient for a Sears-Haack body
at Mach M = 1 (also the maximum value according to this
theory) can be calculated as (with cross-section area as refer-
ence area):

Cdw,SH = 9p Smax

2L2 (6)

For aircraft design it is more usual to use the wing area as
reference area. The expression then becomes:

Cdw,SH = 9p Smax

2L2

✓
Smax

Sre f

◆
(7)

where Smax = pr2
max is the maximum cross section area of the

Sears-Haack body, and L is the corresponding length. Sre f is
another area that should be used as reference are you for Cdw.
For an aircraft it is usually the wing area and for a rocket or
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missile the reference area is usually a cross section area and it
could be the same as Smax. This value gives a lower limit to the
transonic drag. For real supersonic aircraft it is a factor larger.
this can be accomodated for by introducing a correction factor
Ewd as in [6]. The wave drag can then be calculated as:

Cdw = EwdCdw,SH (8)

The correction factor can be estimated by comparing to val-
ues of typical existing designs. Another way is to use a more
elaborate method, based on a more detailed geometric ana-
lysis based on [8], [9] and [10]. For a more elaborate dis-
cussion on practical implementation of such metods, see e.g.
in [11] and [12], [13], and in [14].

4.2 Supersonic lift

The liftsloop of a wing changes already for higher subsonic
Mach number. For an infinite straight wing the lift sloop can
be calculated as:

CLa,sub =
CLa,0

b
(9)

Here CLa,sub is the lift-sloop for low Mach numbers, which
can be derived eg. from panel code. The factor b is:

b =
p

1�M2 (10)

Going into the supersonic region the lift curve changes dra-
matically. The lift curve can here be calculated from

CLa,sub =
4
b

(11)

where for this case:

b =
p

M2 �1 (12)

However, this is only valid for a wing where the reference
area is equal to the actual effective lifting area. For a whole
aircraft these are not necessarly the same. therefore a nondi-
mensional lifting area for the whole wing body combination
S0 is introduced as:

S0 = Swb/Sre f (13)

Eq. 9 can then be rewriten as:

CLa,sup = S0
4
b

(14)

Otherwise the supersonic lift would be dependent on the
chosen reference area. b is here changed into an expression
that is valid in both ranges:

b = ((M2 �1)2)1/4 (15)

However, if (15) is used in (11) or (9) this yields a singularity
at M = 1. In reality this does not occur, and the lift curve
is smoothed out in the transonic range. Therefore the b is
modified into:

b = ((M2 �1)2 + e4
M)1/4 (16)

Here eM is a factor that removes the singularity while the
asymptotes are unaffected.

For a swept wing 14 is only valid when the Mach cone, see
Fig. 4 has passed the leading edge. This means that there is
prolonged transition region for this case. This Mach number
can be calculated using geometry. The Mach number where
the mach cone coincides with the leading edge of the wing is
then.

M1 =
p

1+ tan2 L (17)

Note that for a complete aircraft the notion of Mach cone be-
comes more complex.

Figure 4: Mach cone touching the leading edge of a delta
wing.

An expression that can be used for the whole range is then:

CLa =CLa,sub(1� fML)+CLa,sup fML (18)

Here
fML =

1

1+ e�4 M�(1+dML/2)
dML

(19)

This is again the logistic function, where

dML = M1 �1 =
p

1+ tan2 L�1 (20)
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Figure 5: The lift coefficient with respect to a . The dotted
line is without leading edge suction and the dashed line is
with leading edge suction. The solid line is a blend of of both
for a high Mach cone angle

4.3 Supersonic moment

In the supersonic regime the neutral point is moving back-
wards from approximately the quarter cord position of the
wing to approximately the half cord position. This leads to an
increased stability of the aircraft and also an increasing negat-
ive pitch moment that has to be counteracted by the elevator,
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elevons and/or canard. In the transonic region the moment
characteristics can be very complex and show dramatic vari-
ations. However, this requires a more detailed analysis of the
aerodynamics, and a high fidelity geometric model that is not
available in conceptual design, normally the aircraft should
not operate in the this region so it is of less importance for
performance predictions. A simple model that captures the
main effect of moving the neutral point a quarter cord is:

Cm =Cm0 �CL
MAC

4
fM (21)

where fM is a factor that is typically less than one. For a
straight wing fM = 1 but for e.g. a cranked delta wing fM < 1.

4.4 Supersonic lift dependent drag

In supersonic flight the lift dependent drag is generally small
compared to the wave drag. Hence a very precise model is
not needed. It can even be argued that the subsonic model can
be used for simulation. However, here a simple expression is
shown that at least capture the main effects. In the subsonic
regime induced drag can in general be calculated from:

CDi =
C2

L
peA

(22)

This can be rewritten as:

CDi =
C2

La
peA

a2 =CDia2,suba2 (23)

For a straight wing in supersonic flow there is no leading edge
suction. This means that the lift dependent drag can be found
from the lift from trigonometric relations:

CDi,sup =CL tan(a)⇡CL,supa =CLa2,supa2 =CDia2,supa2

(24)
Using Eg. (14) yields

CDi,sup = S0
4
b

a2 (25)

In the firmly supersonic regime Eq. (23) can still be used if
the Oswald efficiency factor e is replaced with:

esup =
C2

L,sup

pACDi,sup
=

C2
La,sup

pAS0
4
b

(26)

where esub is the subsonic efficiency factor.

For a swept wing the behaviour is more complex. When the
trailing edge of the wing is inside the Mach cone there can
be some leading edge suction, but this leads to another level
of detail that might not be available at the conceptual design
stage. However, once the leading edge of the wing is out-
side the Mach cone, that is when the Mach number M > M1,
the expression derived here for the supersonic induced drag
is valid. Therefore, an approximation suggested here is to
assume that the lift function goes from leading edge suc-
tion gradually to a situation without leading edge suction at
M = M1. When there is leading edge suction the Oswald ef-
ficiency factor for the subsonic case is used and then this is
gradually moved to the value for supersonic speed.

e = esub(1� fML)+ esup fML (27)

In this way Eg. 23 can be used for the whole range.
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Figure 6: The coefficient for induced drag with respect to a2.
The dotted line is without leading edge suction and the dashed
line is with leading edge suction. The solid line is a blend of
both for a high Mach cone angle

5 Comparison of contributions to drag
In order to have an idea of the importance of the different drag
components an example with coefficients chosen to loosely
resemble the F-16 flying at 10000m with a weight of 12000kg
was made. Calculation the corresponding drag contributions
using:

D =CDr v2

2
(28)

where r = 0.4kg/m2 (corresponding to an altitude of 10000
m) and the speed of sound a = 295 m/s. The mass of the
aircraft was set to 12000 kg resulted in a required lift force of
L = 117840 N. The lift coefficient was then calculated from

L =CLr v2

2
(29)

which yields:

CL =
2L
rv2 (30)

The Drag coefficients are shown in Fig. 7 The contributions

Figure 7: The contributions of parasitic, the wave drag and
the induced drag as well as the total drag.

of the different drag components are shown in Fig. 8 where
also the total drag is shown. It shows that the contribution of
induced drag is important at supersonic speed. In e.g. a turn,
a load factor for two would increase the induced drag four
times, which would make it on par with the parasitic drag.

6 Conclusion
In this paper a generic model to model trans-sonic and su-
personic aerodynamic characteristics is presented. Different
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Figure 8: The contributions of parasitic, the wave drag and
the induced drag as well as the total drag.

models for different parts of the envelope has been combined
into continuous functions that can be used for flight simula-
tion. One conclusion is that supersonic induced drag can be
substantial and needs to be considered in conceptual design.
Even though the velocity is high, the induced drag coefficient
goes up when leading edge suction is lost. In addition the
neutral point is moved backwards increasing the need for trim
that is further increasing the induced drag.

References
[1] Edwin J. Saltzman and John W. Hicks. In-flight lift-

drag characteristics for a forward-swept wing aircraft
and comparisons with contemporary aircraft). Technical
report, NASA Technical paper 3414, 1994.

[2] Petter Krus, Robert Braun, and Peter Nordin. Aircraft
System Simulation for Preliminary Design. In 28th In-
ternational Congress of the Aeronautical Sciences, Bris-
bane, 2012. ICAS.

[3] Alvaro Martins Abdalla, Grönstedt Tomas Gazetta, H.,
and Petter Krus. 4:th CEAS European Air & Space
Conference. In The Effect of Engine Dimensions
on Supersonic Aircraft Performance, Linköping, 2013.
Linköping University Electronic Press.

[4] Christopher Jouannet and Petter Krus. Unsteady aero-
dynamic modelling: a simple state-space approach. In
AIAA Aerospace sciences meeting and exhibit, Reno,
USA, 2005.

[5] John D. Anderson. Introduction to Flight, Fourth Edi-
tion. WXB/McGraw-Hill, 2000.

[6] Daniel P Raymer. Aircraft Design: A Conceptual Ap-
proach. AIAA, 6th edition, 2018.

[7] Wolfgang Haack. Geschossformen kleinsten Wellen-
widerstandes, 1941.

[8] Richard T Whitcomb. A study of Zero-Lift-Drag-Rise
Characterisics of Wing-Body Combinations Near the
Speed of Sound. Technical report, NACA Technical Re-
port 1273., 1956.

[9] Richard T Whitcomb and Thomas C Kelly. A Study
of the Flow over a 45 Degree Sweptback Wing-fuselage

Combination at Transonic Mach Numbers. Technical
Report April, NACA-RM-L52D01, 1957.

[10] Robert T. Jones. Theory of wing-body drag at super-
sonic speeds. Technical report, NASA, 1953.

[11] Raghu Chaitanya Munjulury, Ingo Staack, Alvaro Mar-
tins Abdalla, Tomas Melin, Christopher Jouannet, and
Petter Krus. Knowledge-based design for future combat
aircraft concepts. In 29th Congress of the International
Council of the AeronauticalSciences (ICAS 2014) :. The
University of São Paulo (USP), Brazil, 2014.

[12] Raghu Chaitanya Munjulury, Alvaro Martins Abdalla,
Ingo Staack, and Petter Krus. Knowledge-based future
combat aircraft optimization. In 30th Congress of the In-
ternational Council of the AeronauticalSciences (ICAS
2016) :, Belo Horizonte, Brazil, 2016.

[13] Raghu Chaitanya Munjulury and Alvaro Martins Ab-
dalla. Analysis of Radar Cross Section and Wave Drag
Reduction of Fighter Aircraft. In Aerospace Technology,
FT2016, Stockholm, Sweden, 2016.

[14] Matheus Urzedo Quirino, Mathieu Calvo, Raghu Chait-
anya Munjulury, and Alvaro Martins Abdalla. Ana-
lysis of the influence of the external configuration on
the wave drag ofsupersonic business jets. In 31st Con-
gress of the International Council of the Aeronautical
Sciences, ICAS 2018, Belo Horizonte, Brazil, 2018.

W͘ <ƌƵƐ�Ğƚ�Ăů͘ dƌĂŶƐŽŶŝĐ�ĂŶĚ�ƐƵƉĞƌƐŽŶŝĐ�ĂĞƌŽĚǇŶĂŵŝĐƐ�ŵŽĚĞůůŝŶŐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϯ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϯϰ



Aerospace Technology Congress, 8-9 October 2019, Stockholm, Sweden
Swedish Society of Aeronautics and Astronautics (FTF)

An Ontological Approach to System-of-Systems Engineering in Product

Development

Ludvig Knöös Franzén , Ingo Staack , Christopher Jouannet*, and Petter Krus

Department of Management and Engineering (IEI), Linköping University, Linköping, Sweden
*Overall Design and System Integration, Saab Aeronautics, Linköping, Sweden

E-mail: ludvig.knoos.franzen@liu.se

Abstract

This paper presents an approach to system-of-systems engineering for product development
with the use of ontology. A proposed method for building as well as using ontology to gener-
ate and explore system-of-systems design spaces based on identified system-of-system needs
is presented. The method is largely built to cover the first levels of related work, where a
process for system of systems in the context of product development is introduced. Within
this work, it is shown that scenarios for a system-of-systems can be used to identify needs and
subsequently the system-of-systems capabilities that fulfils them. The allocation of capabilit-
ies to possible constituent systems is used to show the available design space. The proposed
method of this paper therefore addresses these initial challenges and provides a framework
for approaching the system-of-systems design space creation using ontology. A case study
is used to test the method on a fictitious search and rescue scenario based on available re-
sources and information from the Swedish Maritime Administration. The case study shows
that a representation of a system-of-systems scenario can be created in an ontology using the
method. The ontology provides a representation of the involved entities from the fictitious
scenario and their existing relationships. Defined ontology classes containing conditions are
used to represent the identified needs for the system-of-systems. The invocation of a descrip-
tion logic reasoner is subsequently used to classify and create an inferred ontology where the
available system-of-systems solutions are represented as sub-classes and individuals of the
defined classes representing the needs. Finally, several classes representing different possible
system-of-systems needs are used to explore the available design space and to identify the
most persistent solutions of the case study.

Keywords: Systems Engineering, System-of-Systems, Ontology, Description Logic Reasoning, Design Space Creation

1 Introduction

Interest in system-of-systems engineering (SoSE) for aero-
nautical product development has seen steady growth in re-
cent years, and aerospace systems are becoming more and
more interconnected with their operational environments [1].
This, together with rapid advancements in technology, gener-
ates a desire for systems to collaborate to achieve capabilit-
ies that are not reachable by the individual systems alone [2].
In an ever-changing world, traditional approaches to product
development for aerospace systems fall short when external
factors such as politics, economics, regulations, technolo-
gies and doctrines affect the initially specified requirements
for the systems. This problem becomes more pronounced
when both the long product development time and the ex-
pected lifetime for aerospace systems are taken into account.
A system-of-systems (SoS) perspective for product develop-
ment of aerospace systems puts a focus on SoS needs and
the required SoS capabilities that fulfil them. The corres-
ponding requirements for Constituent Systems (CS) are sub-

sequently generated depending on the intended SoS architec-
ture [1]. This SoS conceptualization of aerospace product de-
velopment consequently takes the process to a more abstract
level, where capabilities that are not achievable by the indi-
vidual systems can be generated through system collabora-
tion. A definition of SoS presented by [3] states that a SoS
is separated from a typical complex system by five character-
istic properties. These are operational independence of com-
ponents, managerial independence of components, geograph-
ical distribution of components, evolutionary development of
components and that the system experiences emergent beha-
viour. This definition of SoS is used throughout this paper.
A proposed holistic product development in a SoS context
was presented in [1], where the process of development was
divided into five main levels of interest. The proposed SoS
design process can be seen in Fig. 1.

The first level of interest presented in Fig. 1 describes how
the needs and boundary conditions of the SoS can generate
SoS capabilities from possible scenarios. It is stated in [1]
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Figure 1: A representation of the holistic SoS design process from [1]. This paper covers the content under Ontology Application.

that analyses can be performed on the process by varying the
initial conditions and boundaries to see how required capabil-
ities respond to changes in the SoS needs. This consequently
generates a design space of available capabilities that fulfil
the SoS needs. The identified SoS capabilities from needs
and scenario analyses can then be distributed to constituent
systems that make up the SoS design space and architecture.
The last two levels of the process describe how CS and
their sub-systems (SS) should be chosen depending on the
requirements generated in the previous levels. It is believed
that ontologies are needed to connect the SoS process levels
in a coherent way using common language and semantics.

The work presented in this paper therefore aims to provide
a method for approaching the first two levels of the SoS-
process and generating a SoS design space as presented in [1]
using ontology. Furthermore, the influence of changing SoS
needs on the available capabilities and SoS design space are
also subject to investigation. This paper thereby contributes
to the realization of the first two levels of interests shown
in Fig. 1. A simple search and rescue (SAR) mission based
on the Swedish Maritime Administration [4] is used as an
implementation example to test the proposed method.

2 Frame of reference

The goal of the presented work is to provide a method for
breaking down SoS needs into suitable capabilities and CS
that together specify an available SoS design space. This
chapter presents work that has been carried out in areas re-
lated to this paper and other approaches intended for the prob-
lem outlined in the introduction.

2.1 Capability- and system-of-systems engineering

The definition of a system according to the International
Council On Systems Engineering (INCOSE) specifies that
"A system is a construct or collection of different elements
that together produce results not obtainable by the elements
alone". [5]. The term SoS is defined by [6] as "An interop-
erating collection of component systems that produce results
unachievable by the individual systems alone". As previously
mentioned, [3] specifies that a Complex System or SoS
is distinguished from a "conventional" system’s definition
by five different characteristics properties. [7] presents a

collection of views on SoS including a definition of SoS
types. These include virtual, collaborative, acknowledged
and directed SoS. It is furthermore argued that SoS are
rarely developed as SoS. The process referred to as SoSE is
rather initialized once an assessment of the SoS performance
and capabilities begins. SoSE consequently involves the
planning, analysis, organization and integration of CS.
Capabilities performed by the CS are combined together with
SoSE into SoS capabilities not achievable by the individual
systems [2, 8]. This focus on capabilities for SoS can be
referred to as capability engineering [9]. The process of
capability engineering involves the identification of desired
capabilities to be performed by the SoS, as well as investigat-
ing the possible options for attaining these capabilities [10].
Furthermore, [10] presents a method for supporting SoSE in
translations of SoS capabilities into requirements. Unified
Modelling Language (UML) object models are here used to
model and increase the understanding of the involved systems
with their respective functions, thus enabling explorations
and trades to achieve desired capabilities. The Systems
Modelling Language (SysML) has also been used to model
SoS in various studies such as [11] and [12].

Enterprise architecture frameworks for defence indus-
tries such as the US Department of Defence Architecture
Framework (DoDAF), the UK Ministry of Defence Archi-
tecture Framework (MoDAF) and the NATO Architecture
Framework (NAF) have been used to model SoS in a model
based systems engineering (MBSE) focused approach [13].
These architecture frameworks are intended to capture the
operational, system, service, maintenance and information
views of the SoS, among others. Other main actors within
SoS and identified methods for approaching complex sys-
tems and SoS have been presented in [1]. [1] furthermore
describes a holistic product development approach for SoS
as mentioned in the introduction. The first of the proposed
SoS-process levels shown in Fig. 1 describes the SoS needs
and boundary conditions. The understanding of SoS needs
and boundary conditions directly influences the strategic
planning and prioritization, which together with the intended
scenario defines the suitable SoS capabilities.
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2.2 Ontology and ontological engineering for system of

systems

A different approach to SoSE involves using ontologies. An
ontology is an "explicit specification of a conceptualiza-
tion" [14]. This is further explained as a formal and explicit
representation of a given domain that involves knowledge
of the involved entities and the relationships that exist
between them [15]. Ontologies have seen a steady increase
in usage for areas such as systems engineering (SE), SoSE
and capability engineering [16–18]. An ontology can be
used to enhance the interoperability aspect of a system or
SoS [16], and it has been shown in [19] that scalability is also
increased. Another approach to further enhance interoperab-
ility but on an ontology level is suggested in [20], where it is
explained that a domain-neutral top-level ontology structure
can support both the creation of new domain ontologies
and the re-usability of existing ones. Top-level ontology
examples can be found in [21]. Domain-specific ontologies
are ontologies intended to describe individual systems or
domains of interest. Such domain ontologies can for example
be found in [22], which describes an ontology for aircraft
design, or [23] where an ontology for information systems
interoperability is presented.

An ontology can be implemented in different ontology
languages. Current standards include languages such as the
Web Ontology Language (OWL) and the Resource Descrip-
tion Language (RDF). OWL is based on RDF, but with the
advantages of being better equipped for description logics
and constraints checking [24]. An ontology made in OWL
is composed of individuals, classes and their properties,
which together are used to describe concepts of the intended
domain modelled in the ontology. OWL supports the use of
description logic reasoners, enabling the creation of more
complex concepts out of simpler ones. Description logic
reasoners can also be used to check for inconsistencies in
the implemented ontology [25]. Different types of reasoners
support different features [26]. Automatic reasoning over
large ontologies requires large computational resources as
indicated in [27, 28]. The scalability for automatic reasoning
is thus hindered by computational resources. Ontologies that
utilize heuristics can contribute to the efficiency of reasoning
in domains containing incomplete data and consequently a
large number of axioms [29]. There are also various optim-
ization techniques which can contribute to the efficiency of
reasoning [28].

Ontology-based approaches for modelling SoS are com-
plementary to UML and SysML due to their ability to
describe chosen domains from different terminologies and
perspectives [18,19]. Studies from Georgia Tech’s Aerospace
Design Laboratory (ASDL) have shown that ontologies
can be used to model and prune the design space of cyber-
physical systems in the context of conceptual design [30]. It
has also been shown that matrix-based approaches such as
an Interactive Reconfigurable Matrix of Alternatives (IRMA)
can be used to illustrate and create the available design space
from the knowledge captured in the ontology [31].

The presented frame of reference for this paper has identified
methods and approaches for the modelling and usage of SoS
in the context of aerospace product development. Figure 2
shows a representation of where the proposed scope of this
research is situated. Based on the gathered information, a
method of modelling an ontology intended for design space
explorations on SoS is proposed in the next chapter.

Figure 2: The positioning of the performed work compared to
other areas and disciplines

3 Method

This chapter introduces a method for translating SoS needs
into capabilities, and subsequently a way of generating the
available design space for a SoS. It builds upon the holistic
engineering approach for SoS introduced in [1], which can be
seen in Fig. 1. As mentioned earlier, this holistic engineering
approach suggests that the development is divided into five
levels of interest, where each of the levels are recurrent and
interrelated with each other. The presented levels are associ-
ated with a respective design space of solutions that should
be derived by successive investigation and exploration of the
previous levels.

3.1 Design space for system-of-systems capabilities

The first level of the presented process involves the descrip-
tion of the intended scenarios that the SoS is believed to be
situated in during its lifetime. This description includes defin-
itions for high-level frames of interest such as geopolitics,
economics, customer needs, technology, laws and regulations,
which together specify the overall boundary conditions and
needs for the SoS. These initial conditions and needs must
be varied based on different possible scenarios in order to
achieve a holistic perspective on the intended SoS [1]. The
influence and uncertainty of the high-level frames of interest
are thereby evaluated. Suitable capabilities that can fulfil the
needs should then be identified in order to generate the SoS
capability design space. The capability design space is also
subject to changing boundary conditions and needs, and a
similar approach by varying scenarios should be used to in-
crease the understanding of the available design space. These
variations on initial conditions are used to explore the design
space, consequently identifying the persistent solutions least
affected by changes. These "resistant" capabilities represen-
ted in the design space are deemed to be suitable strategical
choices based on the trade of boundary conditions and needs.
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The distribution of the chosen capabilities can later be ex-
plored in a variety of different SoS architectures where CS
and SS are assigned with the required capabilities. The pro-
cess explained above is illustrated in Fig. 3.

Figure 3: A detailed view of the needs to SoS capability pro-
cess.

The method proposed in this paper suggests that ontology
should be used to represent the main components presented
in Fig. 3. The ontology provides a mapping of the involved
actors and high-level frames of interest as well as the existing
relationships between them. The following section describes
a suggested approach for modelling an ontology intended for
SoS design space generation and exploration.

3.2 Ontology design and usage

An ontology can be created in several ways, and it is even
argued that there is no one correct way of modelling a domain
since it depends on the application in mind [15]. The ontology
creation method introduced in this paper is largely based on
guidelines presented in [15] and [20], and is intended to be
used with OWL. It follows eight successive steps which are
illustrated in Fig. 4.

3.2.1 Step 1

The aim of the initial step is to determine the scope of the
content and domain that is to be represented. Typically, this
would correspond to the intended usage for the SoS to be
developed, for example SAR.

Step (A) in Fig. 4 is an intermediate step which intro-
duces the option of using a top-level ontology structure.
There are several benefits with top-level ontologies that are
explained in [32]. These include improved interoperability
between domain ontologies.

3.2.2 Step 2

Holistic analyses of possible scenarios for the intended
SoS domain and scope are used to identify entities to be
implemented in the ontology. Such entities include laws,
regulations, weather conditions, available assets, capabilit-
ies, needs and more. It is important to specify terms and
vocabularies carefully to enable coherent formalism so that
ambiguity in definitions is avoided.

Ontologies can suffer from a reinventing-the-wheel syn-
drome where several ontologies are created for the same
domain [32]. It is therefore desirable to consider using
existing ontologies for the SoS design space generation
instead of creating a redundant one [15]. If a decision is
made to utilize existing external ontologies, these should be
modified to fit the intended formalism of the ontology under
development.

3.2.3 Step 3

The third step in the ontology development process involves
the definition and creation of all classes based on the entities
identified in step 2. This is typically done in a hierarchy
structure with classes and sub-classes. The identified SoS
needs of the analysed scenarios should also be defined as
classes. Different approaches can be used when developing
the class hierarchy as described in [15]. It is important that
unequal classes are defined as disjoint for the later invocation
of the description logic reasoner.

Step (B) is optional and can be used if a top-level on-
tology structure is to be utilized. Top-level ontologies include
predefined classes that provide an overarching framework
for organizing the knowledge of different domain ontolo-
gies [32]. The classes and eventual domain ontologies that
represent the intended SoS should consequently be allocated
to the existing framework of the chosen top-level ontology.

3.2.4 Step 4

This step is used to describe the internal structure, existing
relationships and properties of the previously created classes
of the ontology. The associations between the classes should
come from the scenario analyses in step 2, where the rela-
tionships between the different entities are identified. Classes
should also include properties that describe them. These
properties can include values in the form of numbers and lists.
Cardinality specifications are used to describe the number of
relationships a class can have in a min., max. or exactly logic.
Further explanations and details of available properties and
cardinalities in OWL can be found in [15] and [25]. Finally,
classes can be defined as either primitive or defined. The dif-
ferences between these are so-called necessary and sufficient
conditions. A primitive class only includes necessary con-
ditions while a defined class includes at least one necessary
and sufficient condition. The use of defined classes allows
for the automated classification and computation of class rela-
tionships in the ontology by a description logic reasoner. This
is particularly useful when building large ontologies [25]. The
classes representing the SoS needs and boundaries should be
specified as defined classes for the reasoner to associate avail-
able solutions to the necessary and sufficient conditions spe-
cified in them. This process is further explained in chapter
4.1.

3.2.5 Step 5

Instances should represent the lowest granularity of the mod-
elled ontology domain. This is described in [15] as "Indi-
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Figure 4: Ontology development process in the context of SoS design space generation.

vidual instances are the most specific concepts represented in
a knowledge base". They represent the lowest level of de-
tail for the intended domain and should be related to suitable
corresponding classes of the ontology.

3.2.6 Step 6

The sixth step is used to invoke a description logic reasoner
to check the consistency of the implemented ontology. The
reasoner will classify the ontology and build an inferred on-
tology based on the previously defined relationships, prop-
erties and conditions of the different represented classes and
instances. This process will associate the previously imple-
mented classes representing the SoS needs of the ontology
with all classes and individuals that have fulfilled the spe-
cified conditions. It will consequently show the available SoS
design space as sub-classes and individuals to the inferred
need classes. If the reasoner classifies the ontology as incon-
sistent, step 8 needs to be performed.

3.2.7 Step 7

It is recommended that the credibility of the inferred onto-
logy and populated classes representing the needs should be
evaluated. The ontology may prove to be consistent but in-
clude unreasonable or unwanted inferred relationships of the
reasoner. If such unwanted relationships or results exist, step
8 needs to be carried out.

3.2.8 Step 8

This final step in the process presented in Fig. 4 is only to
be performed if inconsistencies or unreasonable results or
relationships exist in the inferred ontology. Possible correc-
tions should be performed in the definition of classes and
their relationships, properties and conditions. OWL supports
the usage of various ontology debuggers that can prove to be
useful for finding the source of any inconsistencies [33]. Un-
reasonable results can be further investigated by description
logic querying, where the inferred ontology is used to answer
"questions" about specific classes or instances [34].

The end result of the process shown in Fig. 4 is an in-
ferred ontology where the defined need classes represent
the available SoS design space. This process both creates
and reduces the available SoS design space based on the
description of needs identified from the possible scenarios
for the intended SoS.

4 Implementation of case study

In order to test the proposed method of creating a SoS design
space from specified needs with an ontology, a simple case
study based on the operations and resources of the Swedish
Maritime Administration (SMA) was performed. According
to statistics, SAR at sea has accounted for approximately
60% of the operations performed by the SMA during the past
three years and is a good example of a SoS where changing
circumstances can affect the available solutions.

The scenario considered for the case study is fictitious
and solely based on the available assets, regulations and
capabilities of the SMA. It is also worth mentioning that
the purpose of the case study is not to provide a complete
ontology for Swedish SAR but instead to test the validity and
usefulness of the proposed method in this context. Hence,
the implemented scenario is kept simple in order to show
the possibilities of the proposed method even at low levels
of scenario detail. The use of a top-level ontology was also
excluded for the purpose of this case study.

Following the process shown in Fig. 4, a SAR scenario
was determined as the domain to be modelled in the on-
tology. This fictitious SAR scenario was created based
on available information such as the assets, resources and
regulations of the SMA [35] and is illustrated by a simple
sketch in Fig. 5.

The scenario shown in Fig. 5 illustrates that there is a sub-
ject situated in the sea near Gothenburg, Sweden. The subject
can make a distress call and indicate a position. Information
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Figure 5: A fictitious scenario based on available assets and
resources of the SMA.

about the distress call is forwarded to the Joint Rescue Co-
ordination Centre (JRCC) located in Gothenburg. The JRCC
can dispatch suitable and available assets for the SAR of the
subject. The available assets considered in this scenario are
Bombardier Dash 8 Q300 aeroplanes, AW 139 helicopters
and two fictitious kinds of sea vessels: fast and slow. The
environment is associated with weather conditions, temperat-
ures and time of year and day.

4.1 Ontology modelling

The process of identifying all entities and relationships to be
modelled in the ontology involved detailed scenario analyses
where available capabilities and assets were broken down
into functions and means. Information flows between entit-
ies such as communication links were determined as well as
the relationships between assets and their corresponding sub-
components. After identifying entities and relationships to be
represented in the ontology, the class and sub-class definition
was initiated. The case study was implemented in the Protégé
ontology editing software, which is based on OWL [36]. The
class structure of the study was created using a top-down de-
velopment process where the most general classes, such as
System and Environment, were created first [15]. The class
definition was done in a "is_a" manner, which meant that all
sub-classes of an intended class inherited its properties. A de-
piction of the case study class hierarchy can be seen in Fig. 6.
Classes not equal to each other are defined as disjoint.

The identified needs of the SoS are represented as the solution
classes in Fig. 6 and are explained in more detail further
down. The available assets of the case study are represented
under the system classes which are defined by the various
sub-system classes of the hierarchy structure. Figure 7 shows
an example of how the HelicopterSystem class is defined.

The properties, cardinalities and conditions describing
the various classes in the hierarchy were based on specific-
ations of SMA assets, resources and available capabilities.
The fictional sea vessel’s properties were estimated based on
high and low speed sea vessels for SAR. Mapping between
capabilities, functions, systems and other classes was carried
out to create the relational properties between all entities
represented in the ontology hierarchy. Assets and resources

Figure 6: The ontology class hierarchy for the intended scen-
ario.

capable of performing the functions or capabilities from the
former breakdowns were related to their respective function.
Once a satisfactory mapping of the relationships between
classes was achieved, the step of implementing the lowest
levels, or instances, of the ontology was performed. The
instances for this case study represented specific individuals
such as an AgustaWestland 139 helicopter which is part of
the SMA assets [35]. These individuals were assigned data
properties describing their individual performances. Figure
7 shows the definition of a HelicopterSystem and the AW139
instance within the case study ontology.

It should be noted that the instance values described in Fig. 7
do not include any units. The data properties describing the
relationships are instead assigned comments describing the
intended units. The hasOperationalRange data property,
for example, has the unit of kilometres in this case study.
The instances of the sub-systems are defined for the sake of
simplicity as various types indicating that resources can be
composed of different alternatives such as different types of
radar.

Finally, the solution classes describing the intended SoS
needs were specified and given necessary and sufficient
conditions. This was done so that the Solution classes were
defined as equal to specified needs of the SAR scenario.
The procedure was carried out by describing the required
capabilities, functions and performances in the necessary and
sufficient conditions of the Solution classes. An example of
such a class can be seen in Fig. 8. The conditions described
in the Solution classes of this case study are, as with the SAR
scenario, fictitious and are only used to show the intended
process of the method. It can be seen in Fig. 8 that the class
describes a need for both a search and a rescue capability. It
furthermore specifies that the rescue vessel needs to be able
to carry at least 10 persons and have a length of 15 (meters)
or above.
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Figure 7: The definition of the HelicopterSystem class (top)
and the AW139 instance (bottom), where both are defined by
respective object and data properties.

4.2 Ontology usage

In order to classify the ontology, check consistency and obtain
the available sub-classes and instances of the Solution classes,
a description logic reasoner needed to be used. Protégé has a
set of default reasoners as well as additional reasoners avail-
able through plug-ins. The default Pellet reasoner was con-
sidered suitable for this case study and was used throughout
the implementation process. (For a detailed comparison of
available reasoners in Protégé, see [26].) The reasoner was
invoked to classify the ontology and consequently generate
the logically inferred hierarchy. This process generated the
available SoS design spaces as sub-classes and individuals of
the defined Solution classes that could fulfil the necessary and

Figure 8: The necessary and sufficient conditions specified
for the Solution4 ontology class.

sufficient conditions. These results are shown in Figs. 9 and
10.

Figure 9: The inferred solution class structure (top) and
the description of Solution classes 1 and 2 (bottom). Solu-
tion1 describes a need for a search capability and a minimum
speed, while Solution2 requires both search and rescue cap-
abilities.

Figure 10: The description of Solution classes 3 (left) and 4
(right). Solution3 specifies a need to keep the cost under a
specified cost per hour.

It can be seen in Fig. 10 that the Solution4 class from Fig. 8
has been populated with the AW139 and SlowBoat individuals
due to their fulfilment of the necessary and sufficient condi-
tions specified in the class description. It should be noted
that Solution4 has been inferred as a sub-class of Solution2
in Fig. 9. This is due to the solutions described in Solution4
also fulfilling the conditions in Solution2. It is possible to
carry out design space explorations by defining several solu-
tion classes based on different possible SAR scenarios and
needs as illustrated in Figs. 9 and 10. Figure 11 shows the
available design space for all Solution classes. The Solution2
class describes needs for both search and rescue capabilities.
All individuals in the Solution4 class fulfil the conditions and
are subsequently part of the solution for the needs described
in Solution2.

By comparing all inferred design spaces, it can be seen
that the individuals with the highest reoccurrence represent
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Figure 11: The inferred SoS design spaces where the Solu-
tion2 class is shown in the middle with corresponding indi-
viduals and Solution4 as a sub-class.

the most persistent solutions. The consequent SoS design
space generated with the method is available in the OWL
file of the inferred ontology and can be exported for fur-
ther investigations and analyses. Such analyses can for
example include determining the most suitable number of
assets described by the inferred individuals based on Measure
of Effectiveness (MoE), which is not provided by this method.

Finally, this case study has shown that the proposed
method can be used to generate SoS design spaces for SAR
and specified needs from a SoS scenario.

5 Discussion

The method proposed in this paper is intended to be used
for any SoS design space creation and delimitation. The
implementation of the case study was based on a fictitious
existing SoS. This can be referred to as a near-term SoS
where available resources and how best to use them are
investigated. The method and consequent use of ontology
allows for the evaluation of new resources in combination
with existing ones. New resources and capabilities can be
introduced to the ontology structure and can be related to
the existing entities. The use of a reasoner can once again
prove useful for automatically expanding the ontology with
new resources depending on their description. A new entity
with a capability to fly can, for example, automatically be
placed as a sub-class of AirborneSystem if an AirborneSystem
has been defined with necessary and sufficient conditions
specifying that an airborne system has the capability to fly.
This ability makes ontologies highly scalable and flexible for
introducing new entities to the modelled domain and building
up taxonomies. However, this comes at the cost of increased
computational time for automatic reasoning as described in
section 2.2.

A combination of existing and new SoS solutions can
be referred to as a mixed SoS. It is also possible to use the
proposed method for analyses of long-term SoS where no
existing resources are available. This typically corresponds
to creating a SoS from scratch where only vague definitions
of possible needs and capabilities are defined and related.

Assets and resources can be guessed and evaluated based on
the scenario and epoch analysis of the intended SoS.

As mentioned in the frame of reference, there are sup-
plementary methods for ontologies available for modelling
and performing analyses on SoS. Enterprise architecture
frameworks have been successfully used to describe SoS as
well as intended scenarios in a SysML or UML language [13].
Relational databases have a similar structure to ontology,
and it is possible to describe a SoS with all entities and the
relationships that exists between them here as well. However,
the advantage with ontologies is that they work under the
previously mentioned open world assumption which, together
with an ability to perform description logic reasoning, can
be used to infer implicit knowledge of the intended domain.
This implicit knowledge can reveal emergent behaviours of
the SoS which are very important and desirable to understand
at an early stage of development [17]. Nevertheless, ontology
has some limits when it comes to inference by a reasoner.
Such limits are shown in detail in [34], where inference
is used to a high degree on an ontology. The presented
method is, as previously mentioned, built upon existing
methods for creating an ontology. There are many available
methods and pieces of software for creating an ontology.
Protégé was chosen as the implementation software due to
its compatibility with OWL and RDF, as well as the support
for description logics. The proposed method of this paper is
however neutral in terms of the choice of software and could
be used provided that the software supports a description
logic reasoner.

An important delimitation of the presented case study
is the exclusion of a top-level ontology structure. This was
mainly excluded due to the fact that no existing ontology
was to be used for the implemented example. The use of
a top-level ontology would also imply a large increment
in the class hierarchy structure and size, which would
make the ontology less comprehensible to the human eye.
Furthermore, the ontology for the case study was, as pre-
viously mentioned, implemented to show the possibilities
for creating and exploring the SoS design space and not to
provide an extensive ontology for SAR operations. However,
the inclusion of a top-level ontology can be utilized at a
later stage if desired due to the scalability and flexibility of
ontology structures. This would require some restructuring of
the class hierarchy to fit the top-level ontology properly, but
would also enable re-usability and combinability with other
ontologies that utilize the same top-level design. The scope
of the modelled SAR case study was kept at a simple level
to visualize the goal of the proposed process and method. It
could however easily be expanded to include more details
about the domain and available system components. The
example components shown in Fig. 7 could be replaced
with actual sub-system representations that have their own
sub-classes and instances, leading to a question about fidelity
levels in the ontology. The fidelity or detail level of the
ontology is determined at the very beginning of the proposed
method in Fig. 4. This is however also expandable at a later
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stage due to the flexibility of ontologies. The results obtained
in Figs. 9 and 10 show that the SoS needs can be represented
as demands for the necessary performances and capabilities.
The usefulness of this strategy becomes increasingly distinct
in ontologies featuring a larger number of resources and
possible solutions. The reasoner becomes a valuable asset for
inferring knowledge and creating the available design space
in larger ontologies.

The results in Figs. 9 and 10 show that the available
solutions are instances of the Solution classes. It is pos-
sible to use the method in order to generate sub-classes
representing the available design space as a complement
to a set of individuals. The open world assumption that
OWL ontologies work under can, however, complicate class
inferences. A closed world assumption assumes that data
which does not exist is false, while an open world assumption
sees non-existent data as simply unknown. Ontologies
consequently do not make any assumptions about incomplete
data. This means that ontology classes can include more
entities that are simply not yet known unless the class has
been explicitly stated not to do so using closure axioms [25].
The open world assumption is also a reason why ontologies
are so flexible and easy to expand. Instances are, however,
easier to work with since they represent the lowest level of
the intended ontology and are less affected by the open world
assumption.

Finally, the implemented case study is still under devel-
opment at the time of writing this paper. More SMA
information and resources must be implemented in order
to generate a larger pool of available solutions for the SoS
design spaces. More detailed capability and functional
breakdowns are subject to implementation to obtain a more
comprehensive picture of the existing relationships in the do-
main. Additionally, more extensive design space explorations
will be performed by defining more solution classes based on
scenario and epoch analyses of the case study. As mentioned
in section 3.1, varying the initial conditions to increase the
understanding of the design space is an important future
addition to the case study.

6 Conclusions and future work

The proposed method introduced in this paper has shown that
a design space of possible SoS solutions can be generated
using ontology. An implementation of a search and rescue
(SAR) case study was carried out to test the method and show
the process of building an ontology for SoS design space gen-
eration. Several ontology classes describing different needs
were implemented and populated with suitable instances rep-
resenting solutions by a description logic reasoner. This cor-
responded to a small design space exploration which was used
to identify the most common solution elements of the SoS.
The future work of this study involves the expansion of the
case study and extraction of the SoS design space generated in
the inferred ontology file. Similar approaches to those presen-
ted in [31] can be used to transfer the information from the
ontology to matrix-based approaches. This transfer allows

for more advanced numerical calculations and optimizations
needed for the remaining levels of interest proposed in [1].
Furthermore, the design space generation of this paper has
only shown available types of solutions and no number of re-
quired assets. Future work includes the determination of the
most suitable SoS architectures with regard to number and
collaboration of assets. The work so far has, however, shown
that ontologies provide a resilient way of exploring and gen-
erating SoS design spaces based on specified needs. It con-
tribute to the ways of approaching the complex challenges of
today’s product development.
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Abstract
The aircraft design process involves the interaction among disciplines with different nature.
Finding an optimal concept is a trade off task that requires time and experience from design-
ers and engineers. Multidisciplinary Design optimization (MDO) methods help to automatise
and to simplify that complex task, aiming to obtain design solutions that comply with mul-
tiple requirements and constraints at once. The present work seeks to develop a conceptual
design framework of a remotely piloted aircraft (RPA). A review on this subject is presen-
ted, identifying different MDO approaches. The analysed disciplines of aeronautical design
are: geometry, aerodynamics, weight, performance, stability and flight dynamics. The rela-
tionship among them are presented in a block diagram. Afterwards, a technique of MDO is
applied to the framework, assembling a mono objective problem using the Particle Swarm
optimization (PSO) algorithm to minimise aircraft structural mass under stability constraints.
This objective is obtained from dimensional parameters of feasible aircraft concepts as output
solution of the process. Therefore, the MDO method speeds the design process up, without
employing the traditional trial and error approach, which, as well as doesn’t guarantee the
achievement of an optimal configuration, turns the process slow and expensive.

Keywords: Conceptual design. MDO. optimization. PSO. RPA.

1 Introduction

The global market and international competition lead aero-
nautical industry to continuously improve its performance in
the engineering design process [1]. As described by Raymer
[2], the aircraft design process can be divided into three major
phases: conceptual, preliminary and detail design. The design
changes have a lower cost in the conceptual phase than in the
subsequent ones, following a trend shown in Fig. 1. This
figure presents the cost increasing as the project advances in
time and also how the impact of design changes decreases as
the level of detail increases.

Aiming to reduce time and improve design confidence level,
the application of new design automated methods is welcome.
”As the aircraft design is multidisciplinary by nature, the need
to apply Multidisciplinary Design optimization (MDO) meth-
ods is well understood and accepted" [4]. ”The main motiva-
tion for using MDO is that the performance of a multidiscip-
linary system is driven not only by the performance of the
individual disciplines but also by their interactions" [5].

Furthermore, the operation of remotely piloted aircraft (RPA)
is drawing an increasing attention in military and civil sec-
tors because of the absence of human operators on board,

Figure 1: Cost and impact of design change over product
time, adapted from [3].

what reduces operating costs and expands capabilities. These
aircraft are also called unmanned aerial vehicle (UAV) and
defined according to the US Department of Defence (DoD)
as: ”a powered, aerial vehicle that does not carry a human op-
erator, uses aerodynamic forces to provide vehicle lift, can fly
autonomously or be piloted remotely, can be expendable or
recoverable, and can carry a lethal or nonlethal payload. Bal-
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listic or semi ballistic vehicles, cruise missiles, and artillery
projectiles are not considered unmanned aerial vehicles” [6].

The application of RPA, which had been largely military since
the 1950s, has expanded into the civilian market. Tasks such
as battlefield observation and surveillance have been replaced
by monitoring of urban areas, plantations and power transmis-
sion lines or simply recreation, in the form of model aircraft
with imaging systems. Table 1 lists examples of civilian uses
of RPA.

Table 1: Examples of civilian uses of RPA, adapted from [7].

Area Example

Aerial Photography Films and advertising videos
Agriculture Crop monitoring and spraying and

herd monitoring and driving
Coastguard Search and rescue, coastline and

sea-lane monitoring
Conservation Pollution and land monitoring
Energy Industry Power line inspection, wind turbine

inspection
Fire Services and
Forestry

Fire detection and incident control

Gas and Oil Ind. Land survey and pipeline security
Information Services News information and pictures, fea-

ture pictures, e.g. wildlife
Lifeboat Institutions Incident investigation, guidance

and control
Local and Police Au-
thorities

Survey, disaster control, search for
missing persons, security and incid-
ent surveillance

Meteorology Sampling and analysis of atmo-
sphere for forecasting

Traffic Agencies Monitoring and control of road
traffic

Ordnance Survey Aerial photography for mapping
Survey Organisations Geographical, geological and ar-

chaeological survey
Water Boards Reservoir and pipeline monitoring
etc.

Another application of RPA is as research platform in aca-
demic and industrial spaces, aiming to develop aeronautical
knowledge and employee qualification. Two factors are of
key importance: the reduced dimensions allow the aircraft to
be produced in small laboratories and by few people and the
costs are very small when compared to the development of a
manned aircraft. All electronic components, for example, are
readily available from online stores, and a small specializa-
tion is needed to integrate a complete airframe.

The present work focuses on establishing a MDO process
dedicated to the design of RPA and displays the recent ad-
vances in that purpose. The next section presents a brief lit-
erature review, followed by the proposed methodology. The
numerical studies section details some simulations and optim-
ization results applied to a small aircraft design.

2 Bibliography review

”A remotely piloted aircraft system (RPAS) comprises a num-
ber of subsystems which include the aircraft, its payloads,
the control station(s) (and, often, other remote stations), air-
craft launch and recovery subsystems where applicable, sup-
port subsystems, communication subsystems, transport sub-
systems, etc." [7].

Sobieszczanski-Sobieski and Haftka [8] presented a revision
about multidisciplinary optimization in aerospace design, fo-
cusing on the multiple ways that engineers deal with the main
challenges of a MDO process: computational cost and organ-
isational complexity. According to the authors, it’s possible to
identify three categories of MDO problems. The first includes
problems with two or three interactive disciplines, where a
single analyst might acquire all necessary knowledge. At ana-
lysis level, this can lead to the creation of a new discipline
responsible for the interaction between the involved discip-
lines, as aeroelasticity or thermoelasticity. The next category
includes works in which the multidisciplinary optimization of
the entire system is executed at a conceptual level by simple
analysis tools. The third category includes problems that fo-
cus on organisation and computational challenges and devel-
ops techniques able of solving them.

Sobester and Keane [9] proposed a Computer Aided Design
(CAD)-based UAV conceptual design framework and dis-
cussed some of the challenges arising at the conceptual level.
The design workflow was described from the mission pro-
file until the structural model and flow analysis. The basis
of MDO study was the flight envelope resulted from the per-
formance analysis of the aircraft. The results of six MDO
iterations were achieved combining three different values of
negative twist and two values of outboard sweep angle, show-
ing the maximum wingtip deflections versus the maximum
L/D ratios. The authors concluded that commercial, off-the-
shelf, CAD tools could be integrated into the design process
as early as the conceptual level, providing the models required
by the various strands of multidisciplinary analysis.

Landolfo [10] outlined a structural and aerodynamic design
of an UAV with multiple lift surfaces. The author investig-
ated if a particular nonplanar wing concept could achieve the
requirements of the mission of a small reconnaissance, sur-
veillance and target acquisition UAV. The results, compared
under varying assumptions specific to an equivalent mono-
plane and biplane, suggest that potential efficiency gains for
the new configuration may be possible using the nonplanar
wing configuration under explicit conditions. However, a
conventional monoplane concept is suggested, given the areas
of study covered in the paper.

Lundstrom et al. [11] proposed a distributed framework for
micro aerial vehicle (MAV) design automation. A discrete
propulsion system modelling is combined with a parametric
CAD model and a panel code for aerodynamic performance
prediction. The design optimization has been divided into two
successive parts through a genetic algorithm. The first one
runs without invoking CAD and aerodynamic analysis tools
until convergence is achieved. The second part uses the pre-
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vious optimum solution as the starting point to consider these
time-costly software. The process runs until the results from
the first and second part agree. The author suggests that the
design framework is a helpful tool in MAV design. However,
it is necessary to ensure the proper balance and size restric-
tions are met and the MAV must have large enough volume to
accommodate its intended components.

Agte et al. [12] affirmed that the origins of MDO are found
in the development of structural optimization. The inclusion
of other disciplines into the process was a natural evolution,
since the aerodynamics, propulsion and performance vari-
ables, for example, are intrinsically related to the structural ef-
ficiency. Initial processes were developed in sequential levels,
where variables and objective functions were uncoupled, and
later it was possible to study in a single optimization block
with as much as possible coupling among disciplines.

Medeiros [13] developed an UAV for monitoring and sens-
ing agricultural activities. The methodology applied to the
prototype construction, the UAV development, the monitor-
ing and processing of captured aerial images are presented in
this master’s thesis. The results are considered satisfactory
due to the design requirements and to the image quality of
tillage areas.

Martins and Lambe [5] performed extensive research about
MDO architectures, classifying them in monolithic (a single
optimization problem is solved) and distributed (the same
problem is partitioned into multiple subproblems). A unified
description with terminology, mathematical notation and dia-
gram development was provided aiming to compare the be-
nefits and drawbacks of each category. The authors suggest
that it is necessary to test multiple architectures on a given
MDO problem to determine which one is most efficient for
each case. The work is a powerful tool to find the most ap-
propriate architecture for the optimization problem.

Elmendorp et al. [14] developed a conceptual design method
and analysis of conventional and unconventional aircraft. Ini-
tially, the top-level requirements (TLRs) in combination with
a chosen design configuration and design objective are trans-
lated into a first estimate of the aircraft’s geometry and its
associated key performance indicators. A fully parametrized
multi-model generator generates input data for the disciplin-
ary analysis tools, including weight, aerodynamics, landing
gear sizing, engine and cost. The verification of the soft-
ware is performed by comparing the output data of a con-
ventional configuration aircraft with another reference aircraft
with similar TLRs, resulting in satisfactory error rates. The
authors also analysed four different configurations demon-
strating the variety of the configurations that may be designed
and analysed as well as the validity of the comparison.

Bryson et al. [15] presented a multidisciplinary design ana-
lysis and optimization of quiet small unmanned aerial sys-
tems (SUASs). A multi-objective, non dominated sorting
genetic algorithm (NSGA-II) was used to find the Pareto-
optimal trade space for maximising range and minimising
vehicle noise. The design variables were wing area, aspect ra-
tio, taper ratio, maximum camber, maximum camber location,

maximum thickness and loiter speed. The constraints were
angle of attack, propulsion weight, fuel weight and thrust re-
quired. The study provided suitable fidelity for early (concep-
tual to preliminary) design and ratified noise as a discipline
integrated at the conceptual design level.

Hosseini et al. [16] applied a decoupling Uncertainty-based
Multidisciplinary Design optimization (UMDO) method to
design UAVs as a case study, using a genetic algorithm optim-
ization method and sequential quadratic programming (SQP).
The optimizer is located at system level within which UAV
design parameters (a total of 37) are achieved in a way that,
observing the problem’s constraints (a total of 33), optimiza-
tion criterion (overall mass of the UAV) becomes minimum.
In order to provide an algorithm without uncertainties, it was
necessary to identify the doubtful sources of the parameters,
eg fuel consumption and aerodynamic coefficients. Then, the
method proposed by the authors was applied to a study case,
generating an increase in the objective function of the prob-
lem (mass). This result was justified as an algorithm way out
to compensate for failure probability and elevate the chance
of success to 100%.

Papageorgiou et al. [17] developed a MDO framework ap-
plied to UAV design focusing on radar signature and sensor
performance considering also flight trajectory. The optimiza-
tion problem of the case-study considered was about improv-
ing the performance of the aircraft over a specified mission
while simultaneously considering the efficiency of the stealth
and surveillance systems. One of the objectives was the min-
imisation of the Maximum Take-Off Weight (MTOW). The
proposed MDO framework took into account aircraft’s geo-
metry, aerodynamics, trim, stability and simulation of the
mission. The solution of the present optimization problem
was achieved by implementing a single and a multi-level de-
composition architecture. The proposed multidisciplinary op-
timization and analysis framework had the potential to signi-
ficantly enhance the performance of the design when mission,
stealth, and surveillance requirements must be considered.

Analysing the references cited previously, a work like
Landolfo [10] elucidates the difficulties found during the un-
manned aircraft design process, due to the lack of availability
and reliability of historic regressions and design coefficients.
”The potential consequences of early design decisions made
with insufficient data include missed opportunities to increase
vehicle performance and cost overruns to meet performance
metrics or correct design defects" [15].

It is explicit the dependence between the mission require-
ments and the methodology adopted during the design pro-
cess and the chosen optimization method. According to Mar-
tins and Lambe [5], there are many architectures available to
solve the optimization problems, and they must be presen-
ted in diagrams, such as those found in Bryson et al. [15],
Hosseini et al. [16] and Papageorgiou et al. [17]. It is notori-
ous that the disciplines related to airworthiness, like propul-
sion, mass, structures, aerodynamics and stability, receive
more attention in an optimization framework than disciplines
that are not in the field of aeronautics. Hosseini et al. [16]
and Papageorgiou et al. [17] integrated into their framework
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non-conventional disciplines like noise and radar signature,
respectively, demonstrating the potential of an embracing ar-
chitecture integrated in an optimization process during the air-
craft conceptual design phase.

2.1 Design phases

The division of the aircraft design into the three major phases,
already cited above, is important to establish limits for de-
cision making regarding to passing to subsequent phases and
finally to manufacturing. In the first phase, the conceptual
design, the objective is to develop alternative concepts that
meet the problem solution. No excessive details should be
taken into account in this phase since it would delay the pro-
cess but also add many constraints. The second phase, the
preliminary design, performs the definition of product layout
configuration, technical and economically analysed. The de-
tailed design, the third phase, is responsible for its final detail-
ing, including meticulous documentation of the product and
planning of the manufacturing process.

2.2 Design requirements

The customer’s needs have to be translated into design re-
quirements, mostly through customer plus engineering re-
quirements. The first ones refer to objectives as articulated
by the customer or client. The engineering ones refer to
the design and performance parameters that can contribute to
achieving the customer requirements [18]. The system en-
gineering is fundamental in this process, because, as design
requirements are a formalisation of all basic characteristics
that involve an aircraft design, gross mistakes might occur if
those are not well defined.

The aircraft mission defines the payload onboard in a determ-
ined velocity and range, utilising a certain type of engine.
”The functional analysis is a process of translating system re-
quirements into detailed design criteria and the subsequent
identification of the resources required for system operation
and support" [18]. Examples of functional criteria of RPA
design includes maximum weight or span, operating altitude,
range, fuselage volume, launching method, etc.

2.3 Multidisciplinary design optimization

The MDO technique was developed for complex engineering
systems involving multiple disciplines or subsystems. The
space design is explored in a form that the variables of in-
terest are optimized under some constraints, simultaneously
and automatically, until a satisfactory design point for all dis-
ciplines is found.

According to Agte et al. [12], the general formulation of an
optimization problem can be written as

min f (x,p)
x = [x1, ...xn]T , p = [p1, ...pm]T

xi,L.B.  xi  xi,U.B., i = 1,2, ...n
s.t.

g(x,p)< 0, h(x,p) = 0,

(1)

where f is the objective function, x is a n-dimensional vec-
tor of design variables with lower and upper bounds, p is a

vector of fixed parameters that influence the behavior of the
system but cannot be freely chosen (material properties, op-
erating conditions,..), and g and h are vectors of inequality
and equality constraints, respectively. However, when dealing
with multiple disciplines, it might be a difficult task to solve
the minimization problem at once, and different strategies
must be sought.

One of the most important considerations when implement-
ing MDO is to find a way of organising each discipline ana-
lysis models, simplified models and the optimization method
agreeing with a correct problem formulation, as discussed by
Martins and Lambe [5]. The MDO architecture is the com-
bination of the problem formulation with the organisational
strategy, allowing to identify how the different models are
coupled and how the overall optimization problem is solved,
depending if its structure is monolithic or distributed. This
organisation itself is a challenge. The next section describes
the strategy and framework proposed in the present work.

3 Proposed methodology

This works aims to develop a conceptual design tool of RPA
integrated with an optimization algorithm. At this stage of
the work, it is applied to a Mini UAV category, which is cap-
able of being hand-launched and operating at ranges up to
30 km, according to Austin [7]. The tool considers aircraft
with conventional configuration tractor or pusher with a pay-
load bay with a single tail boom leading to a conventional,
cruciform or ”T” tail configuration without landing gear and
electric propulsion system.

The first step to develop the design tool is to outline clearly
the objectives of the conceptual design phase. Then, it’s ne-
cessary to organise a framework aiming to reach a viable
concept that meets the mission requirements. The framework
structure depends upon the conceptual design process of un-
manned aircraft. It can be expressed through a block diagram
relating the various disciplines addressed in aircraft design
such as aerodynamics, weight and stability. Afterwards, the
optimization method can be applied, defining the project vari-
ables, objective function and constraints.

3.1 Remotely piloted aircraft conceptual design

The unmanned aircraft design process differ from the manned
ones, once the information source, historic regressions and
design coefficients are not available or are not reliable [19].
In this work, the following disciplines of aeronautical design
are analysed: geometry, aerodynamics, weight, performance,
stability and flight dynamics. The wing and tail geometry
are calculated according to Gudmundsson [20]. Weight pre-
diction is based on the volume calculation of each structural
component and multiplied by a material density. Aerodynam-
ics coefficients are calculated using Roskam Class II meth-
odology [21]. Performance estimates are found from Traub
[22] formulation. Stability derivatives are predicted from em-
pirical data presented in Roskam [23]. Flight dynamics are
analysed based on Cook [24] methodology.
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3.2 Particle swarm optimization

”A PSO algorithm explores the design space of the object-
ive function by adjusting the trajectories of the individual
agents, also called particles, as these trajectories form piece
wise paths in a quasi-stochastic manner" [25]. The move-
ment of a swarm particle consists of two components: one
stochastic and another deterministic. Each particle is attrac-
ted toward the position of the current global best b

⇤ and its
own best location x

⇤
i

in history, while at the same time it has
a tendency to move randomly. The aim is to find the global
best among all the current best solutions until the objective no
longer improves or after a certain number of iterations.

The position vector xi and the velocity ui for the particle i are
utilised to determine the new velocity vector as

ui
t+1 = ui

t +ae1 � [b⇤ �xi
t ]+be2 � [x⇤

i
�xi

t ], (2)

where e1 and e2 are two random vectors that vary between 0
and 1 and the parameters a e b are acceleration constants.

The initial velocity for the particle may be taken as zero
ui

t=0 = 0. Then, the new position is updated as

xi
t+1 = xi

t +ui
t+1. (3)

According to Yang [25], the pseudo code of a PSO algorithm
can be written as follows:

Initialise positions xi of the n particles
Evaluate objective function f (x), x = (x1, ...,xp)T

Find b
⇤ from min{ f (x1), ..., f (xn)} at t = 0

while (criterion)
t = t +1 (Iteration counter)
for loop over all n particles and all p dimensions

Generate new velocity ui
t+1 (Eq. (2))

Calculate new locations xi
t+1 (Eq. (3))

Evaluate objective function at new locations xi
t+1

Find the current best for each particle xi
⇤

end for
Find the current global best b

⇤

end while
Output the final results xi

⇤ and b
⇤

In order to add constraints to the PSO problem, it’s possible
to transform it into an unconstrained problem by using the
penalty method. When some constraint is not respected, a
penalty parameter may be used, for example,

l = e10|g(x)|. (4)

Therefore, a corresponding value l for each constraint will
penalize the computed objective, turning the penalty function
into the new objective function l f (x).

3.3 Definition of the optimization problem

This paper aims to investigate a mono objective constrained
optimization utilising a PSO technique. The optimization

problem must be assembled according to Eq. 1, resulting in

min f (x,p) = Mtot
xi,L.B.  xi  xi,U.B., i = 1,2, ...9

s.t.
Cma < 0,
Cnb > 0,
12.5% < SM < 17.5%,
lAl p < 0 e lAlg < 0.

(5)

In the above problem, x and p are the design variables and
parameters vector, defined as

x =

2

6666666666664

AR
S
l

LLE
xrw/l f us

l f us
ARHT
ARV T
lHT/c̄

3

7777777777775

and p =

2

66666666666664

H
V•

VHT
VV T

Vol f us
CBat
rMat
MPL

...

3

77777777777775

. (6)

The components of the vector of design variables x are de-
scribed in Table 2. The vector p of design parameters con-
siders characteristics relating to tail and fuselage geometry,
aerodynamics, propulsion, flight control and materials. Some
of the parameters are listed in Table 3.

The constraints considered in this study are presented in Table
4 and correspond to flight quality parameters. These are just
a small set of constraints, but play an important role in the
final design configuration. This is a key condition for fu-
ture improvements, since constraints such as aeroelastic con-
ditions (divergence and flutter) or structural response (wing
root stress) can be easily implemented.

Table 2: Design variables of the optimization problem in
study.

Area/N Design variable Symbol

Wing geometry

1 Aspect ratio AR
2 Area S
3 Taper ratio l
4 Sweep of the leading edge LLE
5 Wing root location relative to fuselage

length
xrw/l f us

Fuselage

6 Fineness ratio l f us
Tail geometry

7 Aspect ratio of horizontal tail ARHT
8 Aspect ratio of vertical tail ARV T
9 Distance of both horizontal tail c̄/4 to

wing c̄/4 along the x-axis relative to c̄
lHT/c̄

These disciplines are organised in a N ⇥N design diagram in
order to outline the inputs and outputs regarding to each dis-
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Table 3: Design parameters of the optimization problem in
study.

Area/N Design parameter Symbol

Tail geometry

1 Tail boom radius rT B
3 Horizontal tail volume coefficient VHT
4 Vertical tail volume coefficient VV T

Fuselage

10 Internal volume Vol f us
Aerodynamics

11 Operating altitude H
12 Cruise velocity V•
17 Wing airfoil -
18 Tail airfoil -

Propulsion

19 Electric motor mass MMot
20 Electric motor power PMot

Flight control

23 Battery capacity CBat
25 Battery mass MBat
26 Servomotor mass MSrv

Materials

31 Density rMat
Payload

34 Payload mass MPL

Table 4: Design constraints of the optimization problem in
study.

Area/N Constraint Equation

Stability

1 Pitching moment due to
angle of attack derivative

Cma < 0

2 Yawing moment due to
sideslip derivative

Cnb > 0

3 Limits of static margin 12.5% < SM < 17.5%
4 Real part of eigenval-

ues of matrix of longit-
udinal and lateral direc-
tional dynamics

llong < 0 and llat < 0

cipline and also between them. This approach allows a mul-
tidisciplinary and integrated framework converging between
subsystems.

The implemented code is organised according to the diagram
shown in Fig. 2, that is an adaptation of a complete N⇥N dia-
gram, with information running only in one direction. Here,
the main design code calls each discipline from left to right,
and thus the information to each block comes always in this
direction. The final feedback comes from each block to the
Design block, and then to the PSO algorithm. It means that
there the result from each block on the right only comes back
to a block on the left after updating data in the main design
block.

The proposed framework is implemented completely in Py-
thon language and takes advantage of open source packages.
All disciplines are implemented in specific functions, organ-
ised such that the input and output variables are available at
the Design block. A 3D plotting function was also implemen-
ted to better visualise the final concept and identifies the gen-
eral dimensions of the aircraft, as well as the centre of gravity
position of the main parts.

(1) (2) (3) (4) (5) (6) (7) (8) (9) (10)

PSO

Design

Fuselage
Sizing

Wing
Geometry

Tail
Geometry

Mass
Properties

Aerodynamics

Performance

Stability

Flight
Dynamics

Figure 2: Proposed optimization diagram.

4 Numerical studies

The remotely piloted aircraft conceptual design tool is applied
to the design of a small RPA. The aircraft described in 4.1 is
considered as basis for the mission and design requirements
for a case study. The application of the methodology is lim-
ited to conventional configurations, such as tube and wing,
with electric propulsion.

4.1 Reference model

The chosen reference aircraft is the Spy Owl 200 Research
Version presented in Figure 3. It is a commercial RPA de-
signed exclusively for research. The main technical specific-
ations of the Spy Owl 200 are presented in Table 5, from
where stand out the Maximum Take-off Weight (MTOW) and
span, including take-off and landing method, characteristics
that have a great impact in the aircraft structural mass.

Figure 3: Spy Owl 200, a reference model for the present
study, adapted from [26].
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Table 5: Technical specifications of the reference aircraft, the
Spy Owl 200, adapted from [26].

Characteristic Value

Wing span 2.01 m
Length 1.53 m
MTOW (Hand-launched) 6.5 kg
Autonomy 2 hours
Typical mission altitude 75-1500 m AGL
Maximum payload mass
including batteries

2.7 kg

Take-off method Hand-launched
Landing method Belly landing
Structure Extremely robust full

composite structure
Cruise speed 14 - 22 m/s
Maximum speed 40 m/s

4.2 Design requirements

The design requirements of the case study aircraft of a poten-
tial client proposed by the authors are presented below:

• The aircraft should be capable of being easily transpor-
ted between operation sites;

• The aircraft should be light enough to be hand-launched;

• The aircraft should be recovered from a belly landing;

• The aircraft should be capable of being remotely piloted
or to fly autonomously with interference of a human op-
erator;

• The aircraft should transmit the flight data real-time for
ground system.

The RPA mission is to carry a research payload with a de-
termined mass utilising electric propulsion.

The functional requirements are:

• Maximum mass of 6.5 kg;

• Maximum span of 2 m;

• Cruise speed of 20 m/s;

• Hand-launched by the operator;

• Recovered by belly landing;

• Operating altitude of 100 m.

RPA used as research platform in academic laboratories, for
example, may have a reduced number of subsystems. The
launching requirements induce the absence of landing gear,
reducing system complexity. The transporting requirement
between operating sites induces to the facility of carrying
RPAS by an operator between one place and another. The
maximum mass requirement is associated with the physical
resistance of an operator responsible for the launching.

4.3 Input data

Initially, it is necessary to define the set of input variables, and
their lower and upper bounds. Those values are presented in
Table 2. The values of some of the design parameters vector
p are listed in Table 7. Those values are fixed for the entire
process.

At this point, there is still a need for a careful interference of
the designer, since the limit values should be chosen based
on engineering knowledge, and especially considering exper-
ience or known references. The limits of the wing and tail as-
pect ratio are estimated according to Gudmundsson [20]. The
limits of wing area are defined by the authors based on the
reference model. Gudmundsson [20] also presents reference
values for taper ratio and sweep angle of the wing leading
edge. The fuselage fineness ratio is estimated based on Nic-
olai and Carichner [27]. The variable lHT usually has a value
between 3c̄ and 6c̄, where c̄ is wing mean aerodynamic chord
(MAC). Then, in tail geometry discipline, the variable lHT is
multiplied by c̄. The same procedure is adopted for xrw . The
maximum value of this variable is (l f us � cr)/2, where cr is
wing root chord.

Table 6: Lower and upper bounds of the design variables of
the optimization problem in study.

N Variable xi,L.B. xi,U.B. Unit

1 AR 6 11 [-]
2 S 0.05 0.5 [m2]
3 l 0.3 1 [-]
4 LLE 0 10 [deg]
5 xrw/l f us 0 1 [-]
6 l f us 3 6 [-]
7 ARHT 3 5 [-]
8 ARV T 1 2.5 [-]
9 lHT/c̄ 3 6 [-]

The values of VHT and VV T are the same utilised by Landolfo
[10]. The tail taper ratio and sweep of the leading edge are
chosen in order to simplify the design. The fuselage volume
is based on the volume of propulsion and flight system com-
ponents and in an estimate of payload mass.

In order to estimate the aircraft centre of gravity, a table with
the estimated location in x, y e z and mass of each of the basic
component is assembled and is updated through the process.
This allows updating the aircraft mass and inertia properties
for each design.

4.4 Minimisation of aircraft structural mass

Since propulsion and flight control systems are fixed, as
well as payload, the objective is to minimise aircraft struc-
tural mass, finding the optimal geometry that respect all con-
straints. To start the optimization, the number of particles
is 50. There are two stop criteria. The first one is related
to a minimum number of iterations that the best value of the
objective function is not updated. It means that if the best
value of the global objective function remains the same for
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Table 7: Fixed design parameters of the optimization problem
in study.

Area/N Parameter Value Unit

Tail geometry

1 rT B 0.015 [m]
3 VHT 0.675 [-]
4 VV T 0.0375 [-]

Fuselage

10 Vol f us 0.0062 [m3]
Aerodynamics

11 H 100 [m]
12 V• 20 [m/s]
17 Wing airfoil NACA2412 [-]
18 Tail airfoil NACA0012 [-]

Propulsion

19 MMot 0.082 [kg]
20 PMot 438 [W]

Flight Control

23 CBat 3 [Ah]
25 MBat 0.346 [kg]
26 MSrv 0.1 [kg]

Materials

31 rMat 1420 [kg/m3]
Payload

34 MPL 0.5 [kg]

1000 iterations, the code considers it as a convergence. The
second stop criteria is related to the standard deviation of the
last 1000 best global values of the objective function. If this
standard deviation value is lower than 0.001, the code also
converges.

Objective function iteration histories for 10 runs are shown in
Fig. 4. The different initial values are due to random esti-
mates of the PSO. The evaluations of the objective function
(artificial value of the aircraft mass due to penalty factors)
varied within 1.64 and 1.8 kg, resulting in an error of approx-
imately 9.8% for this analysis.

Figure 4: Objective function iteration history.

4.5 Final concept

The final result obtained from the optimization defines an air-
craft concept, which should be the basis for the next design
phases. The history of iterations of the global objective func-
tion for the optimized concept is presented in Fig. 5. More
than 4000 iterations were necessary to achieve the optimal
result. That means one hour running in a personal notebook,
with an Intel Core i5-4210U processor, at 1.7 GHz.

Figure 5: Objective function iteration history of the final
concept.

Figures 6 to 8 show the evolution of aircraft configuration at
different iteration steps of history shown in Fig. 5. The air-
craft configuration at iteration number 1 is presented in Fig. 6.
The length and span dimensions are larger than the following
cases, what impacts in the total weight. This configuration
doesn’t respect all imposed constraints, especially the static
margin, that is equal to 2.4 %.

Figure 6: Aircraft configuration at iteration number 1.

An intermediate condition can be seen in Fig. 7 obtained at
step 2000. It is a configuration already very similar to the final
concept, shown in Fig. 8. The sweep angle is already similar,
and the tail boom is shorter than the initial one. The final span
is 1.289 m, with a small taper, with chord varying from 0.150
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m at the root to 0.116 m at the tip. The mass practically did
not change after iteration 1400, reaching a value near 1.71 kg.
The final convergence was achieved at iteration 4150 because
no better value was obtained after 1000 steps.

Figure 7: Aircraft configuration at iteration number 2000.

Figure 8: Aircraft final configuration.

The optimized design variables vector is presented in Table 8.
The star ⇤ indicates that the specific design variable stopped
into the lower bound defined in Table 6. In this case, the fusel-
age fineness ratio gets lower because the volume is constant,
and thus the MDO process tries to control the CG position
and the inertia values, due to the static margin constraint.

Some of the output data from the optimization problem are
presented in Table 9. In the aerodynamics block, iw and iHT
are the incidence angles of the wing and horizontal tail, re-
spectively, CD0 is induced drag coefficient and k is defined as
1/(peAR), where e is Oswald’s efficiency. In the performance
block, E is endurance and R is range estimate. In the stability
block, Clb is the rolling moment due to sideslip derivative and
Cyb is the side force due to sideslip derivative.

Table 8: optimized design variables obtained in the case
study.

N Variable xgbest Unit

1 AR 9.67 [-]
2 S 0.17 [m2]
3 l 0.77 [-]
4 LLE 8.47 [deg]
5 xrw/l f us 0.13 [-]
6 l f us 3⇤ [-]
7 ARHT 3.69 [-]
8 ARV T 2.17 [-]
9 lHT/c̄ 3.87 [-]

Table 9: Output data from the optimization problem in study.

Area/N Parameter Value Unit

Mass properties

1 Mtot 1.71 [kg]
Aerodynamics

11 iw 3.23 [deg]
11 iHT 1.31 [deg]
11 CD0 0.055 [-]
12 k 0.041 [-]

Performance

34 E 36 [min]
34 R 44 [km]

Stability

34 Cma -0.584 [1/rad]
34 Cnb 0.0 [1/rad]
34 Clb -0.079 [1/rad]
34 Cyb -0.412 [1/rad]
34 SM 12.5 [%]

The solution respected all imposed constraints. The output
data from aerodynamics are in the expected order of mag-
nitude. The moment coefficient derivative in respect to the
angle of attack Cma is negative, ensuring longitudinal static
stability to the aircraft. The yaw moment coefficient derivat-
ive with respect to the sideslip angle Cnb is zero. It respected
the imposed constraint, but it was different from the expected
(Cnb > 0) to ensure directional static stability.

The eigenvalues of the longitudinal and lateral directional dy-
namics, describing short period characteristics for example,
are presented below:

llong =

8
<

:

�6.8±7.32 j
�9.21⇥10�2 ±0.551 j
�1.31⇥10�4 +0. j

9
=

; (7)

llat =

8
<

:

�116.43+0. j
�0.247±1.6 j
�3.17+0. j

9
=

; (8)
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5 Concluding remarks

This paper describes the development of a tool for remotely
piloted aircraft conceptual design considering a MDO frame-
work integrated with a PSO optimization algorithm. The tool
embraces diverse aeronautical engineering disciplines (aero-
dynamics, stability, flight dynamics, etc.), all coupled into a
single driver code that handles all design information. This
way, it’s easier to perceive how an integrated process can fa-
cilitate decisions among a multidisciplinary team.

A numerical study is presented, aiming to obtain a concept
of a small RPA. The case study considers the definition of
multiple variable constraints, which requires certain expertise
by the designer. Sometimes, the range of each variable differ
considerably from the usual general aviation values, usually
proposed by consecrated references, like Roskam [21] and
Raymer [2]. The number of subsystems, and consequently,
parts, decrease when the designer’s team is dealing with un-
manned aircraft. This happens, mainly, because it’s not ne-
cessary to add life support and comfort systems. Also, di-
mensions are smaller, and the aerodynamics parameters are
affected, for example. Therefore, to consider the constraints
of RPA missions using known general aviation methodologies
is still a challenging task.

This is an ongoing development work. The disciplines ana-
lyses are implemented in Python language in form of inde-
pendent packages, called by the main code. So, new discip-
lines can be easily added or the ones already present can be
improved. The same approach is applicable to the optimiza-
tion method, once the RPA design code is also a module to be
called in the routine.

List of Abbreviations and Acronyms

CAD Computer Aided Design.
MAV micro aerial vehicle.
MDO Multidisciplinary Design optimization.
RPA remotely piloted aircraft.
RPAS remotely piloted aircraft system.
UAV unmanned aerial vehicle.
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$HURG\QDPLF�3HUIRUPDQFH�RI�1DWXUDO�/DPLQDU�)ORZ�$HURIRLOV�$SSOLHG�WR�/RZ��
DQG�+LJK�6SHHG�:LQJV�

5DPyQ�/ySH]�3HUHLUD
�ð��-RVp�2PDU�0DUWtQH]�/XFFLð��DQG�)HUPtQ�1DYDUUR�0HGLQD��


 6$)5$1�(QJLQHHULQJ�6HUYLFHV�*PE+��'RQDXZ|UWK��*HUPDQ\
ð�'HSDUWPHQW�RI�0HFKDQLFDO�DQG�$HURVSDFH�(QJLQHHULQJ��8QLYHUVLGDG�(XURSHD�GH�0DGULG��9LOODYLFLRVD�GH�2GyQ��6SDLQ�
��'HSDUWPHQW�RI�0HFKDQLFDO�(QJLQHHULQJ��7KHUPDO�0DFKLQHV�DQG�(QJLQHV�DQG�)OXLGV��8QLYHUVLGDG�GH�9LJR��9LJR��6SDLQ�

(�PDLO��UDPRQ�ORSH]�SHUHLUD#VDIUDQJURXS�FRP��UDPORSSHU#JPDLO�FRP��
MRVHRPDU�PDUWLQH]#XQLYHUVLGDGHXURSHD�HV��IHUPLQ�QDYDUUR�PHGLQD#XYLJR�HV�

$EVWUDFW�
7KH�DLP�RI�WKLV�LQYHVWLJDWLRQ�LV�WR�DVVHVV�LI�WKH�XVH�RI�1DWXUDO�/DPLQDU�)ORZ��1/)��DHURIRLOV�DORQH�
LPSURYHV�WKH�HIILFLHQF\�RI�D�ZLQJ�LQ�FRPSDULVRQ�WR�WKHLU�1$&$�HTXLYDOHQWV��

7R�FRPSDUH�SHUIRUPDQFH��WKH�OLIW�WR�GUDJ�UDWLR��(IILFLHQF\��RI�WKH�ZLQJV�KDV�EHHQ�FRQVLGHUHG��$�
FUXLVH�VSHHG�UDQJH�IURP�0����WR�0����ZDV�DQDO\VHG�IRU�WKH�ORZ�VSHHG�ZLQJ��ZKLOH�D�0DFK�VZHHS�
EHWZHHQ�0����DQG�0�����ZDV�DVVHVVHG�IRU�WKH�KLJK�VSHHG�ZLQJ��$�ILQDO�DQDO\VLV�ZDV�SHUIRUPHG�
WR�HYDOXDWH�WKH�HIIHFW�RI�WKH�SUHVHQFH�RI�D�VZHHSEDFN�DQJOH�LQ�WKH�ZLQJ��IURP�VWUDLJKW�OHDGLQJ�HGJH�
WR�D����GHJUHH�VZHHSEDFN�ZLQJ��

)RU� WKH� ORZ�VSHHG� ZLQJ�� LW� ZDV� REVHUYHG� WKDW� WKH� HIILFLHQF\� RI� WKH� ODPLQDU� ZLQJ� LV� VOLJKWO\�
GHFUHDVLQJ�ZLWK�VSHHG��XS�WR�����EHWZHHQ�0����DQG�0�����EXW�LV�LQFUHDVLQJO\�KLJKHU�WKDQ�LQ�WKH�
1$&$�ZLQJ��IURP����DW�0����WR�����DW�0������7KLV�PHDQV�WKDW�WKH�DLP�RI�WKH�ODPLQDU�DHURIRLO�
LV�PHW��VR�WKDW�IRU�D�FUXLVH�VSHHG�EHWZHHQ�����DQG����NP�K�ORZHU�GUDJ�LV�SURGXFHG�DQG�WKHUHIRUH�
ORZHU�WKUXVW��DQG�IXHO�FRQVXPSWLRQ��LV�UHTXLUHG��

,Q� WKH� FDVH�RI� WKH�KLJK�VSHHG� DSSOLFDWLRQ�� LW�ZDV� IRXQG� WKDW� WKH� ODPLQDU� IORZ�ZLQJ� KDG� ORZHU�
HIILFLHQFLHV�ZKHQ�FRPSDUHG�WR�LWV�1$&$�HTXLYDOHQW��$QDO\VLQJ�WKH�UHVXOWV��LW�ZDV�QRWHG�WKDW�WKH�
UDWLR� RI� WKH� ODWHUDO� IRUFHV� WR� OLIW� KDG� D� GLUHFW� UHODWLRQ� WR� WKH� HIILFLHQF\�� ZKHQ� WKLV� UDWLR� ZDV�
LQFUHDVHG�� WKH� HIILFLHQF\� ZDV� GHFUHDVHG�� DQG� YLFH�YHUVD�� ,W� ZDV� REVHUYHG� WKDW�� LQ� WKH� FDVH� RI�
ODPLQDU�ZLQJV��QRW�DSSO\LQJ�D�VZHHSEDFN�WR�WKH�OHDGLQJ�HGJH��/(��LV�RSWLPDO�DQG�GXSOLFDWHV�WKH�
HIILFLHQF\�ZLWK�UHVSHFW�WR�DGGLQJ�DQ\�DQJOH��0RUHRYHU��WKLV�LV�WKH�RQO\�FDVH�REVHUYHG�ZKHUH�WKH�
HIILFLHQF\�RI�WKH�ODPLQDU�ZLQJ�LV�KLJKHU�WKDQ�LWV�1$&$�HTXLYDOHQW���

.H\ZRUGV�� (QYLURQPHQWDOO\� IULHQGO\� WHFKQRORJ\�� ODPLQDU� IORZ�� ORZ�VSHHG�� KLJK�VSHHG��
DHURG\QDPLF�HIILFLHQF\��SHUIRUPDQFH�

� ,QWURGXFWLRQ�
$LUFUDIW�GHVLJQ�KDV�DOZD\V�WULHG�WR�SXW�WKH�DLUOLQHV�DW�IRFXV��
7KLV� PHDQV� WKDW� WKH� ZLVKHV� RI� WKH� DLUOLQHV� QHHG� WR� EH�
FRQVLGHUHG��3UHYLRXVO\��WKLV�PHDQW�EULQJLQJ�PRUH�SDVVHQJHUV�
IXUWKHU� DQG� IDVWHU�� EXW� WKH� FXUUHQW� SDWK� LV� WR� KDYH� JUHHQHU�
DLUFUDIW��WKDW�LV��WKH�HPLVVLRQV�RI�FDUERQ�DQG�QLWURJHQ�R[LGHV�
VKRXOG�EH�UHGXFHG�DV�ZHOO�DV�WKH�QRLVH�PDGH�E\�WKH�DLUFUDIW��
7KLV�ZLVK�LV�QRW�RQO\�GULYHQ�E\�WKH�DLUOLQHV¶�FRUSRUDWH�VRFLDO�
UHVSRQVLELOLW\� JXLGHOLQHV�� ZKLFK� LV� DOVR� WKH� FDVH�� EXW�
SUHGRPLQDQWO\�GXH�WR�PRUH�UHVWULFWLRQV�LQ�WHUPV�RI�UHJXODWLRQ��
PDLQO\�LQ�(XURSH��DLPLQJ�IRU�D�FOHDQHU�VN\�>�@��

(YHQ�WKRXJK�WKH�PDLQ�IRFXV�LQ�WKLV�FOHDQHU�VN\�DSSURDFK�KDV�
EHHQ� VHW� IRU� HQJLQH� PDQXIDFWXUHUV� �HLWKHU� GLUHFWO\� E\� QHZ�
UHJXODWLRQV�RU�E\�WKH�DLUFUDIW�EXLOGHUV���WKH�PDLQ�FRPSHWLWRUV�
LQ� WKH� DLUFUDIW�PDQXIDFWXULQJ� ILHOG� KDYH� EHHQ� UHFHLYLQJ�
SUHVVXUH� IURP� WKH�PDUNHW� WR� UHOHDVH� LPSURYHPHQWV� WRZDUGV�
WKH�FOHDQ�VN\�REMHFWLYH��

7KLV�LQYHVWLJDWLRQ�WULHV�WR�DVVHVV�LI�WKH�XVH�RI�1/)�DHURIRLOV�
SURYLGHV�UHDO�EHQHILW�LQ�WHUPV�RI�GUDJ�UHGXFWLRQ�RU�LI�LW�LV�VWLOO�
QRQ�UHOLDEOH� IRU� WKLV� XVH��$�QHZ�GHVLJQ�RI�KLJK�VSHHG�1/)�
DHURIRLO�LV�LQFOXGHG�WR�WU\�WR�RSWLPL]H�LWV�SHUIRUPDQFH��(YHQ�
WKRXJK� WKH�XVXDO�ZLQJ�GHVLJQ�ZLOO� LQFOXGH� VHYHUDO� DHURIRLOV�
LQVLGH�LW��IRU�WKH�SXUSRVH�RI�WKLV�UHVHDUFK�LW�ZDV�FKRVHQ�WR�XVH�
D�VLQJOH�DHURIRLO�VSDQZLVH��

$V�D�ILUVW�DSSURDFK��VWDQGDUG�ZLQJ�SDUDPHWHUV�KDYH�EHHQ�XVHG�
RQ� ERWK� DHURIRLO� W\SHV�� DQG� WKHQ� D� ZLQJ� VZHHSEDFN� DQJOH�
SDUDPHWULF�DQDO\VLV�KDYH�EHHQ�SHUIRUPHG�LQ�RUGHU�WR�DVVHVV�LWV�
HIIHFW�RQ�KLJK�VSHHG�ZLQJV��,Q�WKH�FDVH�RI�ORZ�VSHHG�ZLQJV��
WKH� VHOHFWHG� DHURIRLOV� DUH� D� 1$6$�GHVLJQHG� 1/)���������
DHURIRLO�>�@�DQG�LWV���GLJLW�1$&$�HTXLYDOHQW��1$&$�������
ZKLOH� IRU� WKH� KLJK�VSHHG� FDVH� D� QHZ� DHURIRLO� KDV� EHHQ�
GHVLJQHG��QDPHG�5DZ�/DPLQDU�3URILOH�IRU�+LJK�6SHHG�)ORZ��
5/3+6)��DQG�LWV�1$&$�HTXLYDOHQW��1$&$������KDV�EHHQ�
FRPSDUHG�DJDLQVW�LW��
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7R�FRPSDUH�WKH�SHUIRUPDQFH�RI�WKH�ZLQJV��WKH�HIILFLHQF\�KDV�
EHHQ�REWDLQHG�DW�GLIIHUHQW�FUXLVH�FRQGLWLRQV�IRU�HDFK�FDVH��,Q�
WKH� ORZ�VSHHG� GHVLJQV�� WKLV� KDV� EHHQ� VHOHFWHG� DV� ����P�
�)/����� ,QWHUQDWLRQDO� 6WDQGDUG� $WPRVSKHUH� �,6$�� DQG� D�
VSHHG� UDQJH� EHWZHHQ� 0���� ���P�V�� ��.7$6�� WR� 0����
���P�V�� ���.7$6���)RU� WKH� KLJK�VSHHG�ZLQJV�� WZR� VZHHSV�
DUH� SHUIRUPHG� DV� LQGLFDWHG� EHIRUH�� WKRXJK� ERWK� DW� �����P�
,6$� �)/������ $� VSHHG� YDULDWLRQ� EHWZHHQ� 0���� ���P�V��
���.7$6��DQG�0���������P�V�����.7$6��ZDV�FRQVLGHUHG�
IRU� WKH� VWDQGDUG� GHVLJQ�� ZKLOH� D� IL[HG� 0����� ����P�V��
���.7$6�� FRQGLWLRQ� ZLWK� /(�VZHHSEDFN� DQJOHV� UDQJLQJ�
IURP�]HUR�WR����GHJUHHV�ZHUH�DOVR�DQDO\VHG��

� 0HWKRGRORJ\�
$OO� FDVHV�KDYH�EHHQ�PRGHOOHG�XVLQJ� WKH�/DWWLFH�%ROW]PDQQ�
VRIWZDUH�;)ORZ��'DVVDXOW�6\VWqPHV�;)ORZ�>�@�LV�D�VRIWZDUH�
SDFNDJH� RI� QHZ� JHQHUDWLRQ� &)'�� GLIIHULQJ� IURP� FODVVLFDO�
&)'��H�J��$16<6�&);��LQ�WKDW�LW�XVHV�WKH�/DWWLFH�%ROW]PDQQ�
DSSURDFK� �WUDQVLHQW� DQG� SDUWLFOH�EDVHG��� LQVWHDG� RI� D�
5H\QROGV�$YHUDJHG�1DYLHU�6WRNHV��5$16��PRGHOOLQJ��7KLV�
VRIWZDUH� KDV� EHHQ� YDOLGDWHG� IRU� EHQFKPDUN� SUREOHPV� LQ�
GLIIHUHQW�LQGXVWULHV��LQFOXGLQJ�WKH�DHURQDXWLFDO�ILHOG�>�@��,W�FDQ�
VROYH�WZR��DQG�WKUHH�GLPHQVLRQDO�SUREOHPV�LQGLVWLQFWLYHO\��

7KH�WLPH�FRQVXPSWLRQ�LQ�D�IXOO�VLPXODWLRQ��IURP�VHWXS�WR�SRVW�
SURFHVVLQJ��LV�JUHDWO\�UHGXFHG�ZLWK�WKH�XVH�RI�;)ORZ��DV�WKH�
SUH�SURFHVVLQJ��LQFOXGLQJ�PHVKLQJ��LV�PXFK�VLPSOHU��,I�ZDNH�
HIIHFWV�ZDQW�WR�EH�VWXGLHG�LQ�GHWDLO��;)ORZ�DOVR�LQWURGXFHV�D�
G\QDPLF� PHVKLQJ�� ZKLFK� ZLOO� IROORZ� WKH� ZDNH� IRU� IXUWKHU�
WLPH�VWHSV��7KH� ODVW�DQG�PDLQ�UHDVRQ�ZK\�WKLV�VRIWZDUH�KDV�
EHHQ�XVHG�IRU�WKLV�LQYHVWLJDWLRQ�LV�WKDW�WXUEXOHQFH�QHHG�QRW�EH�
PRGHOOHG��EXW�VROYHG��ZLWKRXW�D�PDMRU�LQFUHDVH�LQ�VROYHU�WLPH��
7KLV� HOLPLQDWHV� WKH� HUURU�LQGXFLQJ� VLWXDWLRQ� RI� KDYLQJ� WR�
FKRRVH�WKH�DSSURSULDWH�WXUEXOHQFH�PRGHO��ZKLFK�LV�RI�FDSLWDO�
LPSRUWDQFH�ZKHQ�FRQVLGHULQJ�WKH�XVH�RI�1/)�DHURIRLOV��

6HYHUDO�VHWXS�SDUDPHWHUV�FDQ�EH�FRQVLGHUHG�ZKHQ�SUHSDULQJ�
WKH� VLPXODWLRQV� LQ� ;)ORZ� DQG� ZLOO� EH� GLVFXVVHG� KHUHDIWHU��
7KHVH� FDQ� EH� FODVVLILHG� LQ� VROYHU� DQG� ERXQGDU\� FRQGLWLRQV�
SDUDPHWHUV��

��� 6ROYHU�SDUDPHWHUV�
$PRQJ�WKH�VHYHUDO�SDUDPHWHUV�WKDW�FDQ�EH�FRQVLGHUHG�LQ�WHUPV�
RI�VROYHU�LQ�;)ORZ��WKHUH�LV�WKH�PDLQ�UHDVRQ�IRU�VHOHFWLQJ�WKLV�
VRIWZDUH��WXUEXOHQFH�PRGHOOLQJ��$OWKRXJK�WXUEXOHQFH�FDQ�EH�
VROYHG�DV�D�'LUHFW�1XPHULFDO�6LPXODWLRQ��'16���IRU�W\SLFDO�
H[DPSOHV� ZKHUH� RWKHU� WXUEXOHQFH� PRGHOV� KDYH� EHHQ�
YDOLGDWHG��;)ORZ�RIIHUV�WKH�SRVVLELOLW\�RI�XVLQJ�WKH�IROORZLQJ��

x 6SDODUW±$OOPDUDV�� D� RQH�HTXDWLRQ� PRGHO� XVHG� IRU
ORZ�5H\QROGV�DQG�WKDW�LV�LPSOHPHQWHG�LQ�PRVW�&)'
WRROV

x 6PDJRULQVN\� �� '\QDPLF� 6PDJRULQVN\�� WKHVH
PHWKRGV�PRGHO�WKH�NLQHPDWLF�YLVFRVLW\�XVLQJ�D�ILOWHU
VFDOH� DQG� WKH� 6PDJRULQVN\� FRQVWDQW�� :KLOH� WKH
UHJXODU� 6PDJRULQVN\� PHWKRG� NHHSV� WKH� FRQVWDQW
LQYDULDEOH� WKURXJKRXW� WKH� VLPXODWLRQ�� WKH� G\QDPLF
YHUVLRQ�DGDSWV�WKH�YDOXHV�GHSHQGLQJ�RQ�WKH�VROXWLRQV
WKDW�LW�REWDLQV�LQ�WKH�GLIIHUHQW�VWHSV�

x :DOO�$GDSWLQJ� /RFDO�(GG\� �:$/(��� WKLV� LV� WKH
VWDQGDUG� VHWXS� RSWLRQ� LQ� ;)ORZ�� DV� LW� KDV� EHHQ
SURYHQ�WR�EH�DFFXUDWH�ERWK�QHDU�DQG�IDU�IURP�ZDOOV
WR�VLPXODWH�ERXQGDU\�OD\HUV�

$QRWKHU�VHWXS�FRQGLWLRQ�IRU�WKH�VROYHU�LV�WKH�GHILQLWLRQ�RI�WKH�
IOXLG�VWDWH�HTXDWLRQV��ZKHUH�WKH�XVHU�VKRXOG�GHFLGH�EHWZHHQ��

x ,QFRPSUHVVLEOH�� WKH� RSWLRQ� WR� EH� FKRVHQ� IRU� ORZ
VSHHGV� DQG� IOXLGV� WKDW� DUH� FRQVLGHUHG� FRQVWDQW� LQ
GHQVLW\�� 7KLV� RSWLRQ� ZDV� XVHG� IRU� WKH� ORZ�VSHHG
ZLQJ�PRGHOV�� DV� IRU� XS� WR�0���� LQFRPSUHVVLELOLW\
FDQ�EH�FRQVLGHUHG�WR�EH�DFFHSWDEO\�DFFXUDWH�

x ,GHDO�JDV��PRGHOOLQJ�WKH�GHQVLW\�XVLQJ�WKH�LGHDO�JDV
HTXDWLRQ��7KLV�PHWKRG�ZDV�XVHG� LQ� WKH�FDVH�RI� WKH
KLJK�VSHHG�ZLQJV��DV�WKH�DQDO\VHV�DUH�PDLQO\�DLPHG
DW�LQOHW�YHORFLWLHV�DERYH�0����

x %RXVVLQHVT� PRGHO�� XVLQJ� WKH� %RXVVLQHVT
DSSUR[LPDWLRQ� IRU� GHQVLW\�� ZKLFK� UHTXLUHV� WKH
WKHUPDO� H[SDQVLRQ� FRHIILFLHQW� WR� EH� GHILQHG� DQG
VKRXOG� RQO\� EH� DSSOLFDEOH� LQ� FRPELQDWLRQ� ZLWK� D
WKHUPDO�PRGHO��DV�RWKHUZLVH�WKH�UHVXOWV�ZRXOG�EH�WKH
VDPH�DV�XVLQJ�WKH�LQFRPSUHVVLEOH�DSSURDFK�

)LQDOO\��WKH�WKHUPDO�PRGHOOLQJ��WKDW�LV��LI�WKH�HQHUJ\�HTXDWLRQ�
LV� XVHG� RU� QRW�� QHHGV� WR� EH� GHILQHG�� 2XW� RI� WKH� GLIIHUHQW�
RSWLRQV�RIIHUHG�E\�;)ORZ��WKH�LVRWKHUPDO�DSSURDFK�ZDV�XVHG�
IRU� WKH� ORZ�VSHHG�ZLQJV��ZKHUH� WKH� HQHUJ\� HTXDWLRQ� LV� QRW�
UHVROYHG�� ,Q� WKH� FDVH� RI� WKH� KLJK�VSHHG�ZLQJV�� WKH� FRXSOHG�
HQHUJ\� PHWKRG� ZDV� FRQVLGHUHG�� ZKHUH� FRPSUHVVLELOLW\� LV�
FRQVLGHUHG� IRU� WKH�HQHUJ\�HTXDWLRQ��7ZR�DGGLWLRQDO�RSWLRQV�
DUH�DYDLODEOH�� WKH�VHJUHJDWHG�HQHUJ\��VLPLODU� WR� WKH�FRXSOHG�
HQHUJ\� EXW� QRW� FRQVLGHULQJ� FRPSUHVVLELOLW\� HIIHFWV�� DQG� D�
VXSHUVRQLF� PRGHO�� ZKLFK� LV� VWLOO� XQGHU� YDOLGDWLRQ� DQG�
WKHUHIRUH�ZDV�QRW�FRQVLGHUHG�DOWKRXJK�LW�ZRXOG�EH�WKH�PRVW�
DFFXUDWH�IRU�WUDQVRQLF�IOLJKW�FRQGLWLRQV��
$GGLWLRQDOO\��VHYHUDO�YLVFRVLW\�PRGHOV�FDQ�EH�FRQVLGHUHG��,Q�
WKH�FDVH�RI�WKH�ORZ�VSHHG�ZLQJ��D�UHJXODU�1HZWRQLDQ�YLVFRVLW\�
PRGHO��WHPSHUDWXUH�LQGHSHQGHQW��KDV�EHHQ�FRQVLGHUHG�DV�WKH�
HQHUJ\�HTXDWLRQ�ZDV�QRW�XVHG��ZKLOH�IRU�WKH�KLJK�VSHHG�ZLQJV�
WKH�6XWKHUODQG�PRGHO�XVLQJ�VWDQGDUG�YDOXHV�IRU�WKH�FRQVWDQWV�
UHTXLUHG�IRU�PRGHOOLQJ�RI�VWDQGDUG�DLU��& ���.��7 ������.�
DQG�� �����ā����3DāV��ZDV�WDNHQ��

��� %RXQGDU\�FRQGLWLRQV�SDUDPHWHUV�
;)ORZ�XVHV�D�³1RQ�HTXLOLEULXP�ZDOO�IXQFWLRQ´�WR�PRGHO�WKH�
ERXQGDU\�OD\HU�RQ�WKH�DQDO\VHG�VXUIDFHV��7KLV�PHDQV�WKDW�WKH�
DGYHUVH�SUHVVXUH�JUDGLHQWV� DUH� WDNHQ� LQWR� FRQVLGHUDWLRQ� DQG�
WKH�WUDQVLWLRQDO�HIIHFWV��ODPLQDU�WR�WXUEXOHQW��GHWDFKPHQW�DQG�
UHDWWDFKPHQW�� FDQ� EH� REVHUYHG� LQ� WKH� VLPXODWLRQ�� DQG� DV�
SUHYLRXVO\� LQGLFDWHG� WXUEXOHQFH� HIIHFWV� DUH� VROYHG�� 7KH�
PRGHOOLQJ�RSWLRQV�DYDLODEOH�DOORZ�D�QHDU�ZDOO�UHILQHPHQW�DQG�
D�ZDNH�IROORZLQJ�UHILQHPHQW��LQ�ZKLFK�WKH�FDOFXODWLRQ�SRLQWV�
�WKH�HTXLYDOHQW�WR�WKH�PHVK�LQ�D�5$16�&)'��ZLOO�EH�PRGLILHG�
DW� HDFK� VWHS� GHSHQGLQJ� RQ� WKH� UHVXOWV� RI� WKH� SUHYLRXV�
VLPXODWLRQ�VWHS�UHVXOWV��0RUHRYHU��D�JHQHUDO�UHVROYHG�VFDOH�LV�
GHILQHG� ZKLFK� LQGLFDWHV� WKH� GLVWDQFH� EHWZHHQ� FDOFXODWLRQ�
SRLQWV�LQ�WKH�IUHH�VWUHDP�FRQGLWLRQV��
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7KH�ZDOOV�QHHG�WKHUPDO�H[FKDQJH�ERXQGDU\�FRQGLWLRQV�LI�WKH�
HQHUJ\� HTXDWLRQ� LV� FRQVLGHUHG�� 7KH� RSWLRQV� DYDLODEOH� IRU�
;)ORZ� LQFOXGH� DGLDEDWLF�� WHPSHUDWXUH� ODZ�� KHDW� IOX[�� IUHH�
FRQYHFWLRQ� DQG� YROXPH� KHDW� VRXUFH�� $V� LQ� ERWK� ZLQJV� QR�
WKHUPDO�H[FKDQJH�ZDV�WDNHQ�LQWR�DFFRXQW��WKH�DGLDEDWLF�PRGHO�
�QR�KHDW�IOX[�WKURXJK�WKH�VROLGV��ZDV�XVHG��

� /RZ�VSHHG�PRGHO�GHILQLWLRQ�
'LIIHUHQW� DHURIRLOV� KDYH� EHHQ� FRQVLGHUHG� IRU� WKLV� GHVLJQ�� ,W�
ZDV�IRXQG�WKDW�D�PRGHUDWHO\�KLJKHU�FXUYDWXUHV�FRPELQHG�ZLWK�
WKLFNQHVVHV�RI�RYHU�����ZHUH�GUDZLQJ�WKH�EHVW�HIILFLHQFLHV�DW�
OHYHOOHG�IOLJKW��7KLV�DOVR�SURGXFHV�VHWEDFNV�LQ�WHUPV�RI�UDQJH�
RI�SLWFK�DQG�FULWLFDO�0DFK�>�@��EXW�WKH�DQDO\VLV�FRQGLWLRQV�IRU�
WKH�SHUIRUPDQFH�FRPSDULVRQ�DUH�OHYHOOHG�IOLJKW��QR�SLWFK��DQG�
ORZ�VSHHG��WKXV�IDU�IURP�WKH�FULWLFDO�FRQGLWLRQV���7KH�VHOHFWHG�
DHURIRLO� LV� WKH�1$6$�GHYHORSHG�1/)����������ZKLFK�KDV�D�
PD[LPXP�WKLFNQHVV�RI�����DW�����FKRUG�DQG�D�PD[LPXP�
FDPEHU�RI����DW�����FKRUG��GLVWULEXWHG�DV�VKRZQ�LQ�ILJ�����
7KLV�PHDQV�WKDW�WKH���GLJLW�1$&$�HTXLYDOHQW�RI�WKLV�DHURIRLO�
ZRXOG� EH� WKH� 1$&$������ ZKLFK� LV� VKRZQ� LQ� GLUHFW�
FRPSDULVRQ�ZLWK�WKH�1/)���������LQ�ILJ�����

)LJXUH����7KLFNQHVV�&DPEHU�GLVWULEXWLRQ�IRU�1/)���������

)LJXUH����$HURIRLO�&RPSDULVRQ��1/)���������YV�1$&$�����

7KH�ZLQJVSDQ�KDV�EHHQ�GHILQHG�DV�����P��ZLWK�D�WDSHU�RI�����
DQG�D�VXUIDFH�RI���P���ZKLFK�LV�UHSUHVHQWDWLYH�RI�FRPPXWHU�
DLUFUDIW��3DUW����FHUWLILFDWLRQ���$V�XVXDO�LQ�WKLV�W\SH�RI�DLUFUDIW��
QR�VZHHSEDFN�DQJOH�QRU� WZLVW�RU� GLKHGUDO�DUH� LQWURGXFHG� LQ�
WKH�ZLQJ��)LQDOO\��QR�ZLQJOHW�KDV�EHHQ�FRQVLGHUHG��7KH�ILQDO�
GHVLJQ�RI�WKH�ZLQJ�FDQ�EH�VHHQ�LQ�ILJ�����

)LJXUH����/RZ�6SHHG�:LQJ�

)RU� WKHVH� DQDO\VHV�� WKH� ,VRWKHUPDO� �QRQ�FRPSUHVVLEOH� IORZ��
PRGHO� KDV� EHHQ� XVHG�� ZLWK� WKH� DLU� FRQGLWLRQV� VHW� DW� ,6$��
����P�DERYH�VHD�OHYHO��7XUEXOHQFH�KDV�EHHQ�UHVROYHG�DQG�QRW�
PRGHOOHG��DQG�D�VFDOH� �JULG�VL]H��RI���FP�ZDV�XVHG�RYHUDOO�
H[FHSW� QHDU� WKH� ZLQJ�� ZKHUH� LW� ZDV� UHILQHG� WR� ��FP�� 7KH�
VLPXODWLRQ�WLPH�ZDV�VHW�WR��V��ZLWK�D�WLPH�VWHS�RI�����V��7KH�
IOLJKW� VSHHGV� KDYH� EHHQ� VHOHFWHG� UDQJLQJ� EHWZHHQ� 0����
���P�V�� ��.7$6�� WR� 0���� ���P�V�� ���.7$6��� LQ� 0�����
VWHSV��

� +LJK�VSHHG�PRGHO�GHILQLWLRQ�
,Q�WKH�FDVH�RI�WKH�KLJK�VSHHG�1/)�DHURIRLOV��QRW�PDQ\�KDYH�
EHHQ�GHVLJQHG�\HW�DQG�WKH�JHRPHWULFDO�GHWDLOV�ZRXOG�SUREDEO\�
QRW�EH�XQGLVFORVHG��)ROORZLQJ�WKH�UHJXODU�FRQVLGHUDWLRQV�IRU�
KLJK�VSHHG� DHURIRLO� GHVLJQ�� WKRXJK�� LW� FDQ� EH� DJUHHG� WKDW�
ORZHU�FXUYDWXUHV�DQG�WKLFNQHVVHV�DUH�WKH�PRVW�HIILFLHQW��DQG�
WKHUHIRUH�WKH�PRVW�XVHG�>�@��7KH�PDLQ�FRQFHUQV�DUH�WKDW�DW�ORZ�
VSHHGV� �H�J�� WDNH�RII� DQG� ODQGLQJ�� WKH� XVH� RI� QRQ�ODPLQDU�
KLJK�OLIW�GHYLFHV�OLNH�IODSV�DQG�RU�VODWV�LV�UHTXLUHG��EXW�IRU�WKH�
DQDO\VHG�OHYHOOHG��FUXLVH�FRQGLWLRQV�WKLV�LV�QHJOLJLEOH��$�QHZ�
GHVLJQ� KDV� EHHQ� GHYHORSHG� FRQVLGHULQJ� WKH� SUHYLRXV�
FRQGLWLRQV�� DQG� ZDV� QDPHG� 5/3+6)�� 7KH� PD[LPXP�
WKLFNQHVV�XVHG�LV����DW�����RI�WKH�FKRUG��ZLWK�D�PD[LPXP�
FDPEHU�RI������DW�����RI�WKH�FKRUG��WKH�GLVWULEXWLRQ�RI�ERWK�
SDUDPHWHUV�DORQJ�WKH�FKRUG�FDQ�EH�VHHQ�LQ�ILJ�����+HQFH��WKH�
��GLJLW�1$&$�HTXLYDOHQW�RI�WKLV�DHURIRLO�LV�WKH�1$&$�����
DQG�D�FRPSDULVRQ�EHWZHHQ�ERWK�DHURIRLOV� LV�VKRZQ�DW�ILJ���
EHORZ�

)LJXUH����7KLFNQHVV�&DPEHU�GLVWULEXWLRQ�IRU�5/3+6)�

)LJXUH����$HURIRLO�&RPSDULVRQ��5/3+6)�YV��1$&$�����

7KHUH� DUH� WZR� DQDO\VLV� VZHHSV� SHUIRUPHG� IRU� WKLV� ZLQJ�� D�
IL[HG�GHVLJQ� IOLJKW�FRQGLWLRQ� VZHHS� DQG� D� IL[HG�IOLJKW�
FRQGLWLRQ� VZHHSEDFN�DQJOH� PRGLILFDWLRQ� NHHSLQJ� DOO� RWKHU�
JHRPHWULFDO�SDUDPHWHUV�IL[HG��)RU�DOO�FDVHV��WKH�ZLQJVSDQ�KDV�
EHHQ�GHILQHG�DV�����P��ZLWK�D�WDSHU�UDWLR�RI�����DQG�D�ZLQJ�
VXUIDFH�RI���P���ZKLFK�LV�UHSUHVHQWDWLYH�IRU�EXVLQHVV�MHWV��3DUW�
���FHUWLILFDWLRQ���
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,Q� WKH� IL[HG�GHVLJQ� FDVH�� D� VZHHSEDFN� DQJOH� RI� ��� GHJUHHV�
ZLWKRXW� WZLVW� RU� GLKHGUDO� KDV�EHHQ� LQWURGXFHG��7KH�ZLQJOHW�
ZDV�GHILQHG�DV�����RI�WKH�ZLQJVSDQ��ZLWK�D�GLKHGUDO�RI����
GHJUHHV�DQG�DQ�LQWHUQDO�WDSHU�RI������7KH�ILQDO�GHVLJQ�RI�WKH�
ZLQJ�FDQ�EH�VHHQ�LQ�ILJ�����

�

)LJXUH����+LJK�6SHHG�:LQJ�

)LQDOO\�� XVLQJ� WKH� VDPH� EDVLF� JHRPHWULFDO� SDUDPHWHUV� EXW�
UHPRYLQJ� WKH� ZLQJOHW�� DQDO\VHV� ZLWK� VZHHSEDFN� DQJOHV�
EHWZHHQ�]HUR�DQG����GHJUHHV�LQ������GHJUHHV�VWHSV�KDYH�EHHQ�
FRQVLGHUHG��

)RU�WKHVH�DQDO\VHV��WKH�FRXSOHG�HQHUJ\��LVHQWURSLF��PRGHO�KDV�
EHHQ�FRQVLGHUHG��ZLWK�WKH�DLU�FRQGLWLRQV�VHW�DW�,6$�������P�
DERYH�VHD� OHYHO��7XUEXOHQFH�KDV�EHHQ� UHVROYHG��DQG�D� VFDOH�
�JULG� VL]H��RI���FP�ZDV�XVHG�RYHUDOO� H[FHSW�QHDU� WKH�ZLQJ��
ZKHUH�LW�ZDV�UHILQHG�WR���FP��DV�LW�ZDV�LQ�WKH�SUHYLRXV�FDVHV��
7KH�VLPXODWLRQ�WLPH�ZDV�VHW�WR��V��ZLWK�D�WLPH�VWHS�YDULDWLQJ�
GHSHQGLQJ�RQ�WKH�DQDO\VLV�0DFK��7KLV�LV�FKDQJHG�GXH�WR�WKH�
UHTXLUHPHQW�IRU�WKH�WLPH�VWHS�WR�EH�DEOH�WR�DFFRPPRGDWH�WKH�
PRYHPHQW�RI� WKH� DLU� EHWZHHQ� WZR�DQDO\VLV� SRLQWV� LQVLGH� LW��
7KLV�PHDQV�WKDW��LI�WKH�WLPH�VWHS�LV�WRR�KLJK��D�WUDFNHG�SDUWLFOH�
ZRXOG�KDYH�JRQH�WKURXJK�PRUH�WKDQ�D�VLQJOH�DQDO\VLV�SRLQW�
DQG� WKHUHIRUH� WKH� UHVXOWV� ZRXOG� QRW� EH� DFFXUDWH�� $� VSHHG�
YDULDWLRQ� EHWZHHQ� 0���� ���P�V�� ���.7$6�� DQG� 0�����
����P�V�����.7$6��ZDV�FRQVLGHUHG�IRU�WKH�IL[HG�JHRPHWU\�
ZLQJ�� ZKLOH� 0����� ����P�V�� ���.7$6�� ZDV� WDNHQ� IRU� DOO�
VZHHSEDFN�YDULDWLRQ�DQDO\VHV��

� /RZ�VSHHG�UHVXOWV�
7KH�UHVXOWV�IRU�WKH�ORZ�VSHHG�ZLQJV�VKRZ�WKDW��IRU�DQ\�RI�WKH�
DQDO\VHG�0DFK� FRQGLWLRQV�� WKH�1/)�ZLQJ� VKRZV� LPSURYHG�
HIILFLHQF\��(YHQ�WKRXJK�LWV�YDOXH�GURSV�IRU�WKH�1/)�ZLQJ�DV�
WKH�VSHHG�LV�LQFUHDVHG��DV�UHIOHFWHG�LQ�ILJ������ LW�FDQ�DOVR�EH�
REVHUYHG�WKDW�WKH�GLIIHUHQFH�LQ�HIILFLHQF\�EHWZHHQ�XVLQJ�WKH�
1$&$� DQG� WKH� 1/)� DHURIRLO� LV� DFWXDOO\� LQFUHDVHG� IURP�
URXJKO\����DW�0����WR�RYHU�����DW�0�����DV�VKRZQ�LQ�ILJ�����
0RUHRYHU��LW�FDQ�EH�FRQFOXGHG�WKDW��RQ�WUDGLWLRQDO�GHVLJQV�RI�
FRPPXWHU�DLUFUDIW�� WKH�XVH�RI�1/)�DHURIRLOV�FDQ�UHGXFH� WKH�
GUDJ�SURGXFHG�E\�WKH�ZLQJ��DQG�WKHUHIRUH�WKH�UHTXLUHG�WKUXVW��

�
)LJXUH����(IILFLHQF\�IRU�WKH�ORZ�VSHHG�ZLQJV�

�
)LJXUH� ��� 'LIIHUHQFH� LQ� HIILFLHQF\� EHWZHHQ� WKH� ORZ�VSHHG�
ZLQJV�

� +LJK�VSHHG�UHVXOWV�±�IL[HG�ZLQJ�GHVLJQ�
,Q�WKH�FDVH�RI�WKH�KLJK�VSHHG�DSSOLFDWLRQ��WKH�1/)�ZLQJ�GUDZV�
ORZHU�HIILFLHQFLHV�ZKHQ�FRPSDUHG�WR�LWV�1$&$�HTXLYDOHQW��$�
GHHSHU�ORRN�LQWR�WKH�UHVXOWV��QRW�IRFXVLQJ�RQO\�RQ�OLIW�DQG�GUDJ��
VKRZV� WKDW� WKH�UDWLR�RI� WKH� ODWHUDO� IRUFHV� WR� OLIW�KDG�D�GLUHFW�
UHODWLRQ� WR� WKH� HIILFLHQF\�� ZKHQ� WKLV� UDWLR� LV� LQFUHDVHG�� WKH�
HIILFLHQF\� LV�GHFUHDVHG��DQG�YLFH�YHUVD��7KLV�PHDQV� WKDW�� LQ�
RUGHU�WR�UHDFK�RSWLPDO�HIILFLHQFLHV�LQ�KLJK�VSHHG�ZLQJV��WKH�
ODWHUDO� IRUFH� QHHGV� WR� EH� UHVWUDLQHG�� $OWKRXJK� WKLV� VHHPV�
VLPSOH� WR� FRPSO\�ZLWK�� WKH� IDFW� LV� WKDW� WKLV� ODWHUDO� IRUFH� LV�
PDLQO\�SURGXFHG�E\�KDYLQJ�D�VZHHSEDFN�DQJOH�RQ�WKH�ZLQJ��
ZKLFK�LV�XVXDOO\�UHTXLUHG�IRU�IOLJKW�DW�KLJKHU�VSHHGV�>�@��,W�LV�
QRWLFHDEOH� DQG� LQWHUHVWLQJ� WR� QRWH� WKDW� ZKHQ� WKH� 0DFK�
LQFUHDVHV�IURP�0����RQZDUGV��XS�WR�QHDU�WUDQVRQLF�UHJLRQV��
DV�IXUWKHU�DQDO\VHV�DUH�QRW�UHOLDEOH��WKH�HIILFLHQF\�LV�LQFUHDVHG�
LQ�WKH�FDVH�RI�WKH�1/)�DHURIRLO��
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�
)LJXUH����(IILFLHQF\�IRU�WKH�KLJK�VSHHG�ZLQJV��0DFK�VZHHS�

�
)LJXUH�����5HODWLRQVKLS�EHWZHHQ�ODWHUDO�IRUFHV�DQG�HIILFLHQF\�
IRU�WKH�KLJK�VSHHG�1/)�ZLQJ��0DFK�VZHHS�

� +LJK�VSHHG�UHVXOWV�±�6ZHHSEDFN�DQJOH�HIIHFW�
7KH�ILQDO�VWHS�RQ�WKLV�LQYHVWLJDWLRQ�LV�WR�DVVHVV�WKH�HIIHFWV�RI�
WKH�VZHHSEDFN�RQ� WKH�HIILFLHQF\�RI�KLJK�VSHHG�1/)�ZLQJV��
7KH� UHVXOWV� VKRZ� WKDW� WKH� HIILFLHQF\� DW� KLJK� VSHHG� LV� RQO\�
KLJKHU� IRU� WKH� 1/)� ZLQJ� ZKHQ� QR� VZHHSEDFN� LV� SUHVHQW��
GURSSLQJ� WR� OHVV� WKDQ� KDOI� LWV� LQLWLDO� YDOXH� MXVW� E\� DGGLQJ�
����GHJ�VZHHSEDFN��$V�LW�FDQ�EH�DVVHVVHG�IURP�ILJ������WKHUH�
ZLOO� EH� QR� VLJQLILFDQW� GLIIHUHQFHV� EHWZHHQ� KDYLQJ� ORZ� DQG�
KLJK�VZHHSEDFN�DQJOHV�LQ�WHUPV�RI�HIILFLHQF\��

�
)LJXUH� ���� (IILFLHQF\� IRU� WKH� KLJK�VSHHG� ZLQJV�� /(�
VZHHSEDFN�YDULDWLRQ�

�
)LJXUH�����5HODWLRQVKLS�EHWZHHQ�ODWHUDO�IRUFHV�DQG�HIILFLHQF\�
IRU�WKH�KLJK�VSHHG�1/)�ZLQJ��/(�VZHHSEDFN�YDULDWLRQ�

� &RQFOXVLRQV�
)RU�/RZ�VSHHG�DSSOLFDWLRQV�� LW� FRXOG�EH�FRQILUPHG� WKDW� WKH�
XVH�RI�1/)�DHURIRLOV� LQ�D�VWDQGDUG�ZLQJ�FRQILJXUDWLRQ�LV�RI�
DGYDQWDJH� �XS� WR� ���� KLJKHU� HIILFLHQF\� GHSHQGLQJ� RQ� WKH�
IOLJKW�VSHHG���

+RZHYHU��IRU�D�VWDQGDUG�KLJK�VSHHG�ZLQJ�FRQILJXUDWLRQ��ZLWK�
VZHHSEDFN��� 1/)� DHURIRLOV� QRW� RQO\� GR� QRW� SURYLGH� DQ\�
LPSURYHPHQW�EXW�VKRZ�D�����ORZHU�HIILFLHQF\��7KLV�LV�VHHQ�
WR�EH�GXH�WR�WKH�GHVWDELOL]LQJ�HIIHFW�RI�WKH�ODWHUDO�IRUFHV�RQ�WKH�
ODPLQDU� ERXQGDU\� OD\HU�� IRU� D� FRQFUHWH� KLJK�VSHHG�
FRQILJXUDWLRQ�� WKHUH� LV� D� GLUHFW� UHODWLRQ� EHWZHHQ� WKH� ODWHUDO�
IRUFHV� DQG� WKH� HIILFLHQF\� RI� WKH� 1/)� ZLQJ� ZKHQ� YDU\LQJ�
VSHHG��

)LQDOO\��LW�ZDV�REVHUYHG�WKDW��LQ�WKH�FDVH�RI�ODPLQDU�ZLQJV��QRW�
DSSO\LQJ� D� VZHHSEDFN� WR� WKH� OHDGLQJ� HGJH� LV� RSWLPDO� DQG�
GXSOLFDWHV�WKH�HIILFLHQF\�ZLWK�UHVSHFW�WR�DGGLQJ�DQ\�DQJOH�DW�
D�KLJK�VSHHG��0RUHRYHU��WKLV�LV�WKH�RQO\�FDVH�REVHUYHG�ZKHUH�
WKH�HIILFLHQF\�RI�WKH�ODPLQDU�ZLQJ�LV�KLJKHU�WKDQ�LWV�1$&$�
HTXLYDOHQW��

� �
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Abstract

Most of all modern commercial and military aircraft have oleo-pneumatic shock absorbers in
their landing gear. An oleo-pneumatic shock absorber consists of a gas charge and an oil fill.
During the stroke oil is forced through orifices which provides damping, while the gas charge
is compressed and acts as a spring by increasing the stiffness of the shock absorber. Typically,
when the gas behaviour is modelled, the ideal gas law is used as the equation of state as this
provides in most cases adequate fidelity with relatively light computational load. However,
in a fighter aircraft, especially in naval service, the gas pressure inside a shock absorber
raises too high during landing for the ideal gas assumption to be valid. Therefore, other
well-established equations of state have been considered. These are Van der Waals, Redlich-
Kwong-Soave, and Peng-Robinson equation of state. This paper presents a multi-physics
simulation model of a two-chamber oleo-pneumatic shock absorber based on fundamental
analytical equations. Using this model, the behaviour of the aforementioned equations of state
are studied in two cases: quasi-static and dynamical compression. The simulation results are
compared to laboratory measurements. This comparison verifies that the ideal gas law should
not be used when modelling naval fighter aircraft shock absorbers.
Keywords: Fighter aircraft, Shock absorber, Modelling, Simulation

1 Introduction

Essentially every modern aircraft, military or civilian, has
some kind of landing gear. While there are many different
landing gear configurations, most of them have a shock ab-
sorber to dissipate the kinetic energy related to landing.

Typically, shock absorber are either using a solid spring made
of steel or rubber or a fluid spring. Solid spring shock ab-
sorbers are used in light aircraft and fluid springs in heavier
aircraft. The most common shock absorber type is an oleo-
pneumatic shock absorber. These have a high damping to
weight ratio and are used in most modern fighter aircraft. An
oleo-pneumatic shock absorber has both a gas charge, typic-
ally nitrogen or dry air is used, and a hydraulic oil fill. [1]

The gas charge acts as a spring when compressed. Becoming
stiffer as the compression continues. Depending on the initial
charge pressure, and the amount of gas and the stroke, the
pressure increase can be very high. Especially in the case of
naval fighter aircraft, because of their high sink speed during
landing.

Usually, when modelling these shock absorbers using funda-
mental analytical equations, the gas and liquid volumes are
modelled separately as control volumes. These can exchange
mass and heat between control volumes that has the same sub-
stance, i.e., nitrogen or hydraulic oil. Between different sub-
stance control volumes only heat is transferred.

There are two ways to model the thermal behaviour of the
gas control volumes. The first method is to model the gas
compression as a polytropic process. This method depends
on the chosen polytropic constant. For a slow rate of com-
pression the polytropic constant approaches 1.0, which would
indicate a isothermal process; whereas higher rates approach
adiabatic process and a value of 1.4 for the constant could be
used. Typically, if the gas and oil are separated, value of 1.35
is found to give accurate results, and 1.1 if the gas and oil is
mixed. [1], [2]

Second method to model the gas is to use general internal en-
ergy model that is based on the first law of thermodynamics.
This is a more accurate method, as in the first method the
thermal exchange is only represented by one constant, and as
such is a simple model.

The thermal behaviour of a gas volume based on the internal
energy model uses a gas equation of state (EOS) to define
the density and its derivatives. Therefore, the chosen EOS
affects the predicted pressure and stiffness of the shock ab-
sorber. One of the simplest EOS is the ideal gas assumption.
However, models based on this assumption behave poorly in
high pressures [3]. For this reason, it is assumed that using the
ideal gas assumption, when modelling a naval fighter aircraft
shock absorber, produces poor results.

A schematic view of a naval fighter aircraft shock absorber
is shown in fig. 1. It is a two-stage oleo-pneumatic shock

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϳ

ϲϰ
�c�The�Authors,�2019.

mailto:arttu.heininen@tuni.fi;%20jussi.aaltonen@tuni.fi;%20kari.koskinen@tuni.fi;%20juha.huitula@mil.fi


absorber, meaning that there are two chambers: primary and
secondary chamber. The primary chamber is filled with gas
and oil, just like a conventional oleo-pneumatic shock ab-
sorber, while the secondary chamber is filled with high pres-
sure gas only.

As the shock absorber is compressed, the oil is forced from
the bottom part of the primary chamber to the upper part
through an orifice that is controlled with a metering pin,
which has a variable cross-section. It is typically modelled us-
ing orifice flow model with a stroke dependent cross-section
( [4], [5]). This approach is also used in this paper.

If the stroke is long enough, the primary chamber hits end-
stops and the secondary chamber is engaged. The secondary
chamber has a high stiffness due to the high pressure. There-
fore, a rapid increase in the force is required for the shock
absorber to further compress.

Figure 1: A schematic view of a two-stage oleo-pneumatic
shock absorber.

The model presented in this paper is based on the afore-
mentioned control volume approach. The gas volumes has
been modelled using the general internal energy model us-
ing different EOS. These are the ideal gas assumption, Van
der Waals, Redlich-Kwong-Soave, and Peng-Robinson EOS.
Using the model two different cases are considered: quasi-
static compression and dynamic compression. Both cases are
simulated using the shock absorber model and the results are
compared to those acquired by laboratory measurements. The
aim of the measurements were to discover any abnormal be-
haviour and to provide more detailed information how the
shock absorber behaves under different conditions. The aim
of this paper is to provide a shock absorber model based on
the internal energy model. The aim of this paper is to present
a naval fighter aircraft shock absorber model based on funda-
mental analytical equations using the internal energy model.
In the model, different EOS are considered, and it is shown
that the pressure inside the shock absorber rises so high that
the ideal gas law becomes inaccurate. Therefore, more accur-
ate EOS should be used.

2 The shock absorber model

Balancing the forces that affect the moving parts of the shock
absorber yields the following equation

Fsa = msag� puAmp � pL(AL �Amp)

�Aph(pu � pph)�AHP pHP �Fµ1 �Fµ2 �Fµ3.
(1)

To solve this equation, the pressure must be solved inside the
primary chamber, orifice support and secondary chamber. In
addition, there are several sources for friction: friction of the
primary chamber, viscous friction of the main cylinder and the
friction of the secondary chamber. These must also be mod-
elled. Figure 2 shows the pressure and friction sources inside
the shock absorber. Due to the limited length, this paper only
covers the most important parts of the model. A more detailed
explanation of the model can be found in [6].

Figure 2: Pressure and friction sources inside the shock ab-
sorber.

2.1 Liquid volumes

The model is based on connected thermal-hydraulic and gas
volumes together that exchange heat with each other. No mass
is transferred between the two phases.

Considering a volume of liquid, its density is a function of
pressure and temperature. Differentiating this we get

dr =

✓
∂r
∂ p

◆

T
d p+

✓
∂r
∂T

◆

p
dT (2)

Solving for d p and taking its time derivative yields

d p
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=
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The isothermal bulk modulus of a liquid is

bT (p,T ) =
r✓

∂r
∂ p

◆

T

(4)

and

aP(p,T ) =� 1
r

✓
∂r
∂T

◆

p
(5)

is the volumetric expansion coefficient.

The continuity equation is

dm
dt

=V
dr
dt

+r dV
dt

(6)

and solving for dr/dt we get

dr
dt

=
dm
dt �r dV

dt
V

(7)

Combining equations 4, 5, and 7 with 3, the pressure change
in a volume liquid is

d p
dt

= bT

"
1

rV

✓
dm
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�r dV
dt

◆
+ap
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dt

#
. (8)

The change in the total energy of the volume, neglecting the
kinetic and potential energies, is

dE = d(mu) = mdu+udm (9)

where the change in the specific internal energy is

du = dh� d p
r

(10)

and in the specific enthalpy

dh =

✓
∂h
∂T

◆

P
dT +

✓
∂h
∂P

◆

T
dP =

cPdT +(1�aT )
1
r

dP
(11)

so the change in the internal specific energy becomes

du = cPdT � aT
r

dP (12)

and the change in the total energy

dE = (h� P
r
)dm+mcPdT � maT

r
dP. (13)

Now the change in the total energy is equal to the heat ex-
change with the volume’s surroundings

dE = dQ. (14)

Combining equations 9 and 14 and taking time derivative
yields

dT
dt

=
Q̇+(P

r �h)ṁ

mcP
+

aT
cPr

dP
dt

(15)

2.2 Gas volumes

Considering a gas volume, its rate of change of mass can be
written

dm
dt

= r dV
dt

+V
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Considering the same gas volume, its internal energy is

U = mu (17)

and its total derivative is

dU = d(mu) = dmu+mdu. (18)

Using the internal energy, the specific enthalpy of the gas
volume is

h = u+Pv (19)

and substituting this in equation 18 yields

dU = dm(h�Pv)+md(h�Pv)
= dm(v�Pv)+mdh+m(�dPv�Pdv)
= dmh�dmPv+mdh�mPdv�mvdP
= dmh�dmPv+mdh�mPdv�V d p

= dmh+mdh�V dP�Pd(mv)
= dmh+mdh�V dP�PdV.

(20)

On the other hand, using the first law of thermodynamics, the
change in internal energy can be written as

dU = hdm+dQ+dW (21)

where the work done by the system is

dW =�PdV (22)

Combining equations 17 and 23 we get

Â
i

mihi �Â
i

mih+dQ = mdh�V dP (23)

Taking a time derivative of the above equation and consider-
ing the state postulate we have

�͘�,ĞŝŶŝŶĞŶ�Ğƚ�Ăů͘ KůĞŽͲƉŶĞƵŵĂƚŝĐ�ƐŚŽĐŬ�ĂďƐŽƌďĞƌ�ŵŽĚĞůůŝŶŐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϳ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϲϲ



 
m
✓

∂h
∂P

◆

T
�V

!
dP
dt

+m
✓

∂h
∂T

◆

P

dT
dt

= Â
i

dmi

dt
hi �Â

i

dmi

dt
h+dQ

(24)

Now we can form a system of equation using equations
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Finally, the derivatives of r are solved from the chosen equa-
tion of state.

2.3 Equations of state

The most simple way to model the gas behaviour is to use the
ideal gas law:

PV = mrT. (26)

Most of the real gases in mild temperatures or pressures be-
have like an ideal gas. However, it does not consider the
volume that the gas molecules occupy or the intermolecular
attraction forces. Therefore, its ability to accurately predict
the gas state decreases as the gas pressure rises.

To take the interaction of the gas molecules into consideration
van der Waals proposed an equation of state [7]

(P+
a

V 2 )(V �b)� rT = 0. (27)

where

a =
27r2T 2

c
64Pc

(28)

and

b =
rTc

8Pc
(29)

Even though van der Waals EOS is an improvement over the
ideal gas law, several more accurate EOS have been proposed
after its publication. However, most of these, like Redlich-
Kwong-Soave and Peng-Robinson EOS are based on the van
der Waals EOS. So similar behaviour can be assumed.

Soave [8] proposed an EOS based on the works of Redlich and
Kwong [9]. The main difference of these models is that the
constant a has been replaced with a more general temperature
dependent product of aa(T ). It is similar to van der Waals
equation but with some modifications:

(P+
aa(T )

V (V +b)
)(V �b)� rT = 0 (30)

where

a = 0.42748024
r2T 2

c
Pc

(31)

and

b = 0.08664035
rTc

Pc
(32)

and the temperature dependent adimensional factor a

a(T ) =
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r

T
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◆#2

(33)

where m is a substance dependent constant

m = 0.48+1.574w �0.176w2 (34)

defined by the acentric factor w

w =�1�1log10

✓
Psat

Pc

◆

T=0.7Tc

. (35)

Peng and Robinson noticed that the Redlich-Kwong-Soave
EOS predicted greater specific volumes than found in the lit-
erature [10]. To correct this behaviour, they proposed an EOS
similar to Redlich-Kwong-Soave:

⇣
P+

aa(T )
V 2 +2bV �b2

⌘
(V �b)� rT = 0. (36)

Here the adimensional factor a(T) is the same as in Redlich-
Kwong-Soave EOS, but m has a different constants in it

m = 0.37464+1.54226w �0.26992w2. (37)

According to literature, Peng-Robinson EOS should be the
most accurate of the two-constant EOS presented here. [10]

2.4 Friction model

Friction can be modelled using plethora of different friction
models [11]. Here, a widely applied Karnopp friction model
is used ( [11], [12]) to model the friction between the orifice
support and the secondary chamber, Fµ3:

Fµ3 =

(
min(|FE |, |FS|)sign(FE) and v = 0 i f |v|< dv
(FC +(FS �FC)e�3|v|/VS)sign(v)+FVV i f |v|> dv

(38)

2.5 End-stops

The viscous friction of the main cylinder, Fµ2 is modelled
as a moving cylinder within an envelope. It is based on the
Karnopp friction model, equation 38, but also considers the
viscous friction and the elastic end-stops.

The friction force between the cylinder and envelope is:
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Fµ2 =
m1 f2 �m2 f1

m1 +m2
(39)

where

f1 = Fext1 �Fext2 +Fmin �Fmax +Fmin3 �Fmax3

+m1g�RviscVrel
(40)

and

f2 = Fext3 �Fext4 �Fmin +Fmax +Fmin2 �Fmax2

+m2g�RviscVrel .
(41)

The contact forces at the lower limit is Fmin, Fmin2, and Fmin3
are calculated from

Fmin = Kbmin(Xmin �Xrel)�

Dbmin

✓
1� e

�(Xmin�Xrel)
Pdmin

◆
Vrel

(42)

if Xrel is smaller than the lower displacement limit and zero
otherwise. The contact forces at the higher limit is:

Fmax = Kbmax(Xrel �Xmax)�

Dbmax

✓
1� e

�(Xrel�Xmax)
Pdmax

◆
Vrel

(43)

and zero if Xrel  Xmax.

2.6 Orifice flow

A flow through an orifice can be described by

ṁ = rcqA

s
2|DP|

r
(44)

where A is the area of the orifice subtracted by the area of the
metering pin.

3 Numerical solution

The aforementioned equations were modelled using a com-
mercial multi-domain simulation software LMS Imagine.Lab
Amesim 15, which uses bond graphs to represent systems.
The software has many well-known algorithms to solve ordin-
ary differential equations, based on linear multi-step methods.

4 Validation

The model was used to simulate two different cases: quasi-
static and dynamic compression. In the quasi-static case,
the shock absorber is compressed so slowly that the hy-
draulic damping is negligible, while the dynamic case con-
siders damping also. In both cases simulation results are com-
pared to the actual measured data.

4.1 Quasi-static case

The test setup of the quasi-static case has a hydraulic cylinder
that is attached to the end of the shock absorber. The other end
is rigidly supported preventing its movement. The motion of

the hydraulic cylinder is controlled using PID-controller, so
that the compression is the same during each individual test.

The pressure is measured in the hydraulic cylinder during the
test and the compression force is calculated from this pres-
sure. The test system then produces a graph with the force
as a function of the shock absorber stroke. The stroke, as an
function of time, is given as an input to the model presented
in this paper. The given input normalised with the maximum
shock absorber design stroke is shown in 3.

Figure 3: The stroke data given as in input to the model in the
quasi-static case.

The force predicted by the model and the measured force is
shown in fig. 4. The stroke-force plot is divided into two
distinguishable parts. First, there is the initial part, where
the primary chamber is compressed. This is followed by the
secondary part, where the secondary chamber also activates.
Between these two parts there is a vertical line. The secondary
chamber has an initial stiffness and requires a certain force,
before it activates.

Figure 4: Force-stroke curve during quasi-static compres-
sion.

Figure 4 clearly shows that the force predicted using the ideal
gas law is poor compared to the measurements. This is appar-
ent, especially during the second part of the stroke due to the
high pressure inside the secondary chamber. It shows that a
shock absorber modelled using ideal gas law is less stiff due to
the lower pressure. The other chosen EOS used in the simula-
tion predict more accurate results. Their force-stroke curves
are almost on top of each other. Even van Der Waals EOS
could be used, although according to literature it’s accuracy
is limited. [3].
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4.2 Dynamic case

The dynamic test setup is based on a nitrogen actuator. It has a
tank of highly pressurised nitrogen, which operates a cylinder
that is attached to the end of the shock absorber. The other
end is rigidly supported. With this setup, the shock absorber
can be compressed rapidly.

In the simulation, the measured force, as a function of time,
was given as an input to the model and is shown in fig. 5.
Then the stroke rate and the stroke of the shock absorber was
calculated. These were then compared to the measured val-
ues.

Figure 5: The given input force during the dynamical case.

Figure 6 shows the stroke during the dynamical compression.
As expected, the maximum stroke that the ideal gas law pro-
duces is higher than the measured and maximum stroke pro-
duced by the other EOS. This is due to the lesser stiffness that
was observed in the quasi-static compression. The other EOS
behave similarly and produce a maximum stroke close to the
measured.

Figure 6: Stroke during the dynamical compression.

Figure 7: Stroke rate during the dynamical compression.

In addition, the stroke rate was modelled during dynamical
compression. The results are shown in fig. 7. As the gas is re-
sponsible for the shock absorber stiffness, it has little effect on
the shock absorber damping characteristics. Therefore, signi-
ficant difference between the performance of different EOS
cannot be observed. Ideal gas seems to reach zero stroke rate
a bit slower than the other EOS. It is assumed that this is re-
lated to the larger maximum stroke observed.

In both cases the ideal gas law behaved poorly. Interestingly,
the other EOS behaved similarly. However, the results were
analyzed on a general level and more detailed analysis could
show difference in the EOS behavior. In addition, according
to literature, the Peng-Robinson is the most accurate EOS [6]
and should be used.

5 Conclusion

In this paper, a model based on fundamental analytical math-
ematical equations of a two-stage naval fighter shock absorber
was presented. In the model, gas volumes are modelled using
general internal energy model. This requires derivatives of
the gas density, which is solved from the chosen gas equation
of state (EOS). Different EOS were used in the simulations.
These were ideal gas, van der Waals, Redlich-Kwong-Soave,
and Peng-Robinson. Two different cases were considered:
quasi-static and dynamical compression. In the former case,
the force of a given stroke was measured. In the latter the
stroke rate and the stroke of a given force was measured. Us-
ing the model, both cases were simulated and the results from
the simulation were compared to the measured data.

It was assumed that the pressure inside a naval fighter shock
absorber rises so high that the accuracy of the ideal gas law is
insufficient. This was seen in both cases. The ideal gas law
predicted significantly lower reaction force during the quasi-
static compression than the other three EOS. Especially, as the
second chamber activates. Similarly, in the dynamic case, the
shock absorber behaved less stiff, when the ideal gas law was
used producing clearly higher maximum stroke.

Based on the aforementioned findings, it is suggested that the
ideal gas law is not used when modelling fighter aircraft shock
absorber. The other EOS were in good agreement with the
measured values. However, the results were analyzed quite
generally and a more detailed analysis is required. Also, there
might be certain situations where the model differences can be
clearly seen.
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Designation Denotation Unit

a Thermal diffusivity m2/s
aP Volumetric expansion coeffi-

cient
K�1

bT Isothermal bulk modulus Pa
r Density kg/m3

w Acentric factor
A Flow area m2

AHP Secondary chamber area m2

AL Primary chamber area m2

Amp Metering pin cross-section m2

Aph Orifice support area m2

a Constant
b Constant
cP Specific heat J/kgK
cq Flow coefficient
Db Damping coefficient N/(ms)
dv Relative velocity m/s
E Total energy J
Fµ Friction force N
FE External force N
Fext external force N
Fmax higher limit contact force N
Fmin lower limit contact force N
FS Stiction force N
Fsa Force N
FV Coulomb friction force N
Fv Coefficient of viscous friction N/(m/s)
g Gravitational acceleration m/s2

h Specific enthalpy J/kg
Kb lower/higher limit stiffness N/m
m Mass kg
m Constant
ṁ Mass rate kg/s
msa Shock absorber mass kg
Pd penetration limit for full damp-

ing
m

Pc Critical pressure Pa
Psat Saturation pressure Pa
p Pressure Pa
pHP Secondary chamber pressure Pa
pL Primary chamber pressure Pa
pph Orifice support pressure Pa
pu Orifice support pressure Pa
Q Exchanged heat J
Q̇ Heat exchange rate W
Rvisc viscous friction coefficient
r Specific gas constant J/kgK

T Temperature K
t Time s
Tc Critical temperature K
U Internal energy J
u Specific internal energy J/kg
V Volume m3

Vrel relative velocity m/s
VS Stiction velocity m/s
v Specific volume m3/kg
W Work J
Xmax higher displacement limit m
Xmin lower displacement limit m
Xre f Stroke length m
Xrel relative displacement m
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(YDOXDWLRQ�RI�,QFUHDVH�:HLJKW�LQ�D�:LQJ�)L[HG�/HDGLQJ�(GJH�'HVLJQ�WR�6XSSRUW�
8$6�,PSDFW�

7RPD]�'UXPRQG��0DUFHOR�*UHFR�DQG�&DUORV�&LPLQL�

'HSDUWPHQW�RI�6WUXFWXUDO�(QJLQHHULQJ��)HGHUDO�8QLYHUVLW\�RI�0LQDV�*HUDLV��%HOR�+RUL]RQWH��0LQDV�*HUDLV�%UD]LO�
(�PDLO��WRPGUXG#XIPJ�EU��PJUHFR#GHHV�XIPJ�EU��FLPLQL#�XIPJ�EU

$EVWUDFW�

,Q�UHFHQW�\HDUV��WKH�QXPEHU�RI�8QPDQQHG�$HULDO�6\VWHPV��8$6��RSHUDWLQJ�LQ�WKH�VN\�RI�XUEDQ�
FHQWUHV�KDV�TXLWH�LQFUHDVHG�GXH�WR�WKH�IDFLOLWLHV�WR�SXUFKDVH�WKLV�W\SH�RI�YHKLFOH��&RQVHTXHQWO\��WKH�
ULVN�RI�DQ�DLUERUQH�LPSDFW�EHWZHHQ�WKHVH�YHKLFOHV�DQG�PDQQHG�DLUFUDIWV�KDV�EHHQ�WDUJHW�RI�FRQFHUQ�
ZLWK�LQFLGHQWV�EHHQ�UHSRUWHG�UHFHQWO\��$OWKRXJK�WKH�FXUUHQW�DLUFUDIWV�KDG�EHHQ�GHVLJQHG�WR�VXSSRUW�
ELUG�VWULNHV��D�FROOLVLRQ�ZLWK�DQ�8$6�FRXOG�EH�PRUH�FULWLFDO��DV�UHSRUWHG�LQ�D�VWXG\�SXEOLVKHG�E\�
WKH�)HGHUDO�$YLDWLRQ�$GPLQLVWUDWLRQ��)$$��LQ�������,Q�WKH�SUHVHQW�SDSHU��D�FRPPHUFLDO�DLUFUDIW�
:LQJ�)L[HG�/HDGLQJ�(GJH��:)/(��ZDV�ILUVW�GHVLJQHG�WR�VXSSRUW�D�ELUG�VWULNH��7KHQ��LWV�VNLQ�DQG�
VSDU�WKLFNQHVVHV�ZHUH�LQFUHDVHG�VR�WKH�:)/(�FRXOG�ZLWKVWDQG�DQ�LPSDFW�ZLWK�DQ�8$6��7KH�VDIHW\�
FULWHULRQ�DGRSWHG�ZDV� WKDW� WKH� OLWKLXP�LRQ� EDWWHU\� IURP� WKH�8$6� FRXOG� QRW� SHQHWUDWH� LQWR� WKH�
DLUIUDPH�ZKHQ� WKH� LPSDFW� RFFXUV�DW� WKH�DLUOLQHU� FUXLVLQJ� VSHHG�� )LQDOO\�� WKH�ZHLJKW� IURP�ERWK�
:)/(� FRQILJXUDWLRQV� ZHUH� FRPSDUHG� VR� WKH� PDVV� LQFUHDVH� FRXOG� EH� TXDQWLILHG�� 'XULQJ�
VLPXODWLRQ��WKH�VDPH�PDVV�ZDV�FRQVLGHUHG�IRU�WKH�8$6�DQG�WKH�ELUG��DOWKRXJK�WKH\�ZHUH�PRGHOOHG�
XVLQJ�GLIIHUHQW�PDWHULDOV��0RGHOOLQJ�SURFHGXUHV�ZHUH�YHULILHG�ZLWK�WHVW�GDWD�IRXQG�LQ�RWKHU�SDSHUV�
DQG�WKH�UHVXOWV�REWDLQHG�SUHVHQWHG�DFFHSWDEOH�FRUUHODWLRQ��7KH�8$6�FRQVLGHUHG�ZDV�D�TXDGFRSWHU�
FRQILJXUDWLRQ�LQWHQGHG�IRU�UHFUHDWLRQDO�DQG�FRPPHUFLDO�DHULDO�SKRWRJUDSK\�ZLWK�D�����NJ�PDVV��
7KH�UHVXOWV�VKRZHG�WKDW�VSDU�WKLFNQHVVHV�LQFUHDVH�ZHUH�PRUH�HIIHFWLYH�WKDQ�LQFUHDVHV�LQ�WKH�VNLQ�
WKLFNQHVVHV��

.H\ZRUGV��8$6�,PSDFW��%LUG�6WULNH��:LQJ�)L[HG�/HDGLQJ�(GJH��6LPXODWLRQ�

� ,QWURGXFWLRQ�
7KH� DPRXQW� RI� 8QPDQQHG� $HULDO� 6\VWHPV� �8$6�� EHLQJ�
RSHUDWHG� DOO� RYHU� WKH� ZRUOG� RQ� UHFHQW� \HDUV� KDV� LQFUHDVHG�
VLJQLILFDQWO\�� 7KH� $VVRFLDWLRQ� IRU� 8QPDQQHG� 9HKLFOHV�
6\VWHPV� ,QWHUQDWLRQDO� �$8&6,�� HVWLPDWHV� WKDW� LQ� ����� WKH�
QXPEHU�RI�8$6�VROG�DURXQG�WKH�ZRUOG�FRXOG�UHDFK�����PLOOLRQ�
XQLWLHV� >�@�� 7KH� )HGHUDO� $YLDWLRQ� $GPLQLVWUDWLRQ� �)$$��
IRUHFDVWV� WKDW� LQ� WKH�8QLWHG� 6WDWHV�� WKH� VDOH� RI� FRPPHUFLDO�
8$6� IRU� SULYDWH� SXUSRVHV� ZLOO� JR� IURP� 86�����PLOOLRQ� LQ�
����� WR�86�����PLOOLRQ� LQ� ����� >�@��$VVRFLDWHG�ZLWK� WKHVH�
LQFUHDVH�LQ�WKH�QXPEHU�RI�8$6�EHLQJ�RSHUDWHG�LQ�DLUVSDFHV��LW�
UDLVHV�WKH�QHFHVVLW\�WR�UHJXODWH�KRZ�WKHVH�YHKLFOHV�DUH�XVHG��
,Q� %UD]LO� IRU� H[DPSOH�� LW� ZDV� FUHDWHG� WKH� %UD]LOLDQ� &LYLO�
$YLDWLRQ� 6SHFLDO� 5HJXODWLRQ� Q�� �������� �5%$&�(� Q��
���������E\�WKH�1DWLRQDO�&LYLO�$YLDWLRQ�$JHQF\��$1$&���WKH�
,&$� �������� ±� 5HPRWHO\� 3LORWHG� $LUFUDIW� 6\VWHPV� DQG�
$FFHVV� WR� WKH� %UD]LOLDQ� $LUVSDFH�� E\� WKH� 'HSDUWPHQW� RI�
$LUVSDFH�&RQWURO� �'(&($���DQG� WKH�'URQHV�+RPRORJDWLRQ�
%RRNOHW�� HVWDEOLVKHG� E\� WKH� 1DWLRQDO� 7HOHFRPPXQLFDWLRQV�
$JHQF\��$1$7(/�����

$PRQJ�WKH�FRQFHUQV�UDLVHG�E\�WKH�JURZLQJ�QXPEHU�RI�8$6�
LV�WKH�ULVN�RI�PLG�DLU�LPSDFW�RFFXUULQJ�EHWZHHQ�WKLV�W\SH�RI�
YHKLFOH�DQG�DQ�DLUFUDIW�WKDW�LV�IO\LQJ��,Q�RUGHU�WR�DYRLG�VXFK�
NLQG�RI�RFFXUUHQFH��KHOLFRSWHUV�IRU�UHVFXLQJ�DQG�ILJKWLQJ�ILUHV�
KDYH� DOUHDG\� EHHQ� LPSHGHG� WR� IO\� ZKHQ� 8$6� ZHUH� VHHLQJ�
EHLQJ�RSHUDWHG�QHDU�WKH�WDNH�RII�UHJLRQ��,Q�DGGLWLRQ��DLUSRUWV�
KDYH� EHHQ� WHPSRUDULO\� FORVHG� ZKHQ� 8$6� ZHUH� LGHQWLILHG�
RSHUDWLQJ�LQ�WKHLU�SUR[LPLWLHV��FDXVLQJ�GLVFRPIRUW�IRU�D�ODUJH�
QXPEHU� RI� SDVVHQJHUV� DQG� VLJQLILFDQW� ILQDQFLDO� ORVVHV� WR�
DLUOLQHV�FRPSDQLHV��

,Q�DGGLWLRQ�WR�WKH�WURXEOHV�FDXVHG�RQ�DLUSRUWV��PLG�DLU�LPSDFWV�
EHWZHHQ� 8$6� DQG� DLUFUDIWV� KDV� SRVVLEO\� RFFXUUHG� LQ� WKH�
8QLWHG�.LQJGRP�>�@��&DQDGD�DQG��PRUH�UHFHQWO\��LQ�0H[LFR���

6KDUPD� >�@� KDV� SHUIRUPHG� DQ� LQYHVWLJDWLRQ� LQWR� 8$6�
LQFLGHQWV� FRQVLGHULQJ� UHSRUWV� UHOHDVHG� E\� WKH� )$$�DQG� WKH�
1$6$��7KH�UHVXOWV�KDYH�VKRZQ�DQ�LQFUHDVH�LQ�WKH�QXPEHU�RI�
RFFXUUHQFHV��DV�LQGLFDWHG�LQ�WDE�����
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7DEOH����)$$�$YLDWLRQ�6DIHW\�5HSRUWLQJ�6\VWHP�±�1XPEHU�RI�
8$6�UHODWHG�(YHQWV�������-XQH�����������DGDSWHG�IURP�

6KDUPD�>�@��

<HDU� 1XPEHU�
RI�(YHQWV� <HDU� 1XPEHU�

RI�(YHQWV�
����� �� ����� ��
����� �� ����� ��
����� �� ����� ��
����� �� ����� ��
����� �� ����� ��
����� ��� ����� ���
����� �� ����� ��
����� ��� ����� ���
����� �� ����� ���
����� �� ����� ���
����� �� ����� ����
����� �� ����� ���

�

$OWKRXJK� WKH� LQFLGHQWV� UHSRUWHG� VR� IDU�KDYH� QRW� UHVXOWHG� LQ�
GHDWK�RI�DQ\�RI�WKH�FUHZPHPEHUV�RU�SDVVHQJHUV�RQ�ERDUG��WKH�
ULVN� LQYROYHG� LQ� VXFK� DQ� HYHQW� LV� H[WUHPHO\� KLJK��$LUFUDIWV�
RSHUDWLQJ�LQ�WKH�ZRUOG�WRGD\�DUH�QRW�GHVLJQHG�WR�ZLWKVWDQG�DQ�
8$6� LPSDFW� VLQFH� WKHUH� DUH� QR� UHTXLUHPHQWV� IRU�
PDQXIDFWXUHUV�WR�SURYH�WKHLU�DLUFUDIW
V�DELOLW\�WR�ODQG�LQ�VHFXUH�
DIWHU�EHLQJ�KLW�E\�D�VWLIIHQHU�FRPSRQHQW�OLNH�DQ�8$6��

0HQJ�HW�DO��>�@�DQG�2OLYDUHV�HW�DO��>�@�KDV�VKRZHG�WKDW�DQ�PLG�
DLU�LPSDFW�ZLWK�8$6�RI�HTXLYDOHQW�PDVV�FDXVHV�PRUH�VHYHUH�
GDPDJH� WR� DQ� DLUFUDIW� WKDQ� D� ELUG� LPSDFW� RQ� � HPSHQQDJHV��
ZLQJ��ZLQGVKLHOG�DQG�HQJLQH��7KLV�VHHPV�WR�EH�GXH�WR�WKH�IDFW�
WKDW�8$6�FRPSRQHQWV�DUH�PRUH�ULJLG�WKDQ�WKH�RUJDQV�RI�D�ELUG��
6WXGLHV� VXFK� DV� WKH� SHUIRUPHG� E\� WKH� %ULWLVK� 0LOLWDU\�
$YLDWLRQ� $XWKRULW\� >�@� KDYH� EHHQ� FDUULHG� RXW� WR� EHWWHU�
XQGHUVWDQG� WKH� SKHQRPHQD� DQG� WKH� FULWLFDOLW\� WKDW� 8$6�
LPSDFW�FDQ�OHDG�WR�DQ�DLUFUDIW���

,Q�WKH�IXWXUH��QHZ�DLUFUDIW�VWUXFWXUHV�VKRXOG�EH�UHLQIRUFHG�WR�
ZLWKVWDQG� WKLV� NLQG� RI� LPSDFW�� UHVXOWLQJ� LQ� DQ� LQFUHDVH� LQ�
DLUFUDIW�DQG�KHOLFRSWHUV�ZHLJKWV��

7KH� REMHFWLYH� RI� WKH� SUHVHQW� ZRUN� LV� WR� TXDQWLI\� WKH� PDVV�
LQFUHDVH� LQ� DQ� DLUFUDIW� ZLQJ� IL[HG� OHDGLQJ� HGJH� DIWHU� EHLQJ�
UHLQIRUFHG�WR�ZLWKVWDQG�D�����NJ�8$6�LPSDFW��VLPLODU�WR�WKH�
PDVV�RI�D�ELUG�HVWDEOLVKHG�RQ�UHTXLUHPHQW�)$5���������H���

)LUVWO\�� WKH� :LQJ� )L[HG� /HDGLQJ� (GJH� �:)/(�� RI� D�
FRPPHUFLDO�DLUFUDIW�LV�GHVLJQHG�WR�ZLWKVWDQG�DQ�LPSDFW�ZLWK�
D�����NJ�ELUG��7KH�:)/(�VNLQ�WKLFNQHVV�LV�LQFUHDVHG�LQ�D�ZD\�
WKDW�QR�UXSWXUH�FRXOG�EH�YHULILHG�LQ�WKH�VWUXFWXUH�DIWHU�EHLQJ�
LPSDFW� E\� WKH� ELUG�� )XUWKHU�� DQ� LPSDFW� VLPXODWLRQ� ZLWK� DQ�
8$6�TXDGFRSWHU�RI�VLPLODU�PDVV�LV�SHUIRUPHG��6LQFH�WKH�8$6�
LPSDFW�LQGXFHV� ODUJHU�GDPDJHV�LQ� WKH�DLUFUDIW�WKDQ�WKH�ELUG��
WKH�:)/(�VNLQ�DQG�VSDU�WKLFNQHVV�ZLOO�EH�LQFUHDVHG�RQH�PRUH�
WLPH�LQ�RUGHU�WR�LQFUHDVH�WKH�ZLQJ�VWUHQJWK��)LQDOO\��WKH�ZHLJKW�
RI� WKH� :)/(� FDSDEOH� WR� ZLWKVWDQG� WKH� 8$6� LPSDFW� LV�
FRPSDUHG�ZLWK�WKH�FRQILJXUDWLRQ�DEOH�WR�UHVLVW�WKH�ELUG�VWULNH����

�

�

� 'HVFULSWLRQ�RI�WKH�)(�PRGHO�

��� :LQJ�)L[HG�/HDGLQJ�(GJH��:)/(��

7KH�ZLQJ� IL[HG� OHDGLQJ� HGJH� RI� D� FRPPHUFLDO� DLUFUDIW� ZDV�
PRGHOOHG�FRQVLGHULQJ�LWV�)/(�5LEV��0DLQ�%R[�5LEV��6NLQ�DQG�
6SDU�DV�VKRZQ�LQ�ILJ�����2QO\�VKHOO�HOHPHQWV�ZHUH�XVHG�DQG�
WKH� :)/(� FRPSRQHQWV� ZHUH� FRQQHFWHG� XVLQJ� FRLQFLGHQW�
QRGHV��)L[HG�FRQVWUDLQWV�ZHUH�VHW�RQ�WKH�6NLQ��0DLQ�%R[�5LEV�
DQG� 6SDU� HGJHV� VLQFH� RQO\� D� VHJPHQW� RI� WKH� DLUFUDIW� ZDV�
UHSUHVHQWHG�LQ�RUGHU�WR�UHGXFH�FRPSXWDWLRQDO�FRVWV���

7KH� PDWHULDOV� FRQVLGHUHG� RQ� :)/(� VWUXFWXUHV� ZHUH� WKH�
$OXPLQLXP������7��IRU�WKH�6NLQ�DQG�WKH�$OXPLQLXP������
7�����IRU�ERWK�W\SHV�RI�5LEV�DQG�6SDU��

*RNKDOH�HW�DO��>�@�DQG�2OLYDUHV�HW�DO��>�@�HVWDEOLVKHG�D�TXDOLW\�
PHVK� FULWHULD� WKDW� ZHUH� DGRSWHG� IRU� PRGHOOLQJ� WKH� DLUFUDIW�
VWUXFWXUHV� RQ� WKH� SUHVHQW� ZRUN�� 7DEOH� �� VXPPDUL]HV� WKHVH�
TXDOLW\�PHVK�FULWHULD��

�
)LJXUH����:LQJ�)L[HG�/HDGLQJ�(GJH�)(0�

7DEOH����&ULWHULD�IRU�0HVK�4XDOLW\�

� 0LQLPXP� 0D[LPXP�
:DUS�$QJOH� �� ����
$VSHFW�5DWLR� �� ��

6NHZ� �� ����
-DFRELDQ� ���� ��
'LVWRUWLRQ� ���� ��
6WUHWFK� ���� ��

48$'�DQJOHV� ���� �����
75,$�DQJOHV� ���� �����

7DSHU� �� ����
(OHPHQW�6L]H� ��PP� ��PP�

� �
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��� 7KH�8$6�4XDGFRSWHU�
7KH�8$6�TXDGFRSWHU�PRGHO� VHOHFWHG� WR� EH� XVHG� RQ� LPSDFW�
DQDO\VLV� RQ� WKH� :)/(� ZDV� WKH� '-,� 3KDQWRP� �� 6WDQGDUG��
&DLUQV�HW��DO�>�@�UHSRUWHG�WKDW�WKH�'-,�3KDQWRP�8$6�IDPLO\�
KDG�EHHQ�WKH�PRVW�FRPPRQ�PRGHO�IRXQG�LQ�WKH�PDUNHW�DQG�
IRU�WKLV�UHDVRQ��WKH�'-,�3KDQWRP�ZDV�VHOHFWHG��7KH�UHIHUUHG�
8$6�ZHLJKWV� DSSUR[LPDWHO\� ���� NJ� DQG� LWV� GLPHQVLRQV� DUH�
DERXW�����PP�[�����PP�[�����PP���

7R�UHSUHVHQW�WKH�8$6�LQ�D�)(�PRGHO�RQO\�LWV�PRVW�VWLIIHQHU�
VWUXFWXUHV��EDWWHU\��HQJLQHV�DQG�FDPHUD��ZHUH�GHWDLOHG�LQ�WKH�
PRGHO�� 6ROLG� HOHPHQWV� ZHUH� XVHG� WR� UHSUHVHQW� VXFK�
FRPSRQHQWV�� ZKLFK� ZHUH� FRQQHFWHG� E\� PHDQV� RI� EDU�
HOHPHQWV�� 7KH� 8$6� PRGHO� LV� VKRZQ� RQ� ILJ�� �� DQG� LWV�
FRPSRQHQWV�PDWHULDOV�ZHUH�FRQVLGHUHG�DV�IROORZV��

x %DWWHU\� FHOOV� FRQVWUXFWHG� XVLQJ� OLWKLXP�LRQ� SRO\PHU�
�/L3R��WHFKQRORJ\��

x 0RWRUV�ZLWK�DQ�$OXPLQLXP�$OOR\�$������)�URWRU�DQG�D�
ODPLQDWHG�VWHHO�$,6,������FRUH�VWDWRU��

x &DPHUD�PDGH�RI�$OXPLQLXP�$OOR\�$������)��
x 8$6�ERG\�DQG�JLPEDO�PDGH�RI�SRO\FDUERQDWH�PDWHULDO��

DV�UHSRUWHG�LQ�2OLYDUHV�HW�DO��>�@��7KH�SRO\FDUERQDWH�ZDV�
DWWULEXWHG� WR� EDU� HOHPHQWV� WKDW� FRQQHFW� WKH� RWKHU� 8$6�
FRPSRQHQWV��

$OWKRXJK� WKH� 8$6� FRPSRQHQWV� KDYH� WKHLU� RZQ� LQWHUQDO�
VWUXFWXUHV�� WKH\� ZHUH� FRQVLGHUHG� DV�KRPRJHQRXV� HQWLWLHV� WR�
VLPSOLI\� WKH� VLPXODWLRQ�PRGHO��7KH� EDU� HOHPHQWV� KDG� WKHLU�
PDWHULDO�GHQVLW\�DGMXVWHG�LQ�RUGHU�WR�PDNH�WKH�ZHLJKW�RI�8$6�
)(�PRGHO�EH�WKH�VDPH�IURP�D�UHDO�8$6��a����NJ��

�
)LJXUH����)(�PHVK�IRU�GLIIHUHQW�8$6�FRPSRQHQWV�

)XUWKHU�� ZLWK� WKH� 8$6� PRGHO� FRPSOHWHG�� DOO� LWV� PDWHULDO�
GHQVLWLHV�ZHUH�LQFUHDVHG�E\�D�����IDFWRU�����NJ����NJ� ������
LQ�RUGHU�WR�PDNH�WKH�8$6�PRGHO�PDVV�HTXLYDOHQW�WR�WKH�ELUG�
UHTXLUHPHQW�IURP�)$5��������H���

��� &RQVWLWXWLYH�0RGHO�IRU�0DWHULDOV�

7KH�$OXPLQLXP�DOOR\������7��RQ�:)/(�6NLQ�ZDV�PRGHOOHG�
DV� DQ� HODVWLF�SODVWLF�PDWHULDO� ZLWK� LVRWURSLF� GDPDJH�PRGHO��
IORZ�VWUHVV�DQG�VWUDLQ�UDWH�GHSHQGHQW�EHKDYLRXU�GHVFULEHG�E\�
-RKQVRQ�&RRN¶V�ODZ�>��@�GHILQHG�DV��

� 𝜎 ൌ ሾ𝐴 ൅ 𝐵ሺ𝜀௣̅ሻ௡ሿሾ1 ൅ 𝐶𝑙𝑛ሺ𝜀ሶ∗ሻሿሾ1 െ ሺ𝑇∗ሻ௠ሿ� ����

:KHUH�ı�LV�WKH�HIIHFWLYH�VWUHVV��İS�WKH�HTXLYDOHQW�SODVWLF�VWUDLQ��
𝜀ሶ∗�WKH�GLPHQVLRQOHVV�SODVWLF�VWUDLQ�UDWH�DQG�7
�WKH�WHPSHUDWXUH�
ULVLQJ�GXULQJ�SODVWLF�GHIRUPDWLRQ��7HPSHUDWXUH�LQIOXHQFH�ZDV�
QRW�FRQVLGHU�GXULQJ�WKH�DQDO\VLV�SHUIRUPHG�KHUH��VR�RQO\�ILUVW�
DQG�VHFRQG�WHUPV�RI�HT������ZHUH�WDNHQ�LQ�DFFRXQW��$��%��&��P�
DQG� Q� DUH� SDUDPHWHUV� REWDLQHG� WKURXJK� VWDWLF� WHVWV�� ZKLFK�
YDOXHV� IRU�$O� �����7��ZHUH� REWDLQHG� RQ�.D\� >��@� DQG� DUH�
VXPPDUL]HG�LQ�WDE������

7DEOH����-RKQVRQ�&RRN�3DUDPHWHUV�IRU�$O������7��>��@�

� $�
>03D@��

%�
>03D@� &� P� Q�

$O������7��
������ ������ ������� ���� �����
'�� '�� '�� '�� '��

������ ������ ������ ������ ����

'XULQJ�WKH�FROOLVLRQ�SURFHVV��PRVW�RI�WKH�VNLQ�PDWHULDO�IDLOXUH�
ZDV�GXH�WR�WHQVLOH�VWUHWFKLQJ�FDXVHG�E\�WKH�GLVSODFHPHQW�RI�
WKH�LPSDFW�UHJLRQ��7KH�VWUDLQ�DW�IUDFWXUH�LV�GHILQHG�E\�HT������
DQG�WKH�PHVK�HOLPLQDWLRQ�FULWHULRQ�LV�DFWLYDWHG�ZKHQ�GDPDJH�
SDUDPHWHU�'�GHILQHG�RQ�HT������H[FHHGV�������

� 𝜀௙௔௜௟௨௥௘ ൌ ሾ𝐷1 ൅ 𝐷2 expሺ𝐷3𝜎∗ሻ |1 ൅ 𝐷4 lnሺ𝜀ሶ∗ሻ|1 ൅ 𝐷5𝑇∗ሿ� ����

:KHUH�ı
�LV�WKH�UDWLR�RI�WKH�SUHVVXUH�WR�WKH�HIIHFWLYH�VWUHVV�DQG�
'L�DUH�SDUDPHWHUV�REWDLQHG�WKURXJK�VWDWLF�WHVWV��

� 𝐷 ൌ ෍
∆𝜀̅௣

𝜀௙௔௜௟௨௥௘
� ����

:KHUH�ǻİS� LV� WKH�DFFXPXODWHG� LQFUHPHQWDO� HIIHFWLYH� SODVWLF�
VWUDLQ��

7KH�$OXPLQLXP������7�����DSSOLHG�RQ�WKH�:)/(�5LEV�DQG�
6SDU��WKH�$OXPLQLXP�&DVWLQJ�$OOR\�$������)�DQG�WKH�6WHHO�
$OOR\� $,6,����� RQ� 8$6� FDPHUD� DQG� PRWRUV� ZHUH�
UHSUHVHQWHG� ZLWK� D� EL�OLQHDU� HODVWLF� SODVWLF� PDWHULDO� ZLWK�
FULWHULRQ�IRU�HOHPHQW�HOLPLQDWLRQ�EHLQJ�WKH�PD[LPXP�WHQVLOH�
VWUDLQ�YDOXH��%L�OLQHDU�HODVWLF�SODVWLF�PDWHULDOV�SDUDPHWHUV�DUH�
VKRZQ�RQ�WDE�����

� �

d͘��ƌƵŵŽŶĚ�Ğƚ�Ăů͘ tĞŝŐŚƚ�ĞǀĂůƵĂƚŝŽŶ�ŽĨ�ǁŝŶŐ�ůĞĂĚŝŶŐ�ĞĚŐĞ�ĚĞƐŝŐŶ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϴ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϳϯ



7DEOH����%L�OLQHDU�(ODVWLF�3ODVWLF�3DUDPHWHUV�

� ȡ�
>NJ�Pñ@�

(�
>*3D@� Ȟ� ı\�

>03D@�
(W�

>03D@� İPD[�

$O������
7�����
>��@�

������ ���� ����� ����� ����� �����

$������)�
>��@� ������ ���� ����� ����� ������ �����

$,6,������
>��@� ������ ����� ����� ����� ������ �����

%DVHG�RQ�WKH�VWXG\�SXEOLVKHG�E\�6DKUDHL�HW�DO��>��@��WKH�8$6�
SRXQFK�OLWKLXP�LRQ�EDWWHULHV�ZHUH�FRQVLGHUHG�DV�D�FUXVKDEOH�
IRDP�ZLWK�D�����SRURVLW\� RI� WKH�DFWLYH�SDUWLFOHV� DQG�YRLGV�
ILOOHG� ZLWK� HOHFWURO\WH�� 7KH� EDVLF� SDUDPHWHUV� REWDLQHG� RQ�
6DKUDHL�HW�DO��>��@�DUH�OLVWHG�LQ�WDE�����

7DEOH����0HFKDQLFDO�3URSHUWLHV�RI�WKH�%DWWHU\�>��@�

&RPSUHVVLYH�
6WUHVV�>03D@�

ȡ�
>NJ�Pñ@�

(�
>*3D@� Ȟ� İPD[�

𝜎 ൌ 276 . 𝜀1.଼� ����� ���� ����� �����

7KH� SRO\FDUERQDWH� EDUV� WKDW� FRQQHFW� WKH�8$6� FRPSRQHQWV�
ZHUH� PRGHOOHG� ZLWK� WKH� HODVWLF�SODVWLF� PRGHO� DQG� LW� ZDV�
DVVXPHG�WR�EH�LGHDO�SODVWLFLW\��7KH�PD[LPXP�WHQVLOH�SODVWLF�
VWUDLQ�ZDV�VHW�WR�EH�WKH�FULWHULRQ�IRU�HOHPHQW�HOLPLQDWLRQ�DQG�
WKH�SDUDPHWHUV�OLVWHG�RQ�WDE����ZHUH�VHW�DV�IRXQG�RQ�2OLYDUHV�
HW�DO��>�@��

7DEOH����0HFKDQLFDO�3URSHUWLHV�RI�3RO\FDUERQDWH�>�@�

ȡ�>NJ�Pñ@� (�>*3D@� Ȟ� ı\�>03D@� İPD[�
������ ����� ���� ���� ����

��� &RPSXWDWLRQDO�0RGHO�

7KH�LPSDFW�DQDO\VHV�RI�WKH�SUHVHQW�VWXG\�ZHUH�PDGH�WKURXJK�
H[SOLFLW�PRGHOV�RI�)LQLWH�(OHPHQWV�XVLQJ�6ROXWLRQ�����IURP�
1$675$1�VRIWZDUH��7KH�JHQHUDWLRQ�RI�WKH�PHVK�HOHPHQWV��
WKH� DWWULEXWLRQ� RI� SURSHUWLHV� DQG� WKH� LQFOXVLRQ� RI� WKH�
DSSOLFDEOH�SDUDPHWHUV�WR�WKH�PRGHO�ZHUH�SHUIRUPHG�XVLQJ�WKH�
+<3(50(6+�VRIWZDUH��

� )(0�9DOLGDWLRQ�

��� %LUG�6WULNH�
,Q� WKLV� VHFWLRQ�� D� VHULHV� RI� VLPXODWLRQV� ZHUH� SHUIRUPHG� LQ�
RUGHU�WR�YDOLGDWH�WKH�ELUG�PRGHO�WR�EH�XVHG�RQ�WKH�GHVLJQ�RI�
WKH�:)/(��7KH�IRUPXODWLRQ�DGRSWHG�WR�UHSUHVHQW�WKH�����NJ�
ELUG� ZDV� WKH� PHVKOHVV� 6PRRWK� 3DUWLFOH� +\GURG\QDPLFV�
�63+��� ZKLFK� FDQ� KDQGOH� ODUJHU� GHIRUPDWLRQV� FRPSDUHG� WR�
RWKHU�IRUPXODWLRQV��,Q�63+�WHFKQLTXH��WKH�IOXLG�LV�UHSUHVHQWHG�
DV�D�VHW�RI�SDUWLFOHV�ZKLFK�LQWHUDFWLRQ�EHWZHHQ�WKHP�LV�UXOHG�
E\� LQWHUSRODWLRQ� WKHRU\� DQG� VPRRWKLQJ� NHUQHO� IXQFWLRQV��
+HGD\DWL�DQG�=LDHL�5DG�>��@�UHSRUWHG�WKDW�WKH�KHPLVSKHULFDO�
HQGHG� F\OLQGHU� JHRPHWU\� SUHVHQWHG� WKH� FORVHVW� UHVXOWV� WR�
H[SHULPHQWDO�GDWD�DQG�WKLV�LV�WKH�UHDVRQ�ZK\�LW�ZDV�VHOHFWHG�
DV�WKH�ELUG�JHRPHWU\�XVHG�RQ�WKH�SUHVHQW�ZRUN��

%LUG�GLPHQVLRQV�DQG�GHQVLW\�ZHUH�FDOFXODWHG�XVLQJ�HTV�������
���� DQG� ���� SURSRVHG� E\� 2¶&RQQRU� >��@� DIWHU� DQDO\VLQJ�
FRPPRQ� FKDUDFWHULVWLFV� RI�PDQ\� ELUG� VSHFLHV� DQG� GLIIHUHQW�
SDUDPHWHUV�RI�D�ELUG� LPSDFW��%LUG�GLPHQVLRQV�DUH�VKRZQ� LQ�
ILJ�����

%LUG�'HQVLW\�

� 𝐷𝑒𝑛𝑠𝑖𝑡𝑦 ൌ 959 െ 63. log10ሺ𝑀𝑎𝑠𝑠ሻ� ����

%LUG�'LDPHWHU�

� 𝐷𝑖𝑎𝑚𝑒𝑡𝑒𝑟 ൌ 0,0804 ∗ 𝑀𝑎𝑠𝑠0,335� ����

%LUG�/HQJWK�

� 𝐿 ൌ 4 ∗ ൬
𝑀𝑎𝑠𝑠

𝜋. 𝐷𝑒𝑛𝑠𝑖𝑡𝑦. 𝐷𝑖𝑎𝑚𝑒𝑡𝑒𝑟2 ൅
𝐷𝑖𝑎𝑚𝑒𝑡𝑒𝑟

12 ൰� ����

�

)LJXUH����%LUG�'LPHQVLRQV�

7KH� ELUG�PDWHULDO� EHKDYLRXU� LV� GHILQHG� E\� WKH�(TXDWLRQ� RI�
6WDWH��(26�� WKDW�GHVFULEHV� WKH�FRQVWLWXWLYH�SUHVVXUH�YROXPH�
UHODWLRQVKLS�RI�D�IOXLG�PDWHULDO��:HOEHFN�>��@�SRLQWHG�RXW�WKDW�
ELUG�PDWHULDO�FRXOG�EH�FRQVLGHU�DV�D�IOXLG�IRU�LPSDFWV�LQ�KLJK�
YHORFLWLHV�VLQFH�SUHVVXUH�RQ�ELUG�WLVVXHV�VHYHUHO\�H[FHHGV�WKH�
WLVVXHV� WROHUDEOH� YDOXHV��+HGD\DWL� DQG� 6DGLJKL� >��@�SRLQWHG�
RXW� WKDW�PRVW� FRPPRQO\� XVHG� (26� IRU� WKH�ZDWHU� ELUG� LV� D�
SRO\QRPLDO�RI�GHJUHH���WKDW�FRUUHVSRQGV�WR�D�K\GURG\QDPLF��
LVRWURSLF��DQG�QRQ�YLVFRXV�FRQVWLWXWLYH�ODZ��DV�HT��������

� 𝑃 ൌ 𝑐0 ൅ 𝑐1𝜇 ൅ 𝑐2𝜇2 ൅ 𝑐3𝜇3 ൅ ሺ𝑐4 ൅ 𝑐5𝜇 ൅ 𝑐6𝜇2ሻ𝐸௜� ����

� 𝑐1 ൌ 𝜌0𝑐0
2� ����

� 𝑐2 ൌ ሺ2𝑘 െ 1ሻ𝑐1� ����

� 𝑐3 ൌ ሺ𝑘 െ 1ሻሺ3𝑘 െ 1ሻ𝑐1� �����

:KHUH�(L�LV�WKH�LQWHUQDO�HQHUJ\����WKH�FKDQJH�LQ�GHQVLW\�GXULQJ�
LPSDFW��ȡ��WKH�GHQVLW\�RI�WKH�PHGLXP��F��WKH�VSHHG�RI�VRXQG�LQ�
WKH�PHGLXP�DQG�N�DQ�H[SHULPHQWDO�FRQVWDQW��N ��IRU�ZDWHU���
)RU� QHJOLJLEOH� LQLWLDO� HTXLOLEULXP� SUHVVXUHV�� YDOXHV� RI�
FRHIILFLHQWV�F���F��DQG�F��DUH�YDQLVKHG��

7R�YDOLGDWH�WKH�63+�PRGHO�XVHG�LQ�WKH�SUHVHQW�ZRUN��LW�ZDV�
SHUIRUPHG� VLPXODWLRQV� RI� WKH� ELUG� LPSDFWLQJ� ULJLG� WDUJHWV�
FRQVLGHULQJ� WKUHH�GLIIHUHQW� YHORFLWLHV� �����P�V�����P�V� DQG�
����P�V��DQG�WKUHH�GLIIHUHQW�LPSDFW�DQJOHV�����������DQG�������
9DOXHV� REWDLQHG� IRU� 6WDJQDWLRQ� 3UHVVXUH� DQG� ,PSDFW� )RUFH�
ZHUH�FRPSDUHG�ZLWK�SDUDPHWHU�FDOFXODWHG�ZLWK�HTV�������DQG�
������ZKLOH�3HDN�3UHVVXUH�ZDV�FRUUHODWHG�ZLWK�H[SHULPHQWDO�
UHVXOWV�IURP�%DUEHU�HW�DO��>��@��7DEOH���DQG�ILJ����SUHVHQW�WKH�
REWDLQHG�UHVXOWV���
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� 𝑃௦ ൌ
1
2 . 𝜌. 𝑣௕

2� �����

� 𝐹௔௩௚ ൌ
𝑀. 𝑣௕

2. sin 𝜃
𝐿 ൅ 𝐷. ሺtan 𝜃ሻି1� �����

:KHUH�ȡ�LV�WKH�ELUG�GHQVLW\��YE�LV�WKH�ELUG�LQLWLDO�YHORFLW\��0�
WKH�ELUG�PDVV��/�WKH�ELUG�OHQJWK��'�WKH�ELUG�GLDPHWHU�DQG�ș�WKH�
LPSDFW�DQJOH��

6LQFH� WDE�� �� VKRZV� WKDW� YDOXHV� REWDLQHG� GXULQJ� VLPXODWLRQ�
ZHUH�KLJKHU�WKDQ�WKH�RQHV�IRXQG�RQ�OLWHUDWXUH�IRU�H[SHULPHQWDO�
WHVWV�� WKH� ELUG� PRGHOOHG� ZLWK� 63+� PHWKRGRORJ\� DQG�

KHPLVSKHULFDO�HQGHG� JHRPHWU\� ZDV� DVVXPHG� WR� EH�
FRQVHUYDWLYH���

7DEOH����%LUG�,PSDFW�6LPXODWLRQ�5HVXOWV�

,PSDFW�
$QJOH�

,PSDFW�
6SHHG�
>P�V@��

3V�
>03D@�

3K��
>03D@�

,PSDFW�)RUFH��
>1@�

&DOFXODWHG� /LWHUDWXUH� 6LPXODWLRQ� &DOFXODWHG� 6LPXODWLRQ�

����
���� ����� ������ ������ ������ ������
���� ������ ������ ������� ������ �������
���� ������ ������� ������� ������� �������

����
���� ����� ������ ������� ������ ������
���� ������ ������� ������� ������� �������
���� ������ ������� ������� ������� �������

����
���� ����� ������ ������� ������ �������
���� ������ ������� ������� ������� �������
���� ������ ������� ������� ������� �������

�

�

)LJXUH����%LUG�,PSDFW�±�63+�0RGHO�3UHVVXUHV�

��� 8$6�,PSDFW�
,Q� RUGHU� WR� YDOLGDWH� WKH� 8$6� PRGHO� WR� EH� XVHG�� LPSDFW�
VLPXODWLRQV� RI� LWV� ULJLG� FRPSRQHQWV� �EDWWHU\�� PRWRU� DQG�
FDPHUD�� ZHUH� VLPXODWHG� VHSDUDWHO\�� (DFK� FRPSRQHQW� ZDV�
LPSDFWHG�DJDLQVW�$OXPLQLXP������7��IODW�SDQHOV�RI�GLIIHUHQW�
WKLFNQHVVHV�DW�YHORFLWLHV�RI�����NQRWV�DQG�����NQRWV��7KH�ILQDO�
UHVXOWV�ZHUH�FRQIURQWHG�ZLWK�EDOOLVWLF�WHVWV�GDWD�SHUIRUPHG�RQ�
2OLYDUHV�HW�DO��>�@��

�

)LJXUH� �� VKRZV� WKH� VLPXODWLRQ� SHUIRUPHG� IRU� HDFK� 8$6�
FRPSRQHQW� DQG� WDE�� �� SUHVHQWV� WKH� FRUUHODWLRQ� EHWZHHQ�
VLPXODWLRQ� UHVXOWV� DQG� H[SHULPHQWDO� GDWD� IRXQG� LQ� WKH�
OLWHUDWXUH���

�
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�

)LJXUH����8$6�&RPSRQHQWV�7HVWV�6LPXODWLRQ�

2Q� WKH� EDOOLVWLF� WHVW�� WKH� WHVW� VHWXS� FRQVLVWHG� RI� WZR� VTXDUH�
VWHHO� IUDPHV� EROWHG� WRJHWKHU� VDQGZLFKLQJ� DERXW� D� IODW�
DOXPLQLXP� WHVW� SDQHO�� ZKLOH� LQ� VLPXODWLRQ� WUDQVODWLRQ� DQG�
URWDWLRQ� FRQVWUDLQV�ZHUH� DWWULEXWHG� WR� QRGHV� VLWXDWHG� LQ� WKH�
SDQHO�HGJH��3RVVLEO\��GLIIHUHQFHV�LQ�WKH�ERXQGDU\�FRQGLWLRQV�
DQG� VLPSOLILFDWLRQV� DGRSWHG� RQ� WKH� )(� PRGHO�� OLNH� QRW�
FRQVLGHULQJ� WKH� SODVWLF� FDVH� WKDW� ZUDS� WKH� EDWWHU\� RU� WKH�
GLIIHUHQW�PDWHULDOV�RQ�WKH�FDPHUD�SDUWV��FRXOG�KDYH� LQGXFHG�
GLIIHUHQFHV�YHULILHG�RQ�3HDN�/RDGV�DQG�0D[LPXP�'HIOHFWLRQ��
1HYHUWKHOHVV�� LW� ZDV� FRQVLGHUHG� WKDW� VLPXODWLRQV� SUHVHQWHG�
FRUUHODWLRQ�ZLWK�H[SHULPHQWDO�GDWD�DQG�WKH�8$6�PRGHO�ZDV�
YDOLGDWHG��

7DEOH����8$6�&RPSRQHQWV�6LPXODWLRQ�5HVXOWV�

&RPSRQHQW�
,PSDFW�
9HORFLW\�
�NQRWV��

3DQHO�7\SH�
,PSDFW�
(QHUJ\�
�-��

3DQHO�3HQHWUDWLRQ� 3HDN�/RDG��1�� 0D[�'HIOHFWLRQ��PP��

/LWHUDWXUH� 6LPXODWLRQ� /LWHUDWXUH� 6LPXODWLRQ� /LWHUDWXUH� 6LPXODWLRQ�

%DWWHU\� ���� ����PP�$O������7�� ������� 1� 1� ������ ������� ����� �����
%DWWHU\� ���� �����PP�$O������7�� ������� 1� 1� ������� ������� ����� �����
%DWWHU\� ���� �����PP�$O������7�� ������ 1� 1� ������ ������ ����� �����
0RWRU� ���� ����PP�$O������7�� ������ <� <� ������ ������ Q�D� Q�D�
0RWRU� ���� �����PP�$O������7�� ������ 1� 1� ������ ������ ���� ����
&DPHUD� ���� ����PP�$O������7�� ������ 1� 1� ������ ������ ����� �����

�

� $LUFUDIW�,PSDFWV�

��� %LUG�6WULNH�
7KH�ELUG�VWULNH�RQ�WKH�:)/(�ZDV�SHUIRUPHG�ZLWK�DQ�LPSDFW�
YHORFLW\�RI�������P�V������NQRWV��DQG�WR�EH�RFFXU�DW�D�ORFDWLRQ�
EHWZHHQ�WZR�)/(�ULEV��FRQVLGHUHG�DV�D�PRUH�FULWLFDO�UHJLRQ��
,QLWLDOO\��LW�ZDV�VHW�D�:)/(�VNLQ�WKLFNQHVV�RI�����PP���

,Q�WKH�ILUVW�DWWHPSW��VNLQ�SUHVHQWHG�UXSWXUH�DV�VKRZQ�LQ�ILJ�����
7KHUHIRUH��DQRWKHU�LPSDFW�ZDV�SHUIRUPHG�LQFUHDVLQJ�WKH�VNLQ�
WKLFNQHVV�WR�����PP�LQ�RUGHU�WR�HYDOXDWH�LI�WKH�DLUFUDIW�ZRXOG�
ZLWKVWDQG�WKH�G\QDPLF�ORDGV�IURP�WKH�LPSDFW��,Q�WKLV�VHFRQG�
DWWHPSW��D�VPDOO�UXSWXUH�ZDV�YHULILHG�LQ�WKH�UHJLRQ�FORVH�WR�WKH�
)/(�5LE��$�WKLUG�VLPXODWLRQ�ZDV�SHUIRUPHG�ZLWK�D������PP�
WKLFNQHVV� RQ� WKH� VNLQ� DQG� WKHQ� DOO� :)/(� VWUXFWXUH� UHVLVW�
ZLWKRXW�VXIIHU�DQ\�IDLOXUH��DV�VKRZQ�LQ�ILJ�����7KH�PD[LPXP�
HIIHFWLYH�SODVWLF�VWUDLQ�YHULILHG�RQ�WKH�VNLQ�ZDV��������ZKLOH�
WKH� $O� �����7�� UXSWXUH� VWUDLQ� LV� ������� DSSUR[LPDWHO\��
DFFRUGLQJ�WR�FDOFXODWLRQ�SHUIRUPHG�ZLWK�GDWD�IURP��003'6�
>�@���

�

)LJXUH����:)/(�%LUG�,PSDFW�±�WKLFNQHVV� �����PP�

�

)LJXUH����:)/(�%LUG�,PSDFW�±�WKLFNQHVV� �����PP�

��� 8$6�,PSDFW�
,Q�WKH�VDPH�PDQQHU�DV�LQ�LPSDFW�VLPXODWLRQV�ZLWK�WKH�ELUG��WKH�
8$6�LPSDFW�VLPXODWLRQV�FRQVLGHUHG�WKH�LPSDFW�RFFXUULQJ�LQ�
D�YHORFLW\�RI�������P�V������NQRWV���7KLV�YDOXH�ZDV�FDOFXODWHG�
IURP� WKH� GLIIHUHQFH� EHWZHHQ� WKH� PD[LPXP� VSHHG� WKDW� WKH�
HYDOXDWHG� TXDGFRSWHU� 8$6� PRGHO� FDQ� UHDFK� ���� P�V�� DQG�
PD[LPXP�VSHHG�WKDW�SDUDJUDSK�������M����D��RI�$HURQDXWLFDO�
,QIRUPDWLRQ�0DQXDO�>��@�HVWDEOLVKHV�IRU�D�KROGLQJ�SKDVH�RQ�D�
IOLJKW�EHORZ������IHHW��������P�V���

����� 8$6�3RVLWLRQ�

0HQJ�HW�DO��>�@�DQG�2OLYDUHV�HW�DO��>�@�SHUIRUPHG�VWXGLHV�WR�
GHILQH�WKH�FULWLFDO�ORFDWLRQ�ZKHUH�WKH�8$6�LPSDFWV�D�OHDGLQJ�
HGJH��%RWK�ZRUNV�UHSRUWHG�WKDW�ZKHQ�LPSDFWLQJ�FORVH�WR�WKH�
ULE��WKH�WDUJHW�VWUXFWXUH�PRVWO\�UHFHLYHG�GDPDJH�WR�WKH�ULE�DQG�
OLWWOH� SHQHWUDWLRQ� LV� YHULILHG� LQWR� WKH� DLUIUDPH�� ,Q� FRQWUDVW��
ZKHQ�WKH�LPSDFW�ZDV�FHQWHUHG�EHWZHHQ�ULEV��WKH�VNLQ�DEVRUEHG�
PRVW� RI� WKH� NLQHWLF� HQHUJ\� DQG� WKH� 8$6� SHUIRUDWHG� LW�
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SHQHWUDWLQJ� LQWR� WKH� DLUIUDPH� DQG� SRVVLEO\� KLWWLQJ� WKH� VSDU��
7KXV��LQ�WKH�VLPXODWLRQV�SHUIRUPHG�IRU�WKH�SUHVHQW�ZRUN��WKH�
8$6�ZDV�SRVLWLRQHG�WR�KLW�WKH�:)/(�FHQWHUHG�EHWZHHQ�WKH�
WZR�FHQWUDO�)/(�5LEV��

,Q�RUGHU�WR�LGHQWLI\�WKH�8$6�RULHQWDWLRQ�WKDW�FRXOG�FDXVH�WKH�
ODUJHU�GDPDJH�WR�WKH�DLUFUDIW��ILYH�GLIIHUHQW�VLPXODWLRQV�ZHUH�
SHUIRUPHG� FKDQJLQJ� WKH�8$6�\DZ� DQJOH� IURP���� WR� ����DV�
VKRZQ�LQ�ILJ�����7KH�FULWHULRQ�DGRSWHG�WR�HYDOXDWH�ZKLFK�8$6�
RULHQWDWLRQ�ZRXOG�EH� WKH�ZRUVW�ZDV�WKH�HQHUJ\�DEVRUEHG�E\�
WKH� VSDU� DQG� WKH� H[WHQVLRQ� RI� WKH� GDPDJH� YHULILHG� LQ� WKH�
:)/(�VNLQ��$V�FDQ�EH�VHHQ�LQ�ILJ�����WKH�VLPXODWLRQ�ZLWK�WKH�
\DZ�DQJOH�RI������SUHVHQWHG�WKH�PRVW�FULWLFDO�UHVXOWV�DQG�IRU�
WKLV� UHDVRQ�� WKLV� SRVLWLRQ� ZDV� VHOHFWHG� WR� SHUIRUP� WKH�
IROORZLQJ�8$6�LPSDFW�VLPXODWLRQV����

�
)LJXUH����8$6�2ULHQWDWLRQ�

�
)LJXUH����8$6�<DZ�$QJOH�6LPXODWLRQ�5HVXOWV�

����� 6NLQ�5HLQIRUFHPHQW�

$V�SUHVHQWHG�LQ�VHFWLRQ������WKH�:)/(�ZLWK�VNLQ�WKLFNQHVV�RI�
����PP�ZDV�DEOH�WR�ZLWKVWDQG�WKH�LPSDFW�ZLWK�D�����NJ�ELUG��
,Q�RUGHU�WR�HYDOXDWHG�KRZ�FULWLFDO�ZRXOG�EH�DQ�LPSDFW�ZLWK�DQ�
8$6�� D� VLPXODWLRQ� ZLWK� WKH� VPDOO� DHULDO� YHKLFOH� ZDV�
SHUIRUPHG� FRQVLGHULQJ� WKH� :)/(� KDYLQJ� WKH� VDPH� VNLQ�
WKLFNQHVV���

6LPXODWLRQ�UHVXOWV�SUHVHQWHG� LQ� ILJ�����VKRZV� WKDW� WKH�8$6�
HDVLO\�SHUIRUDWHG�WKH�:)/(�VNLQ��6XFK�FRQGLWLRQ�HYLGHQFHV�D�

YHU\� FULWLFDO� VFHQDULR�� RQFH� WKDW� LI� WKH� 8$6� SHQHWUDWHV� WKH�
DLUIUDPH��WKH�IURQW�VSDU�LV�H[SRVHG�WR�LPSDFW�ZLWK�SDUWV�RI�WKH�
VPDOO� DHULDO� YHKLFOH�� ,Q� FDVH� RI� D� IURQW� VSDU� UXSWXUH�� D�
FDWDVWURSKLF� IDLOXUH� ZRXOG� RFFXU�� ,Q� DGGLWLRQ� WR�
FRPSURPLVLQJ� D� SULPDU\� ZLQJ� VWUXFWXUH�� 8$6� OLWKLXP�
EDWWHULHV�FRXOG�LJQLWH�WKH�IXHO�SUHVHQW�LQ�WKH�ZLQJ�PDLQ�ER[�
FDXVLQJ�D�ELJ�H[SORVLRQ��

�
)LJXUH�����8$6�LPSDFW�LQ�D�:)/(�ZLWK�VNLQ�WKLFNQHVV�RI�����

PP�

,Q�RUGHU�WR�HYDOXDWH�LI�LQFUHDVLQJ�WKH�VNLQ�WKLFNQHVV�ZRXOG�EH�
DQ� HIIHFWLYH� ZD\� WR�PDNH� WKH�:)/(� UHVLVWDQW� WR� WKH�8$6�
LPSDFW�� D� VLPXODWLRQ� ZDV� SHUIRUPHG� FRQVLGHULQJ� D� VNLQ�
WKLFNQHVV�RI�����PP��HYHQ�WKRXJK�D�WKLFN�VKHHW�RI�WKLV�RUGHU�
FRXOG� UHSUHVHQW� VHULRXV� GLIILFXOWLHV� IRU� PDQXIDFWXULQJ� WKH�
FRPSRQHQW��$V�FDQ�EH�VHHQ�LQ�ILJ������WKH�8$6�SHQHWUDWHV�WKH�
DLUIUDPH�HYHQ�LQ�D�:)/(�ZLWK�D�WKLFN�$O������7��VNLQ��

�
)LJXUH�����8$6�LPSDFW�LQ�D�:)/(�ZLWK�VNLQ�WKLFNQHVV�RI�����

PP�

����� 6SDU�5HLQIRUFHPHQW�

6LQFH�LW�ZDV�IRXQG�RXW�WKDW�LQFUHDVLQJ�VNLQ�WKLFNQHVV�ZRXOG�
QRW�EH�DQ�HIIHFWLYH�ZD\�WR�PDNH�WKH�:)/(�UHVLVWDQW�WR�8$6�
LPSDFW��DQ�DOWHUQDWLYH�VROXWLRQ�ZRXOG�EH�GHVLJQ�WKH�IURQW�VSDU�
WR� ZLWKVWDQG� WKH� LPSDFW�� 7R� WKLV� HQG�� VLPXODWLRQV� ZHUH�
SHUIRUPHG� UHPRYLQJ� WKH� VNLQ� IURP� :)/(� PRGHO� DQG�
FRQVLGHULQJ�WKH�8$6�LPSDFW�WR�RFFXU�GLUHFWO\�LQ�WKH�IURQW�VSDU�
ZHE��'LIIHUHQW�ZHE�WKLFNQHVVHV�ZHUH�LQYHVWLJDWHG�IRU�WKH�$O�
�����7�����VSDU�DQG�UHVXOWV�DUH�VKRZQ�LQ�ILJ�����WR�ILJ������
)URP�ILJ������LW�FDQ�EH�QRWLFHG�WKDW�QR�UXSWXUH�RFFXU�RQ�VSDU�
ZHE� ZLWK� D� WKLFNQHVV� RI� ����� PP�� DOWKRXJK� WKH� HIIHFWLYH�
SODVWLF�VWUDLQ�GHWHFWHG�ZDV�YHU\�FORVH�WR�WKH�PDWHULDO�UXSWXUH�
VWUDLQ���
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�
)LJXUH�����8$6�,PSDFW�LQ�6SDU�ZLWK�:HE�7KLFNQHVV�RI�����

PP�

�

�

�
)LJXUH�����8$6�,PSDFW�LQ�6SDU�ZLWK�:HE�7KLFNQHVV�RI�����

PP�

�

�
)LJXUH�����8$6�,PSDFW�LQ�6SDU�ZLWK�:HE�7KLFNQHVV�RI������

PP�

2WKHU�UHLQIRUFHPHQW�LQ� WKH�VSDU�ZHUH�DOVR�HYDOXDWHG�DGGLQJ�
VWLIIHQHUV� RQ� LWV� EDFN� UHJLRQ� LQ� RUGHU� WR� UHGXFH� WKH� ZHE�
GHIRUPDWLRQ��7KH�VWLIIHQHUV�GLPHQVLRQV�ZHUH������PP�[�����
PP�DQG�WKH�ZHE�WKLFNQHVV�FRQVLGHUHG�ZDV�����PP��2Q�ILJ��
���LW�LV�VKRZQ�WKDW�D�VPDOO�UXSWXUH�RFFXUUHG�RQ�UHJLRQ�ZKHUH�
VWLIIHQHU�ZDV�QRW�DGGHG������

�
)LJXUH�����8$6�,PSDFW�LQ�6SDU�ZLWK�6SLQHV�������[����PP��

� 'LVFXVVLRQV�

��� %LUG�6WULNH�;�8$6�,PSDFW��
'XULQJ� WKH� SUHVHQW� ZRUN� LW� ZDV� YHULILHG� WKDW� WKH� PLG�DLU�
FROOLVLRQ�ZLWK�DQ�8$6� LV�PXFK�PRUH� VHYHUH� IRU� DQ� DLUFUDIW�
WKDQ� DQ� LPSDFW� ZLWK� D� ELUG�� (YHQ� WKRXJK� WKH� HQHUJ\�
FRQVLGHUHG�IRU�ERWK�LPSDFWV��VDPH�PDVV�DQG�VDPH�YHORFLWLHV�
ZHUH�FRQVLGHUHG�RQ�VLPXODWLRQV���ZKLOH� WKH�ELUG� LPSDFW�GLG�
QRW�FDXVH�WKH�UXSWXUH�RI�D�:)/(�VNLQ�ZLWK�D�WKLFNQHVV�RI�����
PP��WKH�8$6�HDVLO\�SHUIRUDWHG�WKH�VNLQ�DQG�FDXVHG�D�GDPDJH�
RI��������PP��DV�VKRZQ�RQ�ILJ�������

�
)LJXUH�����'DPDJH�FDXVH�E\�WKH�8$6�&ROOLVLRQ�

7KH�ILUVW�UHDVRQ�WKDW�FRXOG�H[SODLQ�WKLV�GLIIHUHQFH�UHIHUV�WR�WKH�
PDWHULDO� EHKDYLRXU� GXULQJ� LPSDFW�� 7KH� ELUG� ZDV� PRGHOOHG�
ZLWK� D� IOXLG� PDWHULDO� WKDW� VSODVKHV� ZKHQ� KLW� WKH� DLUFUDIW��
LQFUHDVLQJ� WKH� FRQWDFW� DUHD� DQG� FRQVHTXHQWO\� UHGXFLQJ� WKH�
SUHVVXUH�DSSOLHG�RQ�WKH�:)/(�VNLQ��0HDQZKLOH��WKH�8$6�ZDV�
UHSUHVHQWHG�ZLWK�VROLG�HOHPHQWV�WKDW�DSSO\�FRQFHQWUDWHG�ORDGV�
RQ� WKH� :)/(�� LQGXFLQJ� KLJKHU� ORFDO� GHIRUPDWLRQ� DQG�
FRQVHTXHQWO\�FDXVLQJ�WKH�PDWHULDO�IDLOXUH��

7KH�RWKHU�UHDVRQ�WKDW�FRXOG�H[SODLQ�WKH�ODUJHU�GDPDJH�FDXVHG�
E\� WKH�8$6� LPSDFW� LV�DVVRFLDWHG� WR� LWV� VWLIIQHVV��:KLOH� WKH�
ELUG�ZDV� WUHDWHG� DV�D�KRPRJHQRXV� ERG\�GXULQJ� VLPXODWLRQV�
YDOLGDWHG� ZLWK� WHVW� UHVXOWV�� WKH� 8$6� ZDV� PRGHOOHG� ZLWK�
FRPSRQHQWV�PDGH� RI� GLIIHUHQW�PDWHULDOV�� DOO� RI� WKHP�PXFK�
KDUGHU�DQG�UHVLVWDQW�WKDQ�WKH�RQH�FRQVLGHUHG�IRU�WKH�ELUG��7KH�
ULJLG� VWUXFWXUHV� EDWWHU\�� PRWRUV� DQG� FDPHUD� LQGXFH� KLJKHU�
ORDGV�LQ�WKH�:)/(�DQG�ORFDO�VWUHVV�UHJLRQV�GXULQJ�WKH�LPSDFW��
$V�FDQ�EH�VHHQ�RQ�ILJ������WKH�FRQWDFW�IRUFH�DPSOLWXGH�IRU�WKH�
8$6�LPSDFW�LV�KLJKHU�WKDQ�WKH�RQH�IRU�ELUG�VWULNH���
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�
)LJXUH�����&RQWDFW�)RUFHV�IRU�%LUG�DQG�8$6�,PSDFW�

�

��� 6NLQ�DQG�6SDU�5HLQIRUFHPHQWV�
7KH� HYDOXDWLRQ� RI� UHLQIRUFHPHQWV� LQ� WKH�:)/(� LQ� RUGHU� WR�
PDNH�LW�UHVLVWDQW�WR�8$6�FROOLVLRQ�GHPRQVWUDWHG�WKDW�LQFUHDVH�
LQ� VSDU� WKLFNQHVV� ZRXOG� EH� PRUH� HIIHFWLYH� WKDQ� LQ� VNLQ�
WKLFNQHVV��,Q�JHQHUDO��WKH�VSDU�ZHE�WKLFNQHVV�LV�PXFK�WKLFNHU�
WKDQ�:)/(�VNLQ�GXH�WR�QHFHVVLW\�RI�VSDU�ZLWKVWDQG�OLPLW�ORDGV�
WKDW� FRXOG� RFFXU� LQ� WKH�DLUFUDIW� GXULQJ� D� IOLJKW� LQ� FDVH� RI� D�
PDQHXYHU� RU� D� V\VWHP� IDLOXUH�� ,I� WKH� VNLQ� WKLFNQHVV� ZHUH�
LQFUHDVHG� XQWLO� LW� QRW� UXSWXUH� GXULQJ� 8$6� FROOLVLRQ�� WKH�
DPRXQW�RI�ZHLJKW�DGGHG�WR�WKH�:)/(�FRXOG�EH�VR�ODUJH�WKDW�
ZRXOG� UHGXFH� GUDVWLFDOO\� WKH� SHUIRUPDQFH� RI� D� FRPPHUFLDO�
DLUFUDIW�� ,Q�DGGLWLRQ��RWKHU�SUREOHPV�DVVRFLDWHG�ZLWK�WKLFNHU�
VNLQV�ZRXOG�DOVR�KDYH�WR�EH�HYDOXDWHG��VXFK�DV�GLIILFXOW\�RQ�
IRUPLQJ� WKLFN� DOXPLQXP� VKHHWV� DQG� H[FHVVLYH� HQHUJ\�
FRQVXPSWLRQ�IRU�KHDWLQJ�WKH�OHDGLQJ�HGJH�LQ�RUGHU�WR�SUHYHQW�
LFH�IRUPDWLRQ���

)RU� UHLQIRUFHPHQWV� LQ� WKH� VSDU�� WZR� FRQILJXUDWLRQV� ZHUH�
HYDOXDWHG�� ��� 7KLFNHU� ZHE� WKLFNQHVV�� DQG� ��� $GGLWLRQDO�
VWLIIHQHUV�RQ�LWV�EDFN�UHJLRQ��7KH�VWLIIHQHUV�ZRXOG�QRW�EH�VR�
HIIHFWLYH� VLQFH� WKH� 8$6� LPSDFW� ORDGV� RFFXU� LQ� VPDOO�
FRQFHQWUDWHG� UHJLRQV� LQ� D� ZD\� WKDW� WR� WKH� VWLIIHQHUV� ZRUN�
SURSHUO\��WKH\�VKRXOG�EH�SRVLWLRQHG�H[DFWO\�ZKHUH�WKH�KLJKHU�
ORDGV�RFFXU��&RQVLGHULQJ�WKH�LPSRVVLELOLW\�WR�GHWHUPLQLQJ�WKH�
H[DFW�SRLQW�ZKHUH�WKH�LPSDFW�ZLOO�RFFXU�LQ�WKH�ZLQJ��D�ODUJH�
QXPEHU�RI�VWLIIHQHUV�ZRXOG�KDYH�WR�EH�DGGHG���

2Q� WDE�� �� LW� LV� SUHVHQWHG� D�ZHLJKW� FRPSDULVRQ� EHWZHHQ� WKH�
:)/(�GLPHQVLRQHG�ZLWK� VNLQ� WKLFNQHVV� RI� ����PP�DEOH� WR�
ZLWKVWDQG�WKH�LPSDFW�ZLWK�WKH�ELUG�DQG�WKH�:)/(¶V�WKDW�FRXOG�
UHVLVW�WR�WKH�8$6�FROOLVLRQ�DIWHU�DGGLQJ�UHLQIRUFHPHQWV�RQ�LWV�
VSDU�LQFUHDVLQJ�WKH�VSDU�ZHE�WKLFNQHVV�DQG�DGGLQJ�VWLIIHQHUV�
RQ� LWV� EDFN� UHJLRQ�� $OWKRXJK� WKH� VWLIIHQHUV� DUH� QRW� YHU\�
HIIHFWLYH�� WKH� :)/(� UHLQIRUFHG� ZLWK� WKHP� KDG� OHVV� DGGHG�
PDVV�WKDQ�WKH�RQH�UHLQIRUFHG�RQO\�ZLWK�VSDU�ZHE�WKLFNQHVV��,W�
LV�LPSRUWDQW�WR�QRWLFH�WKDW�YDOXHV�RQ�WDE����UHIHUV�RQO\�WR�WKH�
SDUW�RI�:)/(�FRQVLGHUHG�RQ�VLPXODWLRQV��ZKLFK�KDYH�D�OHQJWK�
RI������PP��,Q�ODUJH�FRPPHUFLDO�DLUFUDIWV��WKH�:)/(�FRXOG�
UHDFK�DOPRVW������P�LQ�HDFK�KDOI�ZLQJ��

�

7DEOH����:)/(�:HLJKW�&RPSDULVRQ�

� :HLJKW�
�NJ��

$GGHG�
0DVV��NJ��

:)/(��GLPHQVLRQHG�ZLWK�%LUG�
6WULNH� ����� ��

:)/(�GLPHQVLRQHG�ZLWK�8$6�
LPSDFW��VSDU�ZHE�WKLFNQHVV�� ����� ������

:)/(�GLPHQVLRQHG�ZLWK�8$6�
LPSDFW��VSDU�ZLWK�VWLIIHQHUV�� ����� ������

�

,Q� IXWXUH�ZRUNV�� LW�FRXOG�EH�HYDOXDWHG�WKH�XVH�RI�DGGLWLRQDO�
VWUXFWXUHV�WKDW�VSOLW�WKH�8$6�EHIRUH�LW�UHDFKHV�WKH�IURQW�VSDU��
LQ� WKH� VDPH�ZD\� WKDW� LW� LV� DOUHDG\� GRQH�ZLWK� ELUGV� LQ� VRPH�
DLUFUDIWV��7KH� DSSOLFDELOLW\� RI� DOWHUQDWLYH�PDWHULDOV�� VXFK�DV�
KRQH\FRPEV�� FRXOG� DOVR� EH� VWXGLHG� DV�PHDQV� WR� PDNH� WKH�
:)/(�ZLWKVWDQG�WKH�LPSDFW�ZLWK�KDUGHU�FRPSRQHQWV��2WKHU�
DLUFUDIWV� UHJLRQV� DV� WKH� ZLQGVKLHOG�� HQJLQHV� DQG� KRUL]RQWDO�
DQG�YHUWLFDO�HPSHQQDJHV�DOVR�KDYH� WR�EH�DQDO\]HG�ZLWK�WKH�
8$6� LPSDFW� VLQFH� DOO� RI� WKHP�DUH� H[SRVHG� WR� WKLV� NLQG� RI�
RFFXUUHQFH�� )LQDOO\�� PRUH� H[SHULPHQWDO� WHVWV� ZLWK� 8$6�
LPSDFW�LQ�D�UHDO�DLUFUDIW�VWUXFWXUH�KDYH�WR�EH�GRQH�LQ�RUGHU�WR�
LQFUHDVH�WKH�YDOLGLW\�RI�FRPSXWDWLRQDO�PRGHOV�DQG�QXPHULFDO�
VLPXODWLRQV�����

� &RQFOXVLRQ�
,Q�WKH�SUHVHQW�ZRUN��LW�ZDV�DQDO\VHG�QXPHULFDOO\�D�ELUG�DQG�D�
8$6�LPSDFW�DJDLQVW�DLUFUDIW�:LQJ�)L[HG�/HDGLQJ�(GJH��7KH�
ELUG� VWULNH� VLPXODWLRQV� ZHUH� GHYHORSHG� DQG� YDOLGDWHG� ZLWK�
H[SHULPHQWDO� GDWD� REWDLQHG� LQ� OLWHUDWXUH�� ZKLOH� WKH� 8$6�
FROOLVLRQ�ZDV�YDOLGDWHG�ZLWK�UHVXOWV�IURP�EDOOLVWLF�WHVWV�IRXQG�
LQ�WKH� OLWHUDWXUH�SHUIRUPHG�ZLWK�GLIIHUHQW�SDUWV�RI� WKH�8$6��
%RWK� LPSDFW� VFHQDULRV� LQ� WKH� :)/(� ZHUH� FRPSDUHG� DQG�
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LGHQWLI\LQJ� DQG� GHILQLQJ� WKH� GHVLJQV�� � (YHQ� WKRXJK� WKH� KLJK� IOH[LELOLW\� DQG� SRZHU� GHQVLW\� LV�
DQWLFLSDWHG�IURP�WKH�V\VWHP�HOHFWULILFDWLRQ�WKH�UHOLDELOLW\�LV�RQH�RI�WKH�PRVW�LPSRUWDQW�DVSHFWV�IRU�
WKH� PDFKLQH� WRSRORJ\� GHYHORSPHQW� DQG� IDXOWOHVVQHVV� FDQ� FRPSURPLVH� GHVLUHG� SHUIRUPDQFH��
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.H\ZRUGV�� 0RUH� HOHFWULF� HQJLQH�� HOHFWULF� JHQHUDWRUV� IRU� DLUFUDIW� HQJLQH�� HOHFWULF� GULYH� DQG�
HOHFWULF�SRZHU�V\VWHP��SHUPDQHQW�PDJQHW�V\QFKURQRXV�PDFKLQHV��GHVLJQ�RI�HOHFWULFDO�PDFKLQHV��
LQVHW� SHUPDQHQW� PDJQHW� DQG� +DOEDFK� DUUD\� URWRUV�� SRZHU� ORVVHV� LQ� PDJQHWLF� FRUHV�� FRROLQJ�
LQWHJUDWLRQ�RI�HOHFWULFDO�PDFKLQHV��

� ,QWURGXFWLRQ�
7UDQVSRUW� HOHFWULILFDWLRQ� JDLQV� XQLQWHUUXSWHGO\� LQWHUHVW� DV�
WKLV� LV�DSSDUHQWO\�RQH�RI� WKH�SURPLVLQJ�ZD\V� WRZDUGV�PRUH�
VXVWDLQDEOH�� HQHUJ\� HIILFLHQW� DQG� HQYLURQPHQWDOO\� IULHQGO\�
WUDQVSRUWDWLRQ� LQ� WKH� IXWXUH�� $OO� PHDQV� RI� WUDQVSRUWV� IURP�
URDG� DQG� UDLO� WR� PDULQH� DQG� DLUERUQH� DUH� XQGHU� WKH�
LQYHVWLJDWLRQV� RI� WKH� SRVVLEOH� EHQHILWV� WKDW� SRZHUWUDLQ�
HOHFWULILFDWLRQ�FDQ�SURYLGH�DQG�DFFRPSOLVK�FRPSDUHG� WR� WKH�
H[LVWLQJ� VROXWLRQV�� 7KH� DQWLFLSDWHG� LPSURYHPHQW� LQ� DGGHG�
IXQFWLRQDOLW\�� LQFUHDVHG� HIILFLHQF\�� LPSURYHG� SDFNLQJ� DQG�
SRZHU� GHQVLW\� LV� DFKLHYHG� WKURXJK� WKH� DGYDQFHPHQWV� LQ�
FRQWURO� WHFKQRORJ\�DQG�SRZHU�HQJLQHHULQJ�ZKLFK�LV�DSSOLHG�
RQ� WKH� HOHFWULF� GULYH� V\VWHP� RSWLPL]DWLRQ� DQG� FRLQFLGHQW�
GHYHORSPHQW�RI�V\VWHP�FRPSRQHQWV��HQHUJ\�VWRUDJH��SRZHU�
�PLFUR�� JULGV�� SRZHU� HOHFWURQLF� FRQYHUWHUV� DQG� URWDWLQJ�
HOHFWULFDO� PDFKLQHV�� 1R� SDLQ�� QR� JDLQ� ±� DOO� V\VWHP�
FRPSRQHQWV�� LQ� DQ� HOHFWULF� GULYH� V\VWHP�� DUH� XQGHU�

FRQWLQXRXV�UHVHDUFK�DQG�H[DPLQDWLRQ�LQ�RUGHU�WR�LQFUHDVH�WKH�
IXQFWLRQDOLW\�� SRZHU�GHQVLW\�� HIILFLHQF\� DQG� UHOLDELOLW\��7KH�
WHFKQRORJ\� GHYHORSPHQW� LV� LQVSLUHG� E\� VHHNLQJ� IRU� PRUH�
VXLWDEOH� PDWHULDOV� VXSSRUWHG� E\� UDWLRQDO� SURGXFWLRQ�
WHFKQRORJLHV� DQG� WKHUHE\� ORRNLQJ� IRU� PRUH� DIIRUGDEOH�
VROXWLRQV�DQG�VXVWDLQDEOH�SURGXFWV��6LQFH� WKH� WUDQVSRUWDWLRQ�
PHDQV�PRWLRQ��PHFKDQLFDO� HQHUJ\� QHHGV� WR� EH� SUHVHQW� DQG�
XQTXHVWLRQDEO\� WKH� HOHFWULFDO� PDFKLQH� RU� PDFKLQHV� WDNH�
SODFH�LQ�WKLV�V\VWHP��,I�WKH�URDG�DQG�UDLO�ERXQG�YHKLFOHV�VHHN�
IRU� WUDFWLRQ� PRWRUV�� WKHQ� DLUFUDIWV� DUH� DIWHU� HOHFWULF�
JHQHUDWRUV� �� VWDUWHU� PRWRUV� WKDW� ZRXOG� IXOILO� WKH� JURZLQJ�
GHPDQG� RQ� HOHFWULF� SRZHU� DQG� DGGHG� IXQFWLRQDOLW\�� 7KLV�
GHPDQG� LV� GXH� WR� WKH� HOHFWULILFDWLRQ� LQ� WKH� DLUFUDIW�� ZKHUH�
PDQ\�H[LVWLQJ�K\GUDXOLF��SQHXPDWLF�DQG�PHFKDQLF�DFWXDWRUV�
RU�UHODWHG�IXQFWLRQV�DUH�UHSODFHG�E\�HOHFWULF�FRXQWHUSDUWV���

7KH� DGYDQFHPHQW� RI�0RUH�(OHFWULF�$LUFUDIWV� �0($��KDQJV�
RQ�WKH�GHYHORSPHQW�RQ�0RUH�(OHFWULF�(QJLQHV��0((��ZKHUH�
WKH�LQWHJUDWLRQ�RI�HOHFWULFDO�PDFKLQHV�LQWR�WKH�JDV�WXUELQH�LV�
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IRUHVHHQ�DQG�HQFRXUDJHG�QRW�EHFDXVH�RI�VXSSO\LQJ�LQFUHDVHG�
HOHFWULF� ORDGV� EXW� DV� WKH� SRVVLELOLW\� WR� UHGXFH� ZHLJKW� DQG�
LQFUHDVH� HIILFLHQF\� RI� WKH� WXUERPDFKLQHU\�� 'XH� WR� KDUVK�
RSHUDWLQJ� FRQGLWLRQV� DQG� LQFUHDVHG� GHPDQG� QRW� RQO\� RQ�
SRZHU� EXW� DOVR� SRZHU� GHQVLW\� FRQFHUQ� V\VWHP� GHYHORSHUV�
DQG� FRPSRQHQW� GHVLJQHUV� DFFRPSOLVKLQJ� WKH� FKDOOHQJLQJ�
WDVN�RI� VSHFLI\LQJ� DQ� DSSURSULDWH� HOHFWULF�SRZHU�JHQHUDWLRQ�
DQG�HOHFWULF�SRZHU�V\VWHP���$V�D�PDWWHU�RI�IDFW��WKH�LQFUHDVH�
LQ�SRZHU�GHQVLW\�RU�ORDG�LV�QDWXUDOO\�QRW�FRDOLJQHG�ZLWK�WKH�
LQFUHDVH� RI� GXUDELOLW\�� UHOLDELOLW\� RU� HIILFLHQF\�� ,Q� RUGHU� WR�
PHHW�WKLV�FKDOOHQJH��WKH�DUWLFOH�H[SORUHV�WKH�RSSRUWXQLWLHV�RQ�
�� KLJK� HIILFLHQF\� PDJQHWLF� FRUH� PDWHULDOV�� DQG� ��� SRZHU
HOHFWURQLF� FRQYHUWHU� WR� ZLQGLQJ� DUUDQJHPHQW� WKDW� DUH
FRQVLGHUHG�LQ�WKH�HOHFWULFDO�PDFKLQH�GHVLJQ�DQG�GHYHORSPHQW
SURFHVV�� 7KLV� SDSHU� DGGUHVVHV� WKH� GHVLJQ� RI� HOHFWULFDO
PDFKLQH� ZKLFK� LV� GLUHFWO\� DWWDFKHG� RQWR� D� ORZ�SUHVVXUH
VSRRO��/36��RI�D�WXUERIDQ�HQJLQH��7KH�GHVLJQ�LQLWLDOL]DWLRQ�LV
FDUULHG� RXW� LQ� WKH� ILUVW� VHFWLRQ� ZKHUH� WKH� DQWLFLSDWHG
SHUVSHFWLYHV�DQG�REMHFWLYHV�IRU�0((�>�@�>�@�DUH�IDFHG�WR�WKH
UHFRJQL]HG�FKDOOHQJHV�DQG�RSSRUWXQLWLHV�>�@�>�@��7KH�DLP�LV
H[SORULQJ� VHYHUDO� GHVLJQ� DVSHFWV� DQG� VSHFLI\LQJ� IRXU
JHQHUDWRU�WRSRORJLHV�IRU�IXUWKHU�VWXG\��7KH�IROORZLQJ�VHFWLRQ
H[SORUHV� WKH� GHVLJQ� VSDFH� DQG� FRPSDUHV� WKH� FDQGLGDWHV� LQ
WHUPV� RI� VL]H� DQG�PDWHULDO� VHOHFWLRQ� IRU� WKH�PDJQHWLF� FRUH
VLQFH� WKH� ODUJH� LQQHU� GLDPHWHU� RI� WKH� /36�� WKH� DYDLODEOH
JHRPHWULF� VSDFH�DQG� WKH� VSHHG� UDQJH�DUH� VRPH�RI� WKH�HDUO\
UHFRJQL]HG�GHVLJQ�FRQFHUQV��7KH� WKLUG�VHFWLRQ� IRFXVHV�RQ�D
VLQJOH� WRSRORJ\� DPRQJ� IRXU� FDQGLGDWHV� DQG� LQYHVWLJDWHV
VRPH� FRPSURPLVHV� EHWZHHQ� HOHFWURPDJQHWLF� DQG�PHFKDQLF
DQG�WKHUPDO�GHVLJQ�

� (OHFWULFDO�PDFKLQH�VSHFLILFDWLRQ�
)LUVW� WKH� MHW�HQJLQH� JHQHUDWRU� DUUDQJHPHQW� LV� VWXGLHG��
IROORZHG� E\� HOHFWULF� GULYH� V\VWHP� WRSRORJLHV� ZLWK� FRQFHUQ�
RQ�SRZHU�HOHFWURQLFV��FRQYHUWHUV�DQG�PLFURJULGV�>�@�>��@� LQ�
RUGHU�WR�VSHFLI\�WKH�ERXQGDU\�FRQGLWLRQV��&RQFHUQLQJ�WR�WKH�
SHUIRUPDQFH� DQG� IDXOWOHVVQHVV� FDSDELOLW\�� WKH� FRQYHUWHU� WR�
PDFKLQH�ZLQGLQJ�DUUDQJHPHQW�LV�H[SORUHG�>��@�>��@�DQG�WKH�
SHUIRUPDQFH� OLPLWV� RI� WKH� PDFKLQH� WRSRORJLHV� DUH�
LQYHVWLJDWHG� >��@�>��@�� 0RVW� FRPPRQO\� DQ� HOHFWULFDO�
JHQHUDWRU� LQ� D� FRPPHUFLDO� WUDQVSRUW� DLUFUDIW�� ZKLFK� LV� D�
WKUHH�VWDJH�ZRXQG�ILHOG�V\QFKURQRXV�PDFKLQH�� LV�H[WHUQDOO\�
FRXSOHG� WR� KLJK�SUHVVXUH� VSRRO� �+36��� 3HUPDQHQW� PDJQHW�
W\SHV� RI� PDFKLQHV�� ZKLFK� ZRXOG� SURYLGH� HQJLQH� VWDUWLQJ�
IXQFWLRQ� DQG� KLJKHU� SRZHU� GHQVLW\�� DUH� FRQWLQXRXVO\�
UHVHDUFKHG�DV�D�WHFKQRORJLFDO�LPSURYHPHQW�IRU�0((��

��� -HW�HQJLQH�JHQHUDWRU�DUUDQJHPHQW�

,Q�WKH�IDFH�RI�WKH�UHFHQW�JURZWK�LQ�DLU�WUDQVSRUW�DQG�FOLPDWH�
FRQFHUQ� WKH�SRZHUWUDLQ�HOHFWULILFDWLRQ�DQG�ZHLJKW� UHGXFWLRQ�
KDV� EHHQ� DOZD\V� RQH� RI� WKH� DLUFUDIW� GHYHORSPHQW� WDUJHWV��
$OUHDG\�EDFN�LQ�D�KDOI�FHQWXU\�WKH�DGYDQWDJHV�RQ�LQWHJUDWHG�
HQJLQH�JHQHUDWRU� FRQFHSWV� ZHUH� GUDZQ� DQG� VXLWDEOH�
HOHFWULFDO� PDFKLQH� GHVLJQV� QRW� RQO\� FRPSDUHG� EXW� DOVR�
VXJJHVWHG� >�@�� 7KH� ZRUN� FRQFOXGHG� WKDW� ��� HOHFWULFDO�
PDFKLQH�VKRXOG�EH�PRXQWHG�WR�+LJK�3UHVVXUH�6SRRO�RU�6KDIW�
�+36�� VR� WKDW� WKH� HOHFWULFDO� PDFKLQH� �(0�� LV� QRW� RQO\�
JHQHUDWLQJ�HOHFWULFLW\�EXW�FDQ�EH�XVHG�DW�OHDVW����VHFRQGV�WR�
VWDUW�FRPPHUFLDO�WXUERIDQ�HQJLQH�����N1�WKUXVW�FODVV�����WKH�

XVH� RI� HOHFWULF� HQHUJ\� UHGXFHV� WKH� QHHG� RI� HQJLQH� VKDIW�
GULYHQ� DFFHVVRULHV� DQG� EOHHG� DLU� UHTXLUHPHQWV�� ZKLFK�
LPSURYHV� SDFNLQJ� DQG� HIILFLHQF\� RI� WKH� HQJLQH�� DQG� ��� WKH�
PDFKLQH� UHTXLUHV�QR�H[WUD�VSDFH� WKDQ�DOUHDG\�DYDLODEOH�DQG�
WKH� UHOLDELOLW\� LV� KLJKHU� FRPSDUHG� WR� WKH�PDFKLQHV� XVHG� DW�
WKDW�WLPH��$V�D�PDWWHU�RI�IDFW��WKH�SRZHU�UDWLQJ�DQG�WKH�LQQHU�
GLDPHWHU�RI� WKH�PDFKLQH��ZKLFK� LV������PP�DQG�����N9$��
DUH�QHDUO\�WKH�VDPH�YDOXHV�WDUJHWHG�LQ�WKLV�ZRUN��(YHQ�LI�IXOO�
HOHFWULILFDWLRQ� LV� HQFRXUDJHG� >�@�� ZKLFK� DQWLFLSDWHV� PXOWL�
VSRRO� HPEHGGHG� HOHFWULFDO� PDFKLQHV� ZLWK� LQWHJUDWHG� DFWLYH�
EHDULQJV� LQ� RUGHU� WR� IDFLOLWDWH� SRZHU� PDQDJHPHQW� DQG�
G\QDPLFV� LQ� WKH� WXUERPDFKLQHU\�� DQG� WHFKQRORJLFDO�
GHYHORSPHQW� ZRXOG� VXSSRUW� WKLV� JURZWK� >�@� WKH� SXEOLVKHG�
HIIRUWV� RQ� GHVLJQ� DQG� SURWRW\SLQJ� RI� HPEHGGHG� (0V� DQG�
VSHFLILFDOO\� (0V� IRU� /36� DQG� IRU� FRPPHUFLDO� WUDQVSRUW�
DLUFUDIW�DUH�OHVV�FRPPRQ��

7KH� HYROXWLRQ� RI� WKH� HOHFWULF� JHQHUDWLRQ� DQG� SRZHU� V\VWHP�
SHUVSHFWLYH� LQ� FRQWH[W� RI� 0($� DQG� 0((� FDQ� EH� VKRUWO\�
VXPPDUL]HG�EDVHG�RQ�D� IHZ�SXEOLFDWLRQV�ZKHUH� WKH� V\VWHP�
GHYHORSPHQW� FKDOOHQJHV� >�@� DQG� VRPH� RI� WKH� DFKLHYHPHQWV�
>�@ DUH� UHYLHZHG�� $Q� H[WHQVLYH� UHYLHZ� RI� DQ� HOHFWULFDO
JHQHUDWRU� GHYHORSPHQW� LV� JLYHQ� LQ� >�@� DQG� WKH� JHQHUDWRU
GHYHORSPHQW� SHUVSHFWLYHV� DUH� FROOHFWHG� LQ� >�@�� $V� WKH� (0
RSHUDWHV�QRW�RQO\�LQ�JHQHUDWLQJ�RSHUDWLRQ�EXW�DOVR�PRWRULQJ
ZKHQ� VWDUWLQJ� XS� WKH� HQJLQH�� WKH� HQJLQH� DUFKLWHFWXUH
GHYHORSPHQW� JLYHV� ERWK� RSSRUWXQLWLHV� DQG� FKDOOHQJHV� WR
HOHFWULFDO� PDFKLQH� HQJLQHHULQJ� WR� FRQWULEXWH� WR� V\VWHP
HIILFLHQF\�� IXQFWLRQDOLW\� DQG� UHOLDELOLW\�� 7KH� DQWLFLSDWHG
IHDWXUHV� DUH� WKDW� WKH� HOHFWULFDO� PDFKLQHV� DUH� DWWDFKHG� WR
PXOWLSOH�HQJLQH�VKDIWV�WR�SURYLGH�QRW�RQO\�GLVWULEXWHG�SRZHU
JHQHUDWLRQ� EXW� DOVR� HQKDQFH� HQJLQH� FRQWURO� DW� WUDQVLHQW
RSHUDWLRQ��$FFRUGLQJ�WR�>�@�WKH�GLVWULEXWHG�SRZHU�JHQHUDWLRQ
HQGRZV� ZLWK� ORZHU� IXHO� FRQFHSWLRQ� DW� LQFUHDVHG� HOHFWULFDO
ORDGV�PHDQZKLOH� WKH�ZLGH� VSHHG� UDQJH�RI� WKH� ORZ�SUHVVXUH
VSRRO� LV� RQH�RI� WKH� FKDOOHQJHV� DQG� UHVHDUFK� VXEMHFWV� IRU� DQ
0($�SDUDGLJP�

7KH� WDUJHW� HQJLQH� FRQILJXUDWLRQ� LV� D� JHDUHG� WZLQ�VSRRO�
WXUERIDQ� �)LJXUH� ��� ZKHUH� *HDUHG� 7XUERIDQ� 7HFKQRORJ\�
HQDEOHV�OHVV�IXHO�EXUQ��DFRXVWLF�QRLVH�DQG�HPLVVLRQ�>�@��

fan

PG

LPC
HPC�

EM�
HPT LPT

)LJXUH���6FKHPDWLF�OD\RXW�RI�D�JHDUHG�WZLQ�VSRRO�WXUERIDQ��

7KH� HQJLQH� OD\RXW� VKRZV� IROORZLQJ� FRPSRQHQWV� DV� D� IDQ��
SODQHWDU\� JHDU� �3*��� ORZ� SUHVVXUH� FRPSUHVVRU� �/3&��� KLJK�
SUHVVXUH� FRPSUHVVRU� �+3&��� FRPEXVWLRQ� FKDPEHU�� KLJK�
SUHVVXUH� WXUELQH� �+37��� ORZ� SUHVVXUH� WXUELQH� �/37�� DQG�
HOHFWULFDO� PDFKLQH� HPEHGGHG� RQWR� WKH� ORZ�SUHVVXUH� VSRRO��
(YHQ�LI�WKH�(0�IRU�/36�LV�QRW�DEOH�WR�VWDUW�WKH�HQJLQH�LW�FDQ�
FRQWULEXWH�WR�WKH�VWDUW�XS��+RZHYHU��WKH�(0�QHHGV�WR�RSHUDWH�
RYHU� D� ZLGHU� VSHHG� UDQJH� (0� IRU� +36�� 7KH� PDFKLQH�
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RSHUDWHV� PDLQO\� LQ� JHQHUDWRU� RSHUDWLRQ� LQFOXGLQJ� UDP� DLU�
WXUELQH� �5$7�� IXQFWLRQ� WR� JHQHUDWH� HPHUJHQF\� SRZHU� DW�
ZLQG�PLOOLQJ�DFWLRQ�RI�WKH�JDV�WXUELQH�>�@��

7KH�GHVLJQ�SDUDPHWHUV�RI�(0�IRU�/36�DUH� VHOHFWHG� LQH[DFW�
WR� WKH� WDUJHW� V\VWHP� LQ� RUGHU� WR� SURQRXQFH� WKH� GHVLJQ�
FKDOOHQJHV� UDWKHU� WKDQ� LQWHJUDWLRQ� FRQVWUDLQV�� 7KH� LQQHU�
GLDPHWHU�RI�(0�LV������PP�DQG�WKH�FRQVWDQW�SRZHU�VSHHG�
UDQJH� LV� GHILQHG� IURP� ����� WR� ����� USP� ZKLOH� WKH� RYHU�
VSHHG�LV�VHOHFWHG�������USP�IRU�RYHUORDG�LQYHVWLJDWLRQV���

7KH�HDUO\�GHVLJQ�FRQFHUQV�RI�WKH�ODUJH�GLDPHWHU�DQG�URWDWLRQ�
VSHHG�LV�GXH�WR�FRQIOLFWLYH�LQWHUHVW�RI�UHGXFLQJ�VXUIDFH�VSHHG�
RI� WKH� URWRU� RI� (0� DQG� WKH� QXPEHU� RI� SROHV� IRU� D� ODUJHVW�
VXLWDEOH� VXSSOLHG� HOHFWULF� IUHTXHQF\�� ,Q� FDVH� RI� LQQHU� URWRU�
(0�� WKH� VPDOOHU� RXWHU� GLDPHWHU� ZRXOG� UHVXOW� VPDOOHU�
VWUXFWXUDO�VWUHVV�GXH�WR�FHQWULIXJDO�IRUFHV��EXW�LW�ZRXOG�UHVXOW�
XQQHFHVVDULO\� KLJK� QXPEHU� RI� SROHV� DQG� PDJQHWL]DWLRQ�
IUHTXHQF\� DQG� UHODWHG� SRZHU� ORVVHV� RU� PDJQHWLFDOO\�
LQHIILFLHQW� (0� FRQVWUXFWLRQ�� 2Q� WKH� FRQWUDU\�� ODUJH� URWRU�
ZRXOG� FKDOOHQJH� QRW� RQO\� WKH� PHFKDQLFDO� FRQVWUXFWLRQ� EXW�
DOVR� UHTXLUHV� ODUJHU� VWDWRU�FRUH� IRU� WKH�EHVW�HOHFWURPDJQHWLF�
RXWFRPH�� ,Q� HLWKHU� FDVH�� WKH� (0� PD\� JHQHUDWH� DOUHDG\�
XQQHFHVVDU\�DPRXQW�RI�QR�ORDG�ORVVHV�ZKLOH�RSHUDWLQJ�DW�QR�
ORDG� DQG� LI� WKH� PDJQHWL]DWLRQ� FDQQRW� EH� HDVLO\� UHGXFHG��
ZKLFK�ZRXOG�EH�WKH�FDVH�RI�PRUH�WRUTXH�HIILFLHQW�SHUPDQHQW�
PDJQHW��30��PDFKLQHV��

$� KLJK� SRZHU�GHQVLW\� DQG� HIILFLHQF\� DUH� DQWLFLSDWHG� IURP�
HOHFWULFDO�PDFKLQHV��&RQVHTXHQWO\�� 30�PDFKLQHV�PD\�JLYH�
DGYDQWDJH�GXH�WR�KLJKHU�PDJQHWL]DWLRQ�DQG�HOHFWURPDJQHWLF�
WRUTXH�DW�OLPLWHG�VSDFH��$V�WKH�SRZHU�LV�SURSRUWLRQDO�WR�WKH�
URWDWLRQ�VSHHG�WKH�PDFKLQH�EHFRPHV�VPDOOHU�DQG�OLJKWHU�IRU�
WKH� JLYHQ� SRZHU��$V� WKH� HOHFWULFDO� PDFKLQH� EHFRPHV�PRUH�
DWWUDFWLYH� WR� SURYLGH� UDWKHU� WKH� VSHHG� WKDQ� WKH� WRUTXH� IRU�
JLYHQ� SRZHU� WKH� SUHVHQFH� RI� PHFKDQLFDO� WUDQVPLVVLRQ�
EHFRPHV� UDWKHU� SUDFWLFDO� LQ� RUGHU� WR� DGDSW� WKH� ORDG� WRUTXH�
DQG� VSHHG� UHTXLUHPHQWV�� 7KH� MHW�HQJLQH� JHQHUDWRU�
DUUDQJHPHQW� FDQ� EH� FRPSDUHG� WR� WKH� VLPLODU� HOHFWULILFDWLRQ�
GHYHORSPHQW�LQ�SRZHUWUDLQV�IRU�YHKLFXODU�DSSOLFDWLRQ��ZKHUH�
ODUJH� ORZ� VSHHG� GLUHFW� FRXSOHG� LQ�ZKHHO� PDFKLQHV� FDQ� EH�
FRPSDUHG� WR� VPDOOHU� KLJK� VSHHG� PDFKLQHV� FRXSOHG� YLD�
PHFKDQLFDO� WUDQVPLVVLRQ� �07���$V� DQ�RXWFRPH�� WKH�RYHUDOO�
V\VWHP� EHFRPHV� VPDOOHU� ZKHQ� RSWLPL]LQJ� (0� WRUTXH�
JHQHUDWLRQ�FDSDELOLW\� WR�07� WRUTXH�FRQGLWLRQLQJ�FDSDELOLW\��
$V� D� PDWWHU� RI� IDFW�� WKH� PRVW� FRPPRQ� VROXWLRQ�� ZKLFK� LV�
EDVHG� WR� %���� DQG� $���� H[DPSOH�� WKH� PDLQ� HQJLQH�
JHQHUDWRU� LV� GLUHFWO\� FRXSOHG� WR� +36� YLD� D� JHDUER[�� 7KH�
DGYDQWDJH� RI� WKH� YDULDEOH� VSHHG� VKDIW� �RU� VKDIWV�� GULYHQ�E\�
+36� DV� D� PHFKDQLFDO� SRZHU� WUDQVPLVVLRQ� LV� WKH� HIIHFW� RI�
FKDOOHQJH�VHJUHJDWLRQ�DV�WKH�VL]H�RI�(0�LV�QRW�GULYHQ�E\�MHW�
HQJLQH� DQG� (0� LV� RU� (0V� DUH� E\� IDU� DFFHVVLEOH��
)XUWKHUPRUH�� WKH� H[WHUQDO� (0� PD\� WDNH� DGYDQWDJH� RI�
SRVLWLRQ� VHQVRU� IRU� PRUH� FRPPRQ� VROXWLRQ� DQG� VXSHULRU�
GULYH� SHUIRUPDQFH�� ,Q� FDVH� RI� HPEHGGHG� (0V� VHQVRUOHVV�
FRQWURO� WHFKQLTXH�QHHG� WR�EH�FRQVLGHUHG��(YHQ� LI� WKLV�ZRUN�
IRFXVHV� RQ� D� VLQJOH� ODUJH� HPEHGGHG� (0� IRU� /36�� WKH�
SUHVHQFH� RI� 3*� ZRXOG� JLYH� DQ� RSWLRQ� RI� GLVWULEXWHG�
JHQHUDWRU� V\VWHP� LQWHJUDWHG� LQWR�D� VHW�RI�SODQHW�JHDUV��7KLV�
RSSRUWXQLW\��LI�IHDVLEOH��ZRXOG�UHGXFH�(0�VL]H�LQ�UHVSHFW�WR�
WKH�URWDWLRQ�VSHHG��

��� (OHFWULF�GULYH�V\VWHP�
&RQFHUQLQJ� WR� (0�� WKH� HOHFWULF� SRZHU� V\VWHP� �(36��
GHYHORSPHQW� PRYHV� IURP� WKH� FRQVWDQW� LQSXW� VSHHG� DQG�
FRQVWDQW� RXWSXW� IUHTXHQF\� LQ� WKH� (0� WHUPLQDOV� WR� YDULDEOH�
LQSXW� VSHHG� DQG� YDULDEOH� RXWSXW� IUHTXHQF\� LQ� WKH� (0�
WHUPLQDOV�� ,Q� FDVH�� WKH�PDJQHWL]DWLRQ� RI� WKH� (0� FDQQRW� EH�
FKDQJHG�OLNH�LQ�30�PDFKLQHV�WKHQ�DOVR�WKH�YROWDJH�EHFRPHV�
YDULDEOH��7KLV�FDQ�EH�KDQGOHG�E\�DQ�DFWLYH�IURQW�HQG�UHFWLILHU�
��LQYHUWHU�WRJHWKHU�ZLWK�ILHOG�ZHDNHQLQJ�FRQWURO��/LWHUDOO\�WKH�
FKDOOHQJHV� LQ� PHFKDQLFDO� HQJLQHHULQJ� LQ� D� FRQVWDQW� VSHHG�
GULYH��&6'��XQLW�LV�UHSODFHG�E\�QHZ�FKDOOHQJHV�RI�HOHFWULFDO�
DQG� FRQWURO� HQJLQHHULQJ� LQ� HOHFWULF� GULYH� V\VWHP� �('6�� WR�
SHUIRUP� VDIHO\� DQG� SURYLGH� VXSSO\� YROWDJH�� ZKLFK� LV�
VSHFLILHG�IRU�WKH�HOHFWULF�SRZHU�V\VWHP��(36����

7KH�(0�FRLOV�RU�DQG�ZLQGLQJV�DUH� WHUPLQDWHG� LQWR�D�SRZHU�
HOHFWURQLF� FRQYHUWHU� �3(&�� �)LJXUH� ���� 7KH� SXUSRVH� RI� WKH�
HOHFWULF�GULYH�V\VWHP��('6���ZKLFK�FRQVLVWV�RI�(0�DQG�3(&��
LV� WR� FRQQHFW� YDULDEOH� IUHTXHQF\� DQG� YROWDJH� RI� WKH� $&�
LQWHUPHGLDWH� OLQN� WR� D� FRQVWDQW� YROWDJH� '&� GLVWULEXWLRQ�
V\VWHP�� 7KH� SXUSRVH� RI� WKH� 3(&� LV� WR� FRQWURO� SRZHU� IORZ�
IURP�(0�WR�(36��,I�WKH�H[FLWDWLRQ�RI�WKH�HOHFWULFDO�PDFKLQH�
FDQ� EH� FRQWUROOHG� OLNH� LQ� D� FRQYHQWLRQDO� WKUHH� VWDJH� ILHOG�
ZRXQG� HOHFWULFDOO\� PDJQHWL]HG� V\QFKURQRXV� PDFKLQH�
�(060�� WKHQ� WKH� YROWDJH� FDQ� EH� NHSW� FRQVWDQW� RYHU� WKH�
VSHHG� DQG� ORDG� UDQJH� DV� WKH� PDJQHWL]DWLRQ� FXUUHQW� RI� WKH�
PDLQ� H[FLWHU� FDQ� EH� DGMXVWHG� DFFRUGLQJO\�� 7KLV� RSWLRQ�
SURYLGHV� DOVR� FRQWURO� RYHU� IDLOXUH� PRGHV� DV� WKH� H[FLWDWLRQ�
FDQ�EH�VZLWFKHG�RII�LQ�WKH�FDVH�RI�VKRUW�FLUFXLW��6&��FXUUHQW�
RU� RYHU� YROWDJH� DW� RSHQ� FLUFXLWV� �2&�� RI� WKH� PDFKLQH�
ZLQGLQJV�� 7KLV� ZRXOG� QRW� EH� WKH� FDVH� IRU� SHUPDQHQW�
H[FLWDWLRQ� RU� SHUPDQHQW� PDJQHW� V\QFKURQRXV� PDFKLQH�
�3060��� ,Q� JHQHUDWRU� DQG� 2&� RSHUDWLRQ� RYHU� YROWDJH� LV�
LQGXFHG� DW� RYHU� VSHHG� DQG� VLQFH� WKH� (0� FDQQRW� EH�
GHPDJQHWL]HG�LW�NHHS�VKRUW�FLUFXLW�FXUUHQWV�FLUFXODWLQJ�DW�6&��
,I� ��VWDJH�(030� LQFOXGHV�XQVRSKLVWLFDWHG�3(&� LQ� URWRU� WR�
FRQWURO� WKH�H[FLWDWLRQ�FXUUHQW�� WKHQ�3060�PXVW�KDYH�PRUH�
VRSKLVWLFDWHG�3(&�WKDW�FDQ�DVVXUH�GHVLUDEOH�IDXOWOHVVQHVV��$�
VNHWFK�RI�DQ�(0�ZLQGLQJ� WR�3(&�DUUDQJHPHQW� LV� VKRZQ� LQ�
)LJXUH����7KH�GUDZLQJ�GHPRQVWUDWHV�WKDW�WKH�HQWLUH�PDFKLQH�
ZLQGLQJ�LV�GLYLGHG�LQWR�D�QXPEHU�RI�VHSDUDWHO\�GULYHQ�FRLOV�
IURP�+�EULGJHV�RU�EUDQFKHV�RI�3(&��XSSHU�KDOI�LQ�)LJXUH����
RU�V\PPHWULF�ZLQGLQJ�VHFWLRQV��ORZHU�KDOI�LQ�)LJXUH�����7KH�
(0�ZLQGLQJ�PD\�KDYH�KLJKHU�QXPEHU�RI�SKDVHV� WKDQ���IRU�
WKH�VDNH�RI�KLJKHU�UHGXQGDQF\�RU�HYHQ�HIILFLHQF\�>�@��
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inverter

)LJXUH���6NHWFK�RI�HOHFWULF�GULYH�V\VWHP�DUUDQJHPHQW��

7KH�HOHFWULFDO�PDFKLQH�WRSRORJ\�LV�VHOHFWHG�LQ�DFFRUGDQFH�WR�
ZLQGLQJ�OD\RXW�DQG�3(&�DUUDQJHPHQW�VR�WKDW�('6�LV�FDSDEOH�
WR� SURYLGH� GHVLUDEOH� IXQFWLRQDOLW\� DQG� UHOLDELOLW\�� 'LIIHUHQW�
(36� DUFKLWHFWXUHV� DQG� 0($� 3(&� DUH� UHYLHZHG� LQ� >�@�
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ZKHUHDV� >��@� FRPSDUHV� HIILFLHQF\� DQG� WRWDO� KDUPRQLF�
GLVWRUWLRQ��7+'��RI�FXUUHQW�LQ����3(&�3060�DUUDQJHPHQWV��
>��@ H[SORUHV� GHHSHU� LQWR� DLUFUDIW� RQ�ERDUG� PLFURJULGV
LQFOXGLQJ� FRQWURO� DQG� GLVWLQJXLVKHV� VDIHW\� RULHQWHG
SHUIRUPDQFH�RSWLPL]HG�UHVHDUFK�WRSLFV�EHWZHHQ�GHYLFH�OHYHO
DQG� V\VWHP� OHYHO� DV� UHDOL]DWLRQ� RULHQWHG� DQG� SRZHU�HQHUJ\
PDQDJHPHQW�UHODWHG�UHVHDUFK��$V�DQ�DGYDQWDJH��KLJK�SRZHU
(0�3(&�WRSRORJLHV�LQ�ZLQG�SRZHU�LQGXVWU\�>��@�DQG�LQ�'&
PLFURJULG� DUUDQJHPHQW� >��@� JLYH� JRRG� LQVLJKW� WR� DLUFUDIW
('6�(36�GHYHORSPHQW�

7KH� VHOHFWLRQ� RI�(0�ZLQGLQJ� OD\RXW� WRJHWKHU�ZLWK�3(&���
OHYHO� RU� ��OHYHO� LQYHUWHU� WRSRORJ\� ZKLOH� WDUJHWLQJ� KLJKHU�
HIILFLHQF\��PRUH�UHOLDEOH�RSHUDWLRQ��UHGXFHG�HOHFWURPDJQHWLF�
LQWHUIHUHQFH� �(0,�� UHVXOWV� FKDOOHQJLQJ� FRPSURPLVHV� WKDW�
LQIOXHQFHV�PDFKLQH� GHVLJQ��'HSHQGLQJ� RQ� UHGXFLQJ�ZHLJKW�
DQG�SRZHU�ORVVHV�D���OHYHO�WRSRORJLHV�FDQ�EH�REYLRXV�FKRLFH�
ZKLOH� WUDGLWLRQDO� ��OHYHO� LQYHUWHU� ZRXOG� RIIHU� KLJKHU�
UHOLDELOLW\� GRH� WR� VLPSOLFLW\� DQG� FRPSRQHQW� FRXQW� >��@�� �$�
GXDO� IHG� PDFKLQH� ZKHUH� DOO� SKDVHV� DUH� VXSSOLHG�
LQGHSHQGHQWO\� DOORZV� KLJKHVW� JUDGH� RI� IDXOW� WROHUDQFH�
FDSDELOLW\�>��@��5HIHUHQFH�>��@�H[SORUHV�(0V�IRU�0($�ORDG�
PRWRUV�DQG� ORRNV� LQWR� IDLOXUH�SUREDELOLWLHV��PRGXODU� VLQJOH�
SKDVH� DQG� PXOWL�FKDQQHO� WKUHH�SKDVH� DSSURDFKHV� WR� PRUH�
IDXOW� WROHUDQW� ('6� DV� D� FRPSURPLVH� UHGXQGDQF\� WR� DGGHG�
FRPSOH[LW\��,W�LV�GHVLUDEOH�WKDW�WKH�V\VWHP�FDQ�VXVWDLQ�IDXOWV�
OLNH� 6&� ZLWKRXW� H[FHVVLYH� KHDW� JHQHUDWLRQ� RU� IDXOW�
SURSDJDWLRQ� DQG� WDNH� WKLV� LQWR� FRQVLGHUDWLRQ� LQ� (0� 3(&�
WRSRORJ\� VHOHFWLRQ� DQG� DUUDQJHPHQW� >��@�� 7KH�
PRGXODUL]DWLRQ�RI�(0�FRLOV� RU�ZLQGLQJ�VHFWLRQV� DV�ZHOO� DV�
PXOWL�SKDVH�ZLQGLQJV�SURYLGH�LQFUHDVHG�UHOLDELOLW\�>��@��7KH�
(0� ZLQGLQJ� WR� 3(&� VKRXOG� EH� VHOHFWHG� VR� WKDW� PDFKLQH�
ZRXOG�EH�DEOH� WR�RSHUDWH�XQGHU�IDXOW�� WKH�RFFXUUHQFH�RI� WKH�
IDXOW� LV� PLQLPXP�� FRQGLWLRQ� PRQLWRULQJ� DQG� SRVW� IDXOW�
RSHUDWLRQ� PHWKRGV� FDQ� EH� LPSOHPHQWHG� DQG� DSSOLHG�
>��@>��@��)XUWKHUPRUH�� WKH�SUDFWLFDO� WUDQVSRUW�HOHFWULILFDWLRQ�
H[SHULHQFH� LQ� DXWRPRWLYH� DSSOLFDWLRQ� FRQFHUQLQJ� WR� ('6�
UHDOL]DWLRQ� DQG� UHOLDELOLW\� JLYHV� DJDLQ� JRRG� LQVLJKW� WR� WKH�
SUDFWLFDO�LPSOHPHQWDWLRQ�DQG�GHYHORSPHQW�>��@����

��� (OHFWULFDO�PDFKLQH�W\SHV�

)URP� ZLQGLQJ� OD\RXW� WR� FRQYHUWHU� DUUDQJHPHQW� DQG�
UHOLDELOLW\� SRLQW� RI� YLHZ� D� VZLWFKHG� UHOXFWDQFH� PDFKLQH�
�650��LV�DWWUDFWLYH�FDQGLGDWH�DV�DSDUW�IURP�DIRUHPHQWLRQHG�
IHDWXUHV� LW� KDV� DOVR� D� KLJK� VSHHG� DQG� D� KLJK� WHPSHUDWXUH�
FDSDELOLW\� WKDW� EHFDXVH� RI� VLPSOH� PHFKDQLFDO� FRQVWUXFWLRQ��
/LNHZLVH�� DQ� LQGXFWLRQ�PDFKLQH� �,0�� LV� FODVVHG� WR� VLPLODU�
FDWHJRU\�DV�WKLV�W\SH�RI�PDFKLQH�LV�XVHG�LQ�KLJK�VSHHG�KLJK�
SRZHU� DSSOLFDWLRQV�� +RZHYHU�� WKLV� PDFKLQH�� ZKLFK� LV� DOVR�
H[FLWHG� YLD� WKH� VWDWRU� OLNH� 650�KDV� QRW� IRXQG� DV� FRPPRQ�
XVDJH�LQ�DLUFUDIW�VLPLODU�WR�650�>�@��7KLV�LV�SDUWO\�GXH�WR�WKH�
IDFW� WKDW� 650� HQGXUDQFH� GHSHQGV� RQ� FRQYHUWHU� DQG� WKH�
PDFKLQH� KDV� WDNHQ� DGYDQWDJH� RI� FRQFHQWUDWHG� ZLQGLQJV�
�&:��ZKLOH�,0�XVHV�PRVWO\�GLVWULEXWHG�ZLQGLQJV��':��WKDW�
KDYH�SKDVHV� LQ�YLFLQLW\�GXH� WR�RYHUODSSLQJ�DQG� WKLV� LV� VHHQ�
KDV� KLJKHU� ULVN� IRU�PRUH� UHOLDEOH�ZLQGLQJ� OD\RXW��'LIIHUHQW�
PDFKLQH� W\SHV�� ,0�� 650�� (060�� 3060� KDV� EHHQ�
UHHYDOXDWHG�WLPH�DQG�DJDLQ�VKRZQ�WKDW�WKH�ODWWHU��3060��KDV�
WKH�KLJKHVW�VSHFLILF�WRUTXH�DQG�SRZHU�FDSDELOLW\�SHU�XQLW�RI�
PDFKLQH�ZKLOH�WKH�RWKHU�PDFKLQH�W\SHV�DUH�DWWUDFWLYH�DV�WKH\�

KDYH� ORZHU� FRVW� DQG� FDQ� RSHUDWH� RYHU� ZLGHU� VSHHG� UDQJH�
>��@>��@�� 5HIHUHQFH� >��@� RUJDQL]HV� YDULRXV� SURWRW\SHV� DQG�
FRPPHUFLDO� SURGXFWV� LQ� RUGHU� WR� H[SORUH� VXLWDELOLW\� RI�
GLIIHUHQW� PDFKLQH� W\SHV� IRU� MHW�HQJLQH� JHQHUDWRU� DQG�
H[SUHVVHV� WKH� UHOLDELOLW\� FRQFHUQ� RI� 3060� W\SH� RI�
PDFKLQHV��7KH�(0�GHYHORSPHQW�DQG�HYDOXDWLRQ�DUH�EDVHG�RQ�
DSSURSULDWH� GHVLJQ� PRGHOV� >��@�� 7KH� SRZHU� GHQVLW\� OLPLWV�
DQG�GHVLJQ� WUHQGV� IRU�3060�DUH� H[SORUHG� LQ� >��@�ZKHUH� D�
IDVW� HYDOXDWLRQ� PRGHO� LV� GHYHORSHG� VKRZLQJ� WKDW� FRROLQJ�
FDSDELOLW\� KDV� KLJKHU� LQIOXHQFH� RYHU� SRZHU� GHQVLW\� RI� (0�
WKDQ� URWRU� VXUIDFH� VSHHG�� ZKLFK� LV� WKH� PHFKDQLFDO� GHVLJQ�
FRQVWUDLQ�DQG�GHILQHV�ZKHWKHU�WKH�(0�LV�KLJK�VSHHG�PDFKLQH�
RU� QRW�� $OVR� LQFUHDVLQJ� SRZHU� OHYHOV� WKH� SRZHU� GHQVLW\�
UHGXFHV� DFFRUGLQJ� WR� WKH� PRGHO�� ,I� WKH� SUHYLRXV� VWXG\�
FRPSDUHG� H[LVWLQJ�GHVLJQHG�SURWRW\SHV� LQ�RUGHU� WR�YDOLGDWH�
WKH�PRGHO� WKH�PD[LPXP�VXUIDFH� VSHHG�RI� WKH� URWRU�ZDV�QR�
PRUH� WKDQ� ���� P�V�� 5HIHUHQFH� >��@� H[SORUHV� D� QXPEHU� RI�
KLJK� VSHHG� PDFKLQHV�� ZKHUH� WKH� FLUFXPIHUHQWLDO� VXUIDFH�
VSHHG�Y�H[FHHGV�DOVR�����P�V�ZLWK�WKH�KLJKHVW�YDOXH�RI�����
P�V� IRU� ODPLQDWHG� FRUH� URWRUV� DQG� H[SUHVVHV� D� PHFKDQLFDO�
OLPLW� FXUYH� DPRQJ� FROOHFWHG� SRZHU�3� �LQ� N:� LQ� ����� IURP�
IHZ� KXQGUHG� :DWWV� WR� IHZ� 0:� ZLWK� UHVSHFW� WR� URWDWLRQ�
VSHHG�Q��LQ���V�LQ�������

��ORJ�����������ORJ ���� 3Q � � ����

,I�H[SORULQJ�WKH�GHVLJQ�VSDFH�ZKHUH�WKH�URWDWLRQ�VSHHG�Q�LV�LQ�
WKH� UDQJH� RI� ���� WR� ���� ��V� ��� WR� ��� NUSP��� DQG� WKH� URWRU�
GLDPHWHU�G� LV� LQ� WKH� UDQJH�RI�����±�����P� WKHQ� WKH� VXUIDFH�
VSHHG�Y��

��GQY S �� ����

LV� LQ� WKH� UDQJH�RI�����±����P�V�� ,I�XVLQJ� WKH�GHVLJQ�³JXLGH�
QXPEHU´� DV� D� FRPELQDWLRQ� RI� VSHHG� DQG� SRZHU� LQ� RUGHU� WR�
³DFFRXQW´� IRU� VL]H� DQG� G\QDPLF� SUREOHPV� DQG� ZKHQ�
VHOHFWLQJ� ���ā���� USP¥N:� IRU� LQWHULRU� SHUPDQHQW� PDJQHW�
V\QFKURQRXV� PDFKLQH� �,3060�� WKHQ� WKH� H[SHFWHG� SRZHU�
FDSDELOLW\�IRU�WKH�PDFKLQH�ZRXOG�EH�FD����N:�>��@>��@��

$OO�(0�W\SHV�FDQ�EH�GHYHORSHG�VR�WKDW�WKH\�SURYLGH�KLJKHU�
PHFKDQLFDO�RU�HOHFWULFDO�UHOLDELOLW\�DQG�WKH�IRFXV�LV�PRUH�RQ�
PHFKDQLFDO� VWUHVV� DQDO\VLV� RI� WKH� URWRU� DQG� VHOHFWLQJ�PRUH�
VXLWDEOH� ZLQGLQJ� WR� FRQYHUWHU� FRQILJXUDWLRQV�� UHVSHFWLYHO\�
>��@>��@�� 7KLV� FRPSURPLVHV� PHFKDQLFDO� UHOLDELOLW\� WR�
HOHFWURPDJQHWLF�SHUIRUPDQFH��,Q�DGGLWLRQ��DOO�(0�W\SHV�KDYH�
EHHQ� VXEMHFW� WR� HQJLQH� JHQHUDWRU� GHVLJQ� LQLWLDWLRQ� DQG�
GHYHORSPHQW�WRZDUGV��HPEHGGHG��(0�DQG�('6�SURWRW\SHV��
&RQFHUQLQJ� WR� KLJK�SRZHU����� N:�PDFKLQHV� WKHUH� DUH� IHZ�
H[DPSOHV� RQ� SURWRW\SH� GHYHORSPHQW� DQG� HYDOXDWLRQ� RI��
>��@>��@� 560� DQG� >��@>��@� 3060�� 0RVW� RIWHQ� WKH�
SURWRW\SHV�DUH�GHYHORSHG�IRU�ORZHU�SRZHU�DQG�KLJKHU�VSHHG�
ZLWK� WKH� LQWHQWLRQ� WR� FRQQHFW� LW� H[WHUQDOO\� WR� +36� � YLD�
JHDUER[� WUDQVPLVVLRQ� >��@>��@>��@>��@>��@>��@� ZKHQ�
FRQVLGHULQJ� WKH� VSHHG� DQG� VL]H� RI� WKH� PDFKLQHV��
1HYHUWKHOHVV�� VDIHW\� FULWLFDO� PDFKLQH� FRQFHSWV� IRU� GLUHFW�
GULYH� DWWDFKHG� WR� HQJLQH� PDLQ� VKDIW� DUH� VWXGLHG� >��@� DQG�
UHGXFHG�VFDOH�SURWRW\SH�EXLOG�IRU�HYDOXDWLRQ�>��@��/LNHZLVH��
WKLV� ZRUN� SURSRVHV� D� IHZ� 3060� WRSRORJLHV� IRU� IXUWKHU�
VXLWDELOLW\� DQDO\VLV� IRU� XVDJH� LQ� /36� LQ� DQ� DLUFUDIW� JHDUHG�
WXUERIDQ�HQJLQH����
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��� 3HUPDQHQW�PDJQHW�PDFKLQHV�
$� IHZ� 3060� WRSRORJLHV� DUH� VHOHFWHG� IRU� IXUWKHU�
LQYHVWLJDWLRQV�� ZKHUH� 30� URWRU� DQG� VWDWRU� ZLWK� FRROLQJ�
MDFNHW� LV� VKRZQ� LQ�)LJXUH����7KH� LQLWLDO�GHVLJQV��ERWK�RXWHU�
URWRU� DQG� LQQHU� URWRU� FRQILJXUDWLRQV�� DUH� VKRZQ� VR� WKDW� LW�
FRXOG�ILW�LQWR�WKH�HQJLQH��)LJXUH������

-B

+A

-C

+B

-A

+C

100.0 140.0 200.0 230.0

1

+A
-B

+B
-C

+C
-A

100.0 140.0 200.0 230.0

3

-B

+A

-C

+B

-A

+C

100.0 130.0 190.0 230.0

2

Am1 
Ac1 
Bc1 
Bi1 
Bw 2 
Bw 1 
Bw 3 
ext 

+A
-B

+B
-C

+C
-A

100.0 130.0 190.0 230.0

4
)LJXUH���2YHUYLHZ�RI�3060V�� LQQHU� URWRU� ������DQG�RXWHU�
URWRU� ������ PDFKLQHV�� GLVWULEXWHG� ������ DQG� FRQFHQWUDWHG�
ZLQGLQJ�������PDFKLQHV��VXUIDFH�PRXQWHG�������DQG�LQWHULRU�
SHUPDQHQW�PDJQHW�������PDFKLQHV��

7KH� 3060� LV� RIWHQ� SUHIHUUHG� GXH� WR� KLJK� HIILFLHQF\� DQG�
WRUTXH�FDSDELOLW\��7KH�(0�GHVLJQ�EDVHG�HYDOXDWLRQ�LV�FDUULHG�
RXW�RQ�LQQHU�URWRU�PDFKLQHV��

� ,QWHULRU� 3HUPDQHQW�0DJQHW� �,30�� URWRU� ���� )LJXUH
�� ZKHUH�WKH�PHFKDQLFDO�URWRU�LQWHJULW\�LV�SURYLGHG
E\�KLJK�VWUHQJWK�URWRU�)H6L�VWHHO

� 6XUIDFH� PRXQWHG� 3HUPDQHQW� 0DJQHW� �630�� URWRU
����)LJXUH����ZKHUH�WKH�PHFKDQLFDO�URWRU�LQWHJULW\�LV
PDLQO\�SURYLGHG�E\�UHWDLQLQJ�VOHHYH

%RWK� WKHVH� URWRUV� DUH� FDSDEOH� WR�SURYLGH� WKH� ODUJH� FRQVWDQW�
SRZHU�VSHHG�UDQJH�WKDW�GHSHQGV�RQ�URWRU�GHVLJQ�DQG�WKH�DLU�

JDS� EHWZHHQ� URWRU� DQG� VWDWRU�� &RQFHUQLQJ� WR� VWDWRU� OD\RXW�
WKHUH�DUH�WZR�W\SHV�RI�ZLQGLQJ�OD\RXWV�RI�LQWHUHVW��

� 'LVWULEXWHG�ZLQGLQJV�����)LJXUH����WKDW�KDV�D�ORZHU
KDUPRQLF� FRQWHQW� EXW� OHQJWK\� ZLQGLQJ� RYHUKDQJV
DQG�HQG�WXUQV�

� &RQFHQWUDWHG� ZLQGLQJV� ���� )LJXUH� ��� DV� D� PRUH
UHOLDEOH�ZLQGLQJV�GXH� WR� ODUJHU� VSDFH� WR�QHLJKERXU
SKDVHV

7KH�VSHFLILHG�PDFKLQH�FRQILJXUDWLRQV�KDYH����SROHV�DQG�WKH�
ZLQGLQJV�DUH�DUUDQJHG�IRU���SKDVH�V\VWHP��)LJXUH����DQG�WKH�
HQG�WXUQV�DUH�VKRZQ�LQ�)LJXUH���ZLWK�WKH�H[FHSWLRQ�WKDW�WKH�
GLVWULEXWHG�ZLQGLQJ�KDV�WZR�VORWV�SHU�SROH�DQG�SKDVH�LQVWHDG�
RI�RQH��)LJXUH�����$V�WKHUH�LV���VWDWRU�DQG���URWRU�WRSRORJLHV�
RI� LQWHUHVW� WKHUH� LV� �� 3060� PDFKLQHV� LQ� WRWDO� XQGHU� WKH�
GHVLJQ� GHYHORSPHQW�� ,Q� DGGLWLRQ� WR� WKH� SHUIRUPDQFH�
HVWLPDWLRQ�SURYLGHG� LQ� WKLV�ZRUN�� WKH�GHWDLOHG� LQYHVWLJDWLRQ�
LV� FDUULHG� RXW� LQ� >��@� ZKLOH� WKLV� DUWLFOH� IRFXVHV� RQ� PRUH�
JHQHUDO� DVSHFWV� RQ� PDFKLQH� WRSRORJ\� VHOHFWLRQ� DQG�
VSHFLILFDWLRQ��

(OHFWULF� PDFKLQH� GHVLJQ� FRQVLVWV� RI� WZR� PDLQ� FRQQHFWHG�
SDUWV�� ��� SHUIRUPDQFH� HVWLPDWLRQ� DQG� ��� IDEULFDWLRQ�
SUHSDUDWLRQ�� 0DQXIDFWXULQJ� DVSHFWV� DUH� YLWDO� LQ� WKH� (0�
GHVLJQ� DV� WKH� VHOHFWLRQ� RI� PDWHULDOV� DQG� PDQXIDFWXULQJ�
DVSHFWV� KDYH� D� JUHDW� LPSDFW� WR� WKH� SRZHU� FDSDELOLW\� RI� WKH�
PDFKLQH�� $V� WKH� PDFKLQH� RSHUDWHV� DW� KLJK� IUHTXHQF\� LW� LV�
QHFHVVDU\�WR�H[SORUH�YDULRXV�SRZHU�ORVV�PHFKDQLVPV�DV�ZHOO�
DV� H[SORUH� SRVVLELOLWLHV� WR� LPSURYH� KHDW� GLVVLSDWLRQ� DQG�
WKHUPDO� PDQDJHPHQW�� )LJXUH� �� GHPRQVWUDWHV� WZR� W\SHV� RI�
ZLQGLQJV� WKDW� FDQ� HLWKHU� EH� SUHPDGH� DQG� SODFHG� LQWR� WKH�
RSHQ� VORWV� �)LJXUH� �� ����� RU� ORRVH� FRLOV�JURXS� RI�ZLUHV� DUH�
LQVHUWHG� LQWR� VHPL�FORVHG� VORWV� �)LJXUH� �� ����� WKDW�
UHVSHFWLYHO\� ZRXOG� SURYLGH� ZHOO� GHILQHG� LQVXODWLRQ� V\VWHP�
DQG� WKHUPDO� FRQWDFW� IURP� ZLQGLQJ� WR� FRUH� FRPSDUHG� WR�
ZLQGLQJV� ZLWK� UHGXFHG� VSHHG� GHSHQGHQW� ORVVHV� GXH� WR�
VPDOOHU� VORW� OHDNDJH� DSDUW� IURP� VWUDQGV� DQG� WUDQVSRVLWLRQ��
&RQVHTXHQWO\�� WKH� (0� WRSRORJ\� VSHFLILFDWLRQ� LV� GHILQHG�
IURP��

� VWDWRU�VLGH�±�VHOHFWLQJ�ZLQGLQJ�W\SH�DQG�DVVHPEOLQJ
WHFKQLTXH�WRJHWKHU�ZLWK�VXLWDEOH�PDJQHWLF�FRUH��DQG

� URWRU� VLGH�±� VSHFLI\LQJ�PDJQHWL]DWLRQ� DUUDQJHPHQW
LQ� UHVSHFW� WR� VSHHG� GHSHQGHQW� VWUXFWXUDO� ORDGV� DQG
PHFKDQLFDO�VWUHVVHV�
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)LJXUH���(QG�WXUQ�RI����SROH����VORW�GLDPRQG�W\SH�PXOWL�OD\HU�ZLQGLQJ�DQG����VORW�FRQFHQWUDWHG�W\SH�RI�ZLQGLQJ��7KH�FRLO�
GLVWULEXWLRQ�RI�WKH�ILUVW�SROH�SDLU�LV�GUDZQ�DORQJ�LQQHU�VWDWRU�SHULSKHU\�RI������PP�PDFKLQH��
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� 'HVLJQ�VSDFH�H[SORUDWLRQ�
7KH� PDFKLQH� GHVLJQ� FRQVLVWV� RI� QXPEHU� RI� FRPSURPLVHV��
7KH� SUHIHUHQFH� LV� JLYHQ� WR� HOHFWURPDJQHWLF� GHVLJQ� E\�
FKRRVLQJ�D�QDUURZ���PP�DLU�JDS�DQG�PHFKDQLFDOO\�ZHDNHU�
URWRU�GHVLJQ�� ��PP� WKLFN� UHWDLQLQJ� VOHHYH� IRU�63060�DQG�
����PP�WKLFN�URWRU�EULGJHV�LQ�,3060��7KH�SXUSRVH�RI� WKLV�
VHOHFWLRQ� LV� WR� LGHQWLI\� WKH� 3060� PDFKLQH� WRSRORJ\� DQG�
VHOHFWLRQ�RI� FRUH�PDWHULDO� WKDW� VXLWV� EHVW� IRU� ODUJH� GLDPHWHU�
KLJK�VSHHG�PDFKLQH���

��� 3DUDPHWHU�VSHFLILFDWLRQ�
7KH�PDLQ�(0�GHVLJQ�SDUDPHWHUV�H[SORULQJ�WKH�GHVLJQ�VSDFH�
LV�WKH�QXPEHU�RI�SROHV��1S��DQG�VWDWRU�UDGLXV�GLIIHUHQFH��ǻU��
EHWZHHQ� WKH� RXWHU� DQG� LQQHU� URWRU� RI� WKH� (0�� 7KH� LQQHU�
GLDPHWHU� LV� ���� PP� DQG� WKH� VWDWRU� FRUH� LV� FKDQJHG�
SURSRUWLRQDOO\�ZKHQ�LQFUHDVLQJ�WKH�RXWHU�GLDPHWHU�IURP�����
WR�����PP� DQG�QXPEHU� RI�SROHV� LV� LQFUHDVHG� IURP��� WR� ���
�)LJXUH�����
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)LJXUH� �� 0RGHO� YDULDWLRQV� IURP� VPDOO� ǻU� DQG� KLJK� 1S�
�ILOOHG��WR�ODUJH�ǻU�DQG�ORZ�1S��XQILOOHG�FRQWRXUV���

,QWHQWLRQDOO\�WKH�URWRU�GLDPHWHU�LV�NHSW�FRQVWDQW�VR�WKDW�(0�
EHFRPHV� PDJQHWLFDOO\� OLPLWHG� E\� DQ� DYDLODEOH� VORW� DUHD� WR�
SURGXFH� WRUTXH� DQG� D� VL]H� RI� VWDWRU� FRUH� WR� FDUU\�PDJQHWLF�
IOX[�� 7KHUHIRUH�� WKH� PDFKLQHV� WKDW� ZRXOG� EH� QDWXUDOO\�
GLVUHJDUGHG�GXH�WR�PDJQHWLF�VDWXUDWLRQ�ZRXOG�EH�VWLOO�FKRLFH�
IRU�KLJK�VDWXUDWLRQ�FRUH�PDWHULDOV��

��� 0DWHULDO�VHOHFWLRQ�

&RQFHUQLQJ� WR� WKH� VSDFH� DQG� VSHHG� UHTXLUHPHQW� WKH�
IXQGDPHQWDO�PDJQHWL]DWLRQ�IUHTXHQF\�EHFRPHV�KLJK��7KLV�LV�
GXH�WR�IDFW�WKDW�WKH�PDFKLQH�KDV�ODUJH�LQQHU�GLDPHWHU�DQG�LQ�
RUGHU� WR�NHHS� WKH�RXWHU�GLDPHWHU�DQG� WKH�ZHLJKW�UHDVRQDEO\�
ORZ��DOVR�DYRLGLQJ�WKH�VWDWRU�FRUH�JRLQJ�LQWR�GHHS�VDWXUDWLRQ��
WKH� PDJQHWLF� SROH� SLWFK� EHFRPHV� VKRUW�� QXPEHU� RI� SROHV�
KLJK� DQG� WKH�PDJQHWL]DWLRQ� IUHTXHQF\� KLJK�� ,I� FRQVLGHULQJ�
WKH� QRPLQDO� RSHUDWLRQ� VSHHG� DW������ USP� DQG� WKH� UDQJH�RI�
QXPEHU�RI�SROHV�IURP���WR����WKHQ�WKH�HOHFWULF�IUHTXHQF\�LV�
FKDQJHG� IURP� ���� N+]� WR� �� N+]�� ZKLFK� PHDQV� WKDW� KLJK�
HIILFLHQF\�PDJQHWLF�FRUH�PDWHULDO�QHHGV�WR�EH�FKRVHQ�IRU�WKH�
VWDWRU�FRUH��

7KH� OLVW� RI� PDWHULDO� JUDGHV�� ZKLFK� DUH� XVHG� LQ� GHVLJQ�
HYDOXDWLRQ�PRGHOV��LV�VKRZQ�LQ�7DEOH����7KH�ILUVW�WKUHH�LQ�WKH�
OLVW� DUH� FREDOW�LURQ� )H&R� PDWHULDOV� ZLWK� KLJKHU� PDJQHWLF�
VDWXUDWLRQ� FDSDELOLW\�� 7KH� UHVW� RI� PDWHULDOV� DUH� VLOLFRQ�LURQ�
)H6L�PDWHULDOV��ZKHUH�WZR�RI�WKHP�DUH�PRUH�VXLWDEOH�IRU�KLJK�
IUHTXHQF\� DSSOLFDWLRQ� GXH� WR� WKLQQHU� ODPLQDWLRQ� WKLFNQHVV�
>��@>��@>��@>��@�� 6LQFH� WKH� FRDWLQJ� WKLFNQHVV� RI� WKH�
HOHFWURPDJQHWLF�VWHHO�LV�XQFKDQJHG�WKH�ILOO�IDFWRU�LV�FKDQJHG��

7DEOH���3URSHUWLHV�RI�PDJQHWLF�FRUH�PDWHULDOV�

*UDGH� 'HQVLW\�
>J�FP�@�

7KLFNQHVV�
>PP@�

&RUH�ORVV�#�N+]�
���7�>:�NJ@�

9DFRIOX[��� ����� ���� �����

9DFRG\U���� ����� ����� ����

9DFRGXU�;�� ���� ���� ����

$UQRQ�� ����� ����� ����

+,�/,7(�12��� ����� ���� �����

0������$ ���� ���� ���

6L[� GLIIHUHQW� FRUH� PDWHULDOV� DUH� FRPSDUHG� XVLQJ� PDFKLQH�
WRSRORJ\���LQ�)LJXUH����7KLV�VSHFLILF� WRSRORJ\�KDV�+DOEDFK�
DUUD\�PDJQHW�DUUDQJHPHQW�LQ�WKH�URWRU�DQG�UHWDLQLQJ�VOHHYH��
7KH� URWRU� FRUH� LV� GHILQHG� DV� ODPLQDWHG�PDWHULDO� LQ� RUGHU� WR�
UHGXFH� URWRU� ORVVHV� DQG�QRW� VROLG� URWRU� WKDW�ZRXOG� EH�PRUH�
VXLWDEOH� IRU� KLJK� VSHHG� RSHUDWLRQ�� 7KH� VWDWRU� KDV� WZR�
UHFWDQJXODU�VORWV�SHU�SROH�DQG�SKDVH��)LJXUH�����

7KH� HOHFWURPDJQHWLF� WRUTXH� FDSDELOLW\� DV� D� IXQFWLRQ� RI�
QXPEHU� RI� SROHV� DQG� VWDWRU� VL]H� LV� VKRZQ� LQ�)LJXUH� ���7KH�
FXUUHQW�GHQVLW\�LV����$�PP��DQG�����ILOO�IDFWRU�LV�FRQVLGHUHG�
RI� WKH� VORW� WKDW� LQFOXGHV� D� VORW� OLQHU�� ZKLFK� LV� WKH� PDLQ�
HOHFWULF� LQVXODWLRQ�EHWZHHQ� WKH�ZLQGLQJ�DQG� WKH�VWDWRU�FRUH��
7KH�WRUTXH�FRQWRXUV�UHYHDO�WKDW�)H&R�PDWHULDOV�KDYH�KLJKHU�
WRUTXH� FDSDELOLW\� DV� WKHVH�PDWHULDOV� DUH� OHVV� OLPLWHG� RI� WKH�
FRUH�VDWXUDWLRQ�
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)LJXUH���7RUTXH�DV�D�IXQFWLRQ�RI�VWDWRU�VL]H�DQG�QXPEHU�RI�
SROHV�

7KH� KLJK� SHUIRUPDQFH� PDWHULDO� WKDW� LV� FDSDEOH� IRU� KLJKHU�
IOX[� GHQVLW\�PD\� QRW� RXWSHUIRUP� FRQYHQWLRQDO�PDWHULDOV� DV�
WKH�ZHLJKW�LQFUHDVHV�>��@��,Q�WKLV�FRPSDULVRQ��(0�GHVLJQV�DW�
ORZ�QXPEHU�RI�SROHV�DOVR�(0�WKDW�KDYH�ODUJH�UDGLXV�EHQHILW�
PRVW� RI� UHSODFLQJ� WKH� OLJKWHU� VDWXUDWHG� )H6L� FRUH� WR� D�
ZHLJKW\� )H&R� FRUH�� ,Q� WKLV� DQDO\VLV� WKH� ZLQGLQJ� OD\RXW�
UHPDLQV�WKH�VDPH�DQG�DOVR�WKH�VWDFN�OHQJWK�LV�QRW�DGMXVWHG�LQ�
UHVSHFW� WR� QXPEHU� RI� SROHV� DQG� VWDWRU� VL]H� LQ� RUGHU� WR�
VLPSOLI\�WKH�PXOWLGLPHQVLRQDO�FRPSDULVRQ���
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contours: Bth [T]
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contours: Pw [W]
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contours: Pyk [W]
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contours: Pth [W]
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contours: Efficiency [%]
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7KH� SHDN� YDOXH� RI� IOX[� GHQVLW\� RI� WKH� ORDGHG� PDFKLQH� LV�
VKRZQ�)LJXUH���DQG�)LJXUH����ZKHUH�D�VLQJOH�UHSUHVHQWDWLYH�
QRGH�LQ�WKH�VWDWRU�\RNH�DQG�WRRWK�LV�VKRZQ�UHVSHFWLYHO\��7KH�
HVWLPDWHG�SRZHU� ORVVHV� LQ� WKH�VWDWRU�ZLQGLQJ��)LJXUH����DUH�
LQ�WKH�VDPH�PDJQLWXGH�DV�LQ�WKH�\RNH��)LJXUH�����DQG�VWDWRU�
WHHWK��)LJXUH������6WDWRU� WHHWK�PD\�KDYH�HYHQ�KLJKHU� ORVVHV�
GXH� WR� KLJK� ILHOG� GHULYDWLYH� DQG� KDUPRQLF� FRQWHQW� WKDW� LV�
H[FOXGHG�IURP�WKH�SRZHU�ORVV�HVWLPDWLRQ�DV�ZHOO�DV�WKH�$&�
ORVVHV� LQ� WKH� ZLQGLQJ�� $OO� WKHVH� ILJXUHV� KLJKOLJKW�
FRQYHQWLRQDO� ����� PP� VWDWRU� ODPLQDWLRQ� 0������$� DQG�
UHFHQWO\� GHYHORSHG� )H&R� PDWHULDO� 9DFR)OX[� ;�� ZLWK�
FRPSURPLVLQJ� PDWHULDO� SURSHUWLHV� DQG� SULFH�� $V� WKLV�
XQVRSKLVWLFDWHG� FRUH� ORVV� HVWLPDWLRQ� GRHV� QRW� DFFRXQW� IRU�
VWUD\�ILHOG�SRZHU�ORVVHV�WKH�HVWLPDWHG�HIILFLHQF\�DW������USP�
FDQ�EH�HYHQ�ORZHU�WKDQ�LW� LV�VKRZQ�LQ�)LJXUH�����+RZHYHU��
EDVHG� WR� RSWLPLVWLF� HVWLPDWLRQ� RI� SRZHU� ORVVHV� DQG�
HIILFLHQF\� FRPSDULVRQ�� WKH� FRQYHQWLRQDO�)H6L� FRUH�PDWHULDO�
PD\� KDYH� HYHQ� SUHIHUHQFH� RYHU� KLJK� SHUIRUPDQFH�PDWHULDO�
�)LJXUH������

� ,QYHVWLJDWLRQV�RQ�GHVLJQ�VSHFLILFDWLRQV�
7KH�GHVLJQ�VSDFH�FRPSDULVRQ�LV�VKRZQ�IRU�WKH�3060�W\SH�
WKDW�KDV�D�KLJK�DPRXQW�RI�30�PDWHULDO�DQG�D�KLJK�ZLQGLQJ�
IDFWRU� WKDW� H[SHFWHGO\� LV� DEOH� WR� JHQHUDWH� PRVW� SRZHU� IRU�
JLYHQ�VL]H�FRPSDUHG�WR�RWKHU�WRSRORJLHV�>��@��+RZHYHU��WKH�
PDFKLQH�KDV�GLVWULEXWHG�ZLQGLQJV�WKDW�DUH�QRW�FDWHJRULVHG�DV�
IDXOWOHVV� GXH� WR� RYHUODSV�� HYHQ� LI� WKH�PDFKLQH� FDQ� SURYLGH�
FRQVWDQW� SRZHU� RYHU� ZLGH� &365� LW� KDV� ODUJHU� 6&� DQG�
JHQHUDWHV�PRUH�KHDW�LQ�WKH�HQG�WXUQV��7KHUHIRUH��DQ�,3060�
LV� LQYHVWLJDWHG� WKDW� ZRXOG� WDNH� DGYDQWDJH� RI� GLUHFW� FRROHG�
ZLQGLQJV� >��@� DQG� KDYH� PRGXODU� FRQFHQWUDWHG� W\SH� RI�
ZLQGLQJ�LQ�RUGHU�WR�FRQWULEXWH�WR�IDXOW�WROHUDQW�RSHUDWLRQ��

��� &RROLQJ�LQWHJUDWLRQ�

&RQYHQWLRQDOO\�� WKH�(0�ZLQGLQJV� KDYH� KLJKHVW� KHDW� ORVVHV�
DQG� KLJKHVW� KHDW� UHVLVWDQFH� IURP� WKH� FRQGXFWRU� WR� FRRODQW��
7KHUHIRUH�� LW� LV� DSSHDOLQJ� WR� EULQJ� GLHOHFWULF� FRRODQW� LQWR�
GLUHFW�FRQWDFW�WR�WKH�ZLQGLQJ�RU�WDNH�DGYDQWDJH�RI�KROORZ�RU�
SURILOHG� FRQGXFWRUV�� EXW� WKLV� ZRXOG� FDXVH� DGGLWLRQDO� VWUHVV�
DQG�HURVLRQ�IDFWRU�RQ�WKH�HOHFWULF�LQVXODWLRQ�V\VWHP��(,6����

)LJXUH����'HWDLO�YLHZ�RI�,3060�ZLWK�GLUHFW�FRROHG�ZLQGLQJ�

&RROLQJ� LQWHJUDWLRQ�� ZKLFK� LV� EDVHG� RQ� KROORZ� FRQGXFWRUV�
�)LJXUH� ����� LV� VWXGLHG� LQ� >��@� ZKHUH� GLVWULEXWHG� ZLQGLQJ�

ZLWK� FRROLQJ� MDFNHW� LV� FRPSDUHG� WR� D� FRQFHQWUDWHG�ZLQGLQJ�
PDFKLQH� ZKHUH� WKH� LQGLYLGXDO� FRLOV� DUH� FRQQHFWHG� WR�
FRUUHVSRQGLQJ� 3(&� DQG� FRROLQJ� WHUPLQDO�� $SSDUHQWO\�� WKH�
FRQFHQWUDWHG�ZLQGLQJ�PDFKLQH�SURYLGHV�WRSRORJ\�ZLWK�PRUH�
PRGXODU� FRQFHSW� WKDW� LW� LV� HDVLHU� WR� SURGXFH� DQG� DVVHPEOH��
KRZHYHU�WKH�VHULRXV�GUDZEDFN�RI�WKLV�PDFKLQH�LV�WKH�ULSSOH��
6LQFH�DOO�WKH�PDFKLQH�W\SHV�VXIIHU�UHODWLYHO\�KLJK�FRQWHQW�RI�
FRUH� ORVVHV� WKH� VWDWRU� FRROLQJ� MDFNHW� LV� QHHGHG� WR�PDLQWDLQ�
WKH�GHVLUDEOH�FRUH�WHPSHUDWXUH��7KH�GLUHFW�ZLQGLQJ�FRROLQJ�LV�
GHVLUDEOH� WR� SURYLGH� VXSHULRU� WKHUPDO� PDQDJHPHQW� DQG�
KLJKHU�SRZHU�FDSDELOLW\��

��� 6HQVLWLYLW\�VWXG\�RQ�VHOHFWHG�GHVLJQ��
)RXU� GLIIHUHQW� PDFKLQH� WRSRORJLHV� DUH� LQYHVWLJDWHG� LQ� >��@�
ZKHUH�&365�FDSDELOLW\�LV�DFKLHYHG�E\�ODUJHU�DLU�JDS��ZKLFK�
LV�DOVR�QHHGHG�IRU�D�UHWDLQLQJ�VOHHYH�LQ�WKH�URWRU��)LJXUH������
RU� URWRU� PDJQHWLF� VDOLHQF\� �)LJXUH� �� ���� 7KH� FRQFHQWUDWHG�
ZLQGLQJ� PDFKLQH� �)LJXUH� �� ��� KDYH� QDUURZHU� DLU�JDS� WKDW�
FRQWULEXWHV�WR�KLJKHU�HIILFLHQF\�EXW�DOVR�FRQVLGHUDEO\�KLJKHU�
WRUTXH� ULSSOH�� 7KH� HOHFWURPDJQHWLF� SHUIRUPDQFH� LV�
FKDOOHQJHG� E\� PHFKDQLFDO� FRQVLGHUDWLRQ� ZKHUH� LQLWLDO� (0�
GHVLJQ� �'���� )LJXUH� ���� LV� FKDQJHG� HLWKHU� WKLFNHU� URWRU�
EULGJHV� IRU� LQFUHDVHG�PHFKDQLFDO�VWUHQJWK��'����)LJXUH�����
RU�ODUJHU�DLU�JDS��'����)LJXUH������DQG�LQ�ERWK��'����)LJXUH�
����� 7KHVH� FKDQJHV� UHGXFH� IOX[� GHQVLW\� �)LJXUH� ���� DQG�
PDJQHWLF�FRXSOLQJ��DV� LW� LV�VHHQ�IURP�WKH�FKDQJH�RI� �WRUTXH�
FDSDELOLW\� �)LJXUH� ���� DQG� EDFN� HPI� �)LJXUH� ����� (YHQ� LI�
WKHVH� FKDQJHV� FDQ� UHGXFH� WRUTXH� ULSSOH�� WRWDO� KDUPRQLF�
GLVWRUWLRQ��LQ�HPI�)LJXUH�����DQG�6&�FXUUHQW��)LJXUH������WKH�
SRZHU�FDSDELOLW\�RI�WKH�PDFKLQH�LV�UHGXFHG��)LJXUH������

)LJXUH����'HWDLOHG�YLHZ�RI�IRXU�GLIIHUHQW�PDFKLQH�OD\RXWV�

0 50 100 150 200 250
0

200

400

600

800

1000

current, I [A]

to
rq

ue
, T

 [N
m

]

D00
D01
D10
D11

)LJXUH����(OHFWURPDJQHWLF�WRUTXH�DV�D�IXQFWLRQ�RI�FXUUHQW�

�͘�ZĞŝŶĂƉ �ůĞĐƚƌŝĐ�ŐĞŶĞƌĂƚŽƌ�ƐƉĞĐŝĨŝĐĂƚŝŽŶ�Θ�ƐĞůĞĐƚŝŽŶ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϬϵ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϴϴ



0 0.2 0.4 0.6 0.8 1
-600

-400

-200

0

200

400

600

position, T [-]

em
f, 

E
 [V

]

D00
D01
D10
D11

0 5
0

200

400

600

harmonic order, [-]

D00
D01
D10
D11

)LJXUH����%DFN�(0)�ZDYHIRUP�DQG�VSHFWUXP�DW������USP�

-150 -100 -50 0
0

50

100

150

magnetising current, Isx [A]

ac
ce

le
ra

tin
g 

cu
rre

nt
, I

sy
 [A

]

200

400

600

00

0.05

0.1

D00

200

400

600

0.05

0.1

D01

200

400

0.05

0.1

D10

200

400

0.05

0.1

D11

MTPV

MTPA

torque T, [Nm]
flux linkage <, [Vs]

)LJXUH����&LUFOH�GLDJUDP�±�WRUTXH�DQG�IOX[�FDSDELOLW\�DV�D�
IXQFWLRQ�RI�YHFWRU�FXUUHQW�

0 5000 10000 15000
0

200

400

600

800

1000

el
ec

tro
m

ag
ne

tic
 to

rq
ue

, T
em

 [N
m

]

speed, n [rpm]

D00 D01 D10 D11200kW

)LJXUH� ��� 7RUTXH� VSHHG� FKDUDFWHULVWLFV� LQFOXGLQJ� KLJK�
HIILFLHQF\�UHJLRQ�DERYH�����

7KH�PDFKLQH�SHUIRUPDQFH��)LJXUH�����LV�HVWLPDWHG�EDVHG�WR�
PD[LPXP�WRUTXH�SHU�$PSHUH��073$��DQG�PD[LPXP�WRUTXH�
SHU�9ROWDJH��0739��OLQHV��)LJXUH�����VSHFLILHG�IRU����WXUQ�
FRLO� DW� 8GF ���9�� ZKLFK� FDQ� EH� VOLJKWO\� LPSURYHG� E\�
RSWLPL]LQJ� QXPEHU� RI� WXUQV� WR� SUDFWLFDO� GF�OLQN� YROWDJH� LQ�
UHVSHFW� WR� RYHUYROWDJH� DQG�6&� FXUUHQW��7KH� LQFUHDVH� LQ� WKH�
DLU�JDS� UHGXFHV� QRW� RQO\� WKH� PDJQHWL]DWLRQ�� WRUTXH� DQG�
SRZHU� EXW� DOVR� FRUH� ORVVHV� DQG� PRYHV� VOLJKWO\� WKH� KLJK�

HIILFLHQF\� UHJLRQ� WRZDUGV� KLJKHU� URWDWLRQ� VSHHG�� +RZHYHU��
WKH� HIILFLHQF\� LV� UHODWLYHO\� ORZ� DW� KLJK� VSHHG� RSHUDWLRQ� RI�
LQWHUHVW� ZKLFK� EULQJV� WR� FRQFOXVLRQ� WKDW� WKH� HPEHGGHG�
PDFKLQH�GHVLJQ�EHFRPHV�XQQHFHVVDULO\�ODUJH�DQG�LQHIILFLHQW�
IRU�KLJK�VSHHG�RSHUDWLRQ�FRPSDUHG�WR�VPDOO�JHDUHG�PDFKLQH��
1HYHUWKHOHVV�� WKLV�FDQQRW�EH� WDNHQ�DV�JHQHUDO�FRQFOXVLRQ�RI�
WKLV�OLPLWHG�VWXG\�SURYLGHG�LQ�WKLV�ZRUN��

&RQFOXVLRQV�
(OHFWULI\LQJ� SURSXOVLRQ� WDUJHWV� KLJKHU� V\VWHP� HIILFLHQF\��
ZHLJKW� UHGXFWLRQ� DQG� DOO�LQ�DOO� UHGXFHV� IXHO� FRQVXPSWLRQ��
,QFUHDVLQJ� SRZHU� GHQVLW\� IRU� ZHLJKW� UHGXFWLRQ� PHDQV� WKDW�
WHFKQRORJ\�OLPLWV�QHHG�WR�EH�SXVKHG�IXUWKHU��7KH�DPELWLRQ�RI�
SXVKLQJ� (0� GHVLJQ� WR� ODUJHU� VL]H�� KLJKHU� VSHHG� DQG�
LQFUHDVHG�H[WUDFWHG�SRZHU��UHVXOWV�KLJKHU�VWUXFWXUDO�VWUHVV�LQ�
WKH� URWRU�GXH� WR�KLJK� URWDWLRQDO� VSHHG�DQG� LQ� WKH� VWDWRU�(,6�
GXH�WR�HOHFWULF�DQG�WKHUPDO�ORDGV��0RUH�HOHFWULFDO�HQJLQH�DQG�
WKH�UDGLFDO�FKDQJH�RI�UHSODFLQJ�HYHU\WKLQJ�WKDW�PHFKDQLFDOO\�
ZHDUV� RXW� FDQ� LQFOXGH� DOVR� HOHFWULF� ZHDU� GXH� WR� PXOWL�
VWUHVVHG�ORDGV�DQG�QRW�MXVW�D�OLVW�RI� LPSURYHPHQWV��7KH�(0�
GHVLJQ� EDVHG� VWXG\� RQ� VSHFLI\LQJ� (0� IRU� /36� ��� FDXVHG�
FRQFHUQ� RQ� PDFKLQH� VL]H� GXH� WR� ODUJH� LQQHU� GLDPHWHU� LQ�
UHVSHFW� WR� VSHHG� UDQJH� DQG� PDJQHWL]LQJ� IUHTXHQF\� WKDW�
FDXVHV� XQQHFHVVDU\� KLJK� FRUH� ORVVHV� DQG� ORZ� HIILFLHQF\� DW�
GHVLUDEOH� RSHUDWLRQ� UDQJH�ZKLFK� FDQQRW� EH� UHSODFHV� VLPSO\�
E\�PRUH�HIILFLHQW�PDWHULDOV�RU�WHFKQRORJLHV�����SHUIRUPDQFH�
DQG� SRZHU� GHQVLW\� QHHG� WR� EH� FRPSURPLVHG� WR� WKH�
LPSURYHPHQW� LQ� IDXOWOHVV� GHVLJQ�� IRU� KLJK� VSHHG� URWRU� DQG�
PDWFKHG�VSHFLILFDWLRQ�IRU�(0�ZLQGLQJ�OD\RXW��(,6�DQG�3(&�
WRSRORJ\�� ��� FRROLQJ� LQWHJUDWLRQ�PD\� SURYLGH� VROXWLRQV� EXW�
WKDW�ZLWK�QHZ�FKDOOHQJHV���

$FNQRZOHGJHPHQW�
7KH�DXWKRU�ZRXOG�OLNH�WR�WKDQN�IRU�WKH�FROODERUDWLYH�ZRUNLQJ�
DWPRVSKHUH� EHWZHHQ� *.1�� /7+�� .7+� DQG� &KDOPHUV� LQ�
9,1'� SURMHFW� WKDW� LV� VXSSRUWHG� E\� 9,1129$�1))3��
SURJUDP��

5HIHUHQFHV�
>�@ 5�� 5�� 6HFXQGH�� 5�� 3�� 0DFRVNR�� '�� 6�� 5HSDV�

�,QWHJUDWHG� HQJLQH�JHQHUDWRU� FRQFHSW� IRU� DLUFUDIW
HOHFWULF� VHFRQGDU\� SRZHU��� 1DVD� WHFKQLFDO
PHPRUDQGXP�[������������

>�@ 0�� -�� 3URYRVW�� �7KH� 0RUH� (OHFWULF� $HUR�HQJLQH�� D
JHQHUDO�RYHUYLHZ�IURP�DQ�HQJLQH�PDQXIDFWXUHU�������
,QWHUQDWLRQDO� &RQIHUHQFH� RQ� 3RZHU� (OHFWURQLFV�
0DFKLQHV� DQG� 'ULYHV� �&RQI�� 3XEO�� 1R�� ������ -XQH
������SS��������

>�@ -�� $�� :HLPHU�� �7KH� UROH� RI� HOHFWULF� PDFKLQHV� DQG
GULYHV� LQ� WKH� PRUH� HOHFWULF� DLUFUDIW��� ,(((
,QWHUQDWLRQDO� (OHFWULF� 0DFKLQHV� DQG� 'ULYHV
&RQIHUHQFH�� ������ ,(0'&
����� -XQH� ������ SS������
YRO��

>�@ &��5��$YHU\��6��*��%XUURZ��3��+��0HOORU���(OHFWULFDO
JHQHUDWLRQ� DQG� GLVWULEXWLRQ� IRU� WKH� PRUH� HOHFWULF
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DLUFUDIW����������QG�,QWHUQDWLRQDO�8QLYHUVLWLHV�3RZHU�
(QJLQHHULQJ�&RQIHUHQFH��6HS��������SS������������

>�@ %�� 6DUOLRJOX�� &�� 7�� 0RUULV�� �0RUH� (OHFWULF� $LUFUDIW�
5HYLHZ�� &KDOOHQJHV�� DQG� 2SSRUWXQLWLHV� IRU
&RPPHUFLDO� 7UDQVSRUW� $LUFUDIW��� ,(((� 7UDQVDFWLRQV
RQ�7UDQVSRUWDWLRQ�(OHFWULILFDWLRQ��9���Q����-XQH������
SS������

>�@ 9�� 0DGRQQD�� 3�� *LDQJUDQGH�� 0�� *DOHD�� �(OHFWULFDO
3RZHU� *HQHUDWLRQ� LQ� $LUFUDIW�� 5HYLHZ�� &KDOOHQJHV�
DQG� 2SSRUWXQLWLHV��� ,(((� 7UDQVDFWLRQV� RQ
7UDQVSRUWDWLRQ� (OHFWULILFDWLRQ�� 9� �� Q� ��� 6HS�� �����
SS��������

>�@ 0�� +HQNH�� *�1DUMHV�� -�� +RIIPDQQ�� &�� :RKOHUV�� 6�
8UEDQHN��&��+HLVWHU��-��6WHLQEULQN��:��5��&DQGHUV��%�
3RQLFN��³&KDOOHQJHV�DQG�2SSRUWXQLWLHV�RI�9HU\�/LJKW
+LJK�3HUIRUPDQFH� (OHFWULF� 'ULYHV� IRU� $YLDWLRQ´�
(QHUJLHV��������������

>�@ 3UDWW	:KLWQH\�*7)�(QJLQH��KWWSV���ZZZ�SZ�XWF�FRP
�SURGXFWV�DQG�VHUYLFHV�SURGXFWV�FRPPHUFLDO�
HQJLQHV�SUDWW�DQG�ZKLWQH\�JWI

>�@ %�� 5DKURYL�� 0�� (KVDQL�� �$� 5HYLHZ� RI� WKH� 0RUH
(OHFWULF� $LUFUDIW� 3RZHU� (OHFWURQLFV��� ����� ,(((
7H[DV� 3RZHU� DQG� (QHUJ\� &RQIHUHQFH� �73(&��� )HE
������SS����

>��@ *�� /�� &DO]R�� 3�� =DQFKHWWD�� &�� *HUDGD�� $�� *DHWD�� )�
&UHVFLPELQL�� �&RQYHUWHU� WRSRORJLHV� FRPSDULVRQ� IRU
PRUH� HOHFWULF� DLUFUDIWV� KLJK� VSHHG� 6WDUWHU�*HQHUDWRU
DSSOLFDWLRQ��������,(((�(QHUJ\�&RQYHUVLRQ�&RQJUHVV
DQG�([SRVLWLRQ��(&&(���6HS��������SS����������

>��@ *�� %XWLFFKL�� 6�� %R]KNR��0�� /LVHUUH�� 3��:KHHOHU�� .�
$O�+DGGDG�� �2Q�%RDUG� 0LFURJULGV� IRU� WKH� 0RUH
(OHFWULF� $LUFUDIW²7HFKQRORJ\� 5HYLHZ��� ,(((
7UDQVDFWLRQV�RQ�,QGXVWULDO�(OHFWURQLFV��9����Q����-XO\
������SS����������

>��@ 9�� <DUDPDVX�� %�� :X�� 3�� &�� 6HQ�� 6�� .RXUR�� 0�
1DULPDQL�� �+LJK�SRZHU� ZLQG� HQHUJ\� FRQYHUVLRQ
V\VWHPV��6WDWH�RI�WKH�DUW�DQG�HPHUJLQJ�WHFKQRORJLHV��
3URFHHGLQJV� RI� WKH� ,(((�� 9� ���� Q� ��� 0D\� �����
SS��������

>��@ '�� .XPDU�� )�� =DUH�� $�� *KRVK�� �'&� 0LFURJULG
7HFKQRORJ\�� 6\VWHP� $UFKLWHFWXUHV�� $&� *ULG
,QWHUIDFHV�� *URXQGLQJ� 6FKHPHV�� 3RZHU� 4XDOLW\�
&RPPXQLFDWLRQ� 1HWZRUNV�� $SSOLFDWLRQV�� DQG
6WDQGDUGL]DWLRQV� $VSHFWV��� ,(((� $FFHVV�� 9� �� Q� �
������SS������������

>��@ &��*DPPHWHU��)��.ULVPHU�� -��:��.RODU�� �:HLJKW� DQG
HIILFLHQF\� DQDO\VLV� RI� VZLWFKHG� FLUFXLW� WRSRORJLHV� IRU
PRGXODU�SRZHU� HOHFWURQLFV� LQ�0($��� ,(&21������ �
��QG� $QQXDO� &RQIHUHQFH� RI� WKH� ,(((� ,QGXVWULDO
(OHFWURQLFV�6RFLHW\��2FW�������SS����������

>��@ :��&DR��%��&��0HFURZ��*��-��$WNLQVRQ��-��:��%HQQHWW�
'� -�� $WNLQVRQ�� �2YHUYLHZ� RI� (OHFWULF� 0RWRU
7HFKQRORJLHV� 8VHG� IRU� 0RUH� (OHFWULF� $LUFUDIW
�0($����,(((�7UDQVDFWLRQV�RQ�,QGXVWULDO�(OHFWURQLFV�
9����Q����6HS��������SS����������

>��@ =�� =KDQJ�� -�� +XDQJ�� <�� -LDQJ�� :�� *HQJ�� <�� ;X�
�2YHUYLHZ� DQG� DQDO\VLV� RI� 30� VWDUWHU�JHQHUDWRU� IRU
DLUFUDIW� HOHFWULFDO� SRZHU� V\VWHPV��� &(6�7UDQVDFWLRQV
RQ�(OHFWULFDO�0DFKLQHV� DQG�6\VWHPV��9���Q���� �����
SS��������

>��@ 5��%RMRL��$��&DYDJQLQR��$��7HQFRQL��$��7HVVDUROR��6�
9DVFKHWWR���0XOWLSKDVH�HOHFWULFDO�PDFKLQHV�DQG�GULYHV
LQ� WKH� WUDQVSRUWDWLRQ� HOHFWULILFDWLRQ��� ����� ,(((� �VW
,QWHUQDWLRQDO� )RUXP� RQ� 5HVHDUFK� DQG� 7HFKQRORJLHV
IRU� 6RFLHW\� DQG� ,QGXVWU\� /HYHUDJLQJ� D� EHWWHU
WRPRUURZ��576,���6HS��������SS��������

>��@ 3�� $UXPXJDP�� '�� %DUDWHU�� 7�� +DPLWL�� &�� *HUDGD�
�:LQGLQJ� FRQFHSWV� IRU� XOWUD� UHOLDEOH� HOHFWULFDO
PDFKLQHV���,(&21����������WK�$QQXDO�&RQIHUHQFH�RI
WKH� ,(((� ,QGXVWULDO� (OHFWURQLFV� 6RFLHW\�� 2FW� �����
SS��������

>��@ '��%DUDWHU��)��,PPRYLOOL��$��6ROGDWL��*��%XWLFFKL�DQG
*� )UDQFHVFKLQL�� &�� *HUDGD�� 0�� *DOHD�� �0XOWLVWUHVV
&KDUDFWHUL]DWLRQ� RI� )DXOW� 0HFKDQLVPV� LQ� $HURVSDFH
(OHFWULF� $FWXDWRUV��� ,(((� 7UDQVDFWLRQV� RQ� ,QGXVWU\
$SSOLFDWLRQV��9����Q����0DUFK�������SS����������

>��@ .�� 5DMDVKHNDUD�� �3DUDOOHO� EHWZHHQ� 0RUH� (OHFWULF
$LUFUDIW� DQG� (OHFWULF�+\EULG� 9HKLFOH� 3RZHU
&RQYHUVLRQ� 7HFKQRORJLHV��� ,(((� (OHFWULILFDWLRQ
0DJD]LQH��9���Q����-XQH�������SS������

>��@ 0�� YDQ� GHU� *HHVW�� +�� 3ROLQGHU�� -�� $�� )HUUHLUD�� '�
=HLOVWUD�� �0DFKLQH� VHOHFWLRQ� DQG� LQLWLDO� GHVLJQ� RI� DQ
DHURVSDFH� VWDUWHU�JHQHUDWRU��� ����� ,QWHUQDWLRQDO
(OHFWULF� 0DFKLQHV� 'ULYHV� &RQIHUHQFH�� 0D\� �����
SS��������

>��@ '��*HUDGD��$��0HEDUNL��1��/��%URZQ��&��*HUDGD��$�
&DYDJQLQR�� $�� %RJOLHWWL�� �+LJK�6SHHG� (OHFWULFDO
0DFKLQHV��7HFKQRORJLHV��7UHQGV��DQG�'HYHORSPHQWV��
,(((�7UDQVDFWLRQV� RQ� ,QGXVWULDO� (OHFWURQLFV��9� ��� Q
���-XQH�������SS����������

>��@ 0D�;LDRKH�� 6X�5RQJ�� 7VHQJ�.LQJ� -HW��:DQJ� 6KXDL�
=KDQJ� ;LDRORQJ�� 9�� 9DL\DSXUL�� *�� &KDQGDQD�� *�
$PLW��1��6LYDNXPDU���5HYLHZ�RI�KLJK�VSHHG�HOHFWULFDO
PDFKLQHV� LQ�JDV� WXUELQH�HOHFWULFDO�SRZHU�JHQHUDWLRQ��
7(1&21������ ������� ,(((�5HJLRQ����&RQIHUHQFH�
1RY�������SS����

>��@ +��/DKQH��'��*HUOLQJ���&RPSDULVRQ�RI�VWDWH�RI�WKH�DUW
KLJK�VSHHG� KLJK�SRZHU� PDFKLQHV�� 5HVHDUFK� VWXG\
LQFOXGLQJ�D�GHVLJQ�H[DPSOH�RI�D�������USP�LQGXFWLRQ
PDFKLQH���,(&21����������VW�$QQXDO�&RQIHUHQFH�RI
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Understanding Loudness variations for aircraft Landing procedures at Arlanda 
(ULLA) 

$QGHUV�-RKDQVVRQ�DQG�.DUO�%ROLQ�

.7+�0:/��&HQWHU�IRU�6XVWDLQDEOH�$YLDWLRQ�6WRFNKROP��6ZHGHQ�
(�PDLO��DHEMR#NWK�VH��NEROLQ#NWK�VH

Abstract 
$V�RI� WRGD\�DLU� WUDIILF� LV� LQFUHDVLQJ�DW�$UODQGD�DLUSRUW�� UHVXOWLQJ� LQ�KLJKHU�QRLVH� OHYHOV��7KLV�SURMHFW�KDV�EHHQ� ODXQFKHG� WR�
LQYHVWLJDWH�WKH�SRVVLELOLWLHV�RI�RSWLPL]LQJ�IOLJKW�SURFHGXUHV�IRU�D�TXLHWHU�DSSURDFK��$�QHWZRUN�RI�DFRXVWLF�PHDVXUHPHQW�VWDWLRQV�
KDV�EHHQ�GHYHORSHG�WR�PHDVXUH�VLQJOH�DLUFUDIW�SDVV�E\�QRLVH�DW�JURXQG�OHYHO��7KH�SDVV�E\�QRLVH�OHYHOV�KDYH�EHHQ�HYDOXDWHG�
WRJHWKHU�ZLWK�IOLJKW�WUDMHFWRU\¶V�DQG�WKH�FXUUHQW�PHWHRURORJLFDO�FRQGLWLRQV�LQ�RUGHU�WR�LQYHVWLJDWH�KRZ�RSHUDWLRQDO�SURFHGXUHV�
LPSDFW� WKH� QRLVH� GLVWULEXWLRQV� RQ� JURXQG��7KLV� SDSHU� SUHVHQWV� WKH� UHVXOW� RI� IURP� D� VQDS�VKRW� RI�PHDVXUHPHQWV� WKDW� VKRZ�
YDULDWLRQV�LQ�JHQHUDWHG�QRLVH� OHYHOV�IRU�VLPLODU�DSSURDFK�URXWHV�DQG�ZHDWKHU�FRQGLWLRQV��'LIIHUHQFH�DV�ODUJH�DV����G%�ZDV�
IRXQG�EHWZHHQ��SDVV�E\¶V�SHUIRUPHG�E\�WKH�VDPH�LQGLYLGXDO�DLUFUDIW��7KH�UHGXFHG�YHORFLW\�IRU�WKH�TXLHWHU�IOLJKW��VWDQGV�RXW�DV�
WKH�PDMRU�IDFWRU�WR�UHGXFH�QRLVH�OHYHOV��

Keywords��$FRXVWLFDO�PHDVXUHPHQWV��$LUFUDIW�QRLVH�

1 Introduction 
2YHU�WKH�ODVW�IHZ�GHFDGHV�WKHUH�KDV�EHHQ�D�JOREDO�LQFUHDVH�LQ�
DLU�WUDIILF�DQG�$UODQGD�LV�QR�H[FHSWLRQ�WR�WKH�WUHQG��UDWKHU�WKH�
RSSRVLWH�� ZLWK� IDU�UHDFKLQJ� SODQV� WR� H[SDQG� DQG� EXLOG�
DGGLWLRQDO�UXQZD\V�WR�DFFRPPRGDWH�WKH�LQFUHDVH�LQ�DLU�WUDIILF��
7KLV�QHZ�VLWXDWLRQ�XUJHV�WKH�LPSRUWDQFH�RI�LQYHVWLJDWLQJ�DQG�
HYDOXDWLQJ� WKH�QRLVH� LVVXHV� VXUURXQGLQJ�$UODQGD� LQ�RUGHU� WR�
PDLQWDLQ�D�VRXQG�UHODWLRQVKLS�ZLWK�LWV�QHDUE\�UHVLGHQWV���

$Q�HSLGHPLRORJLFDO�VXUYH\�RI������UHVLGHQWV�DURXQG�$UODQGD�
FDUULHG� RXW� E\�.7+� ��0:/� ���������� LQ� WKH� (8� SURMHFW�
&260$�>�@�SURYLGHV�WKDW�WKRVH�ZKR�OLYH�QHDU�WKH�DSSURDFK�
URXWHV� DUH� PRUH� GLVWXUEHG� WKDQ� WKRVH� ZKR� OLYH� QHDU� WKH�
GHSDUWXUH�URXWHV��2I�LQWHUHVW�LV�WKHUHIRU�WR�SHUIRUP�ORQJ�WHUP�
PHDVXUHPHQWV�DURXQG�$UODQGD�WR�LQYHVWLJDWH�KRZ�WKH�VRXQG�
VRXUFHV�YDU\�GXULQJ�WKH�DSSURDFK�DQG�LI�WKLV�FDQ�EH�D�EDVLV�IRU�
VRXQG�RSWLPL]HG�DSSURDFK�SURFHGXUHV"��

$LUFUDIW� QRLVH� DUH� JHQHUDWHG� E\� ERWK� WKH� HQJLQHV� DQG� WKH�
DLUFUDIW�ERG\��7KH�DSSUR[LPDWH�UHODWLRQVKLS�EHWZHHQ�HQJLQH�
DQG�DLUIUDPH�QRLVH�DW�ODQGLQJ�LV�DERXW��������ZLWK�D�VOLJKW�
RYHUZHLJKW� IRU� VRXQG�JHQHUDWHG�E\� WKH�DLUFUDIW�ERG\�ZKLFK�
ZLOO�EH�HYHQ�PRUH�DFFHQWXDWHG�ZLWK�WKH�RQJRLQJ�GHYHORSPHQW�
RI� PRUH� TXLHW� HQJLQHV�� 7KLV� PHDQV� WKDW� QRLVH� IURP� RWKHU�
FRPSRQHQWV� RI� WKH� DLUFUDIW� KDV� LQFUHDVHG� LQ� LPSRUWDQFH� DW�
ODQGLQJ� >�@�� ,W� LV� WKHUHIRUH�FRQVLGHUHG�D�SULRULW\� WR�PHDVXUH�

VRXQG� IRU� GLIIHUHQW� ODQGLQJ� SURFHGXUHV� DQG� PHWHRURORJLFDO�
FRQGLWLRQV� WR� DQDO\]H� LI� WKHUH� DUH� GLIIHUHQFHV� LQ� QRLVH�
GLVWULEXWLRQV�UHODWHG�WR�IOLJKW�RSHUDWLRQDO�YDULDEOHV���

'RVH�UHVSRQVH� UHODWLRQVKLSV� EHWZHHQ� QRLVH� OHYHO� DQG�
SHUFHLYHG�DQQR\DQFH�IRU�QHDUE\�UHVLGHQWV�DUH�ZHOO�HVWDEOLVKHG�
>�@��EXW�EHKLQG�WKHVH�FRQQHFWLRQV�LW�DSSHDUV�WR�EH�D�VLJQLILFDQW�
YDULDWLRQ� LQ� DQQR\DQFH� DW� WKH� VDPH� QRLVH� OHYHO�� 7KXV��
DQQR\DQFH� IURP� DLUFUDIW� FDQQRW� RQO\� EH� H[SODLQHG� E\� WKH�
QRLVH� OHYHOV� WKH� UHVLGHQWV� H[SHULHQFH�� 7KH� FRQQHFWLRQ�
EHWZHHQ� VRXQG� DQG� QRLVH� KDYH� WR� EH� H[SODLQHG� E\� PRUH�
YDULDEOHV� DQG� WKH� VRXQG� TXDOLW\� LV� SUREDEO\� SDUW� RI� WKH�
H[SODQDWLRQ��7KXV�� WKHUH� LV� D� QHHG� WR� HYDOXDWH� QRW� RQO\� WKH�
VRXQG� OHYHO� IURP� GLIIHUHQW� IOLJKW� RSHUDWLRQV�� EXW� DOVR� KRZ�
RWKHU�VRXQG�DVSHFWV�L�H��WKH�VRXQG�TXDOLW\�LV�DIIHFWHG��

&RQVLGHULQJ� WKH� DERYH� DVSHFWV� RI� DLUFUDIW� QRLVH� DQG� LWV�
FRPSRQHQWV��VRXQG�PHDVXUHPHQWV�DUH�RI�FHQWUDO�LPSRUWDQFH�
IRU� REWDLQLQJ� D� GHWDLOHG� YLHZ� RI� WKH� QRLVH� VLWXDWLRQ� DURXQG�
$UODQGD� DSSURDFK� URXWHV�� ,Q� RUGHU� IRU� WKLV� DQDO\VLV� WR� EH�
SRVVLEOH�� FRRUGLQDWHG�PHDVXUHPHQWV� DUH� QHHGHG� IRU� VHYHUDO�
SRVLWLRQV�DQG�SUHIHUDEO\�RYHU�D�ORQJ�SHULRG�RI�WLPH�WR�HQVXUH�
D�VROLG�VWDWLVWLFDO�EDVLV��0HDVXUHPHQWV�RI�WKLV�NLQG�JHQHUDOO\�
LQYROYH� KLJK� FRVWV� GXH� WR� H[SHQVLYH�PHDVXULQJ� HTXLSPHQW��
+RZHYHU�� WKH� GHYHORSPHQW� RI� Single Board Computers�
�6%&��WRJHWKHU�ZLWK�FKHDS�86%�LQWHUIDFH�PLFURSKRQHV�KDYH�
HQDEOHG� WKH� FRPSRVLWLRQ� RI� PHDVXUHPHQW� HTXLSPHQW� WR� D�
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FRQVLGHUDEOH�UHGXFHG�FRVW��,Q�WKLV�SURMHFW��ZKLFK�LV�SDUW�RI�WKH�
Centre for Sustainable Aviation at KTH� �&6$��� ILYH�
DXWRQRPRXV�PHDVXUHPHQW�VWDWLRQV�KDYH�EHHQ�EXLOW�WR�IRUP�D�
QHWZRUN� RI� PHDVXUHPHQW� VWDWLRQV�� � 7KH� QHWZRUN� FRYHUV� DQ�
DUHD�HTXDO�WR�D�FLUFOH�RI���NP�UDGLXV�DQG�LV�GHSOR\HG�WR�FRYHU�
SDUW�RI�WKH�DSSURDFK�WR�UXQZD\����WR�FDSWXUH�WLPH�DQG�VSDWLDO�
YDULDWLRQV� LQ� WKH� VRXQG� ILHOG�� 7RJHWKHU�ZLWK�PHWHRURORJLFDO�
GDWD� DQG� 6HFRQGDU\� 6XUYHLOODQFH� 5DGDU� �665�� WKH�
PHDVXUHPHQWV� DUH� DQDO\]HG� WR� LQYHVWLJDWH� KRZ� VRXQG� ILHOG�
YDULDWLRQV�DUH�UHODWHG�WR�WKH�IOLJKW�RSHUDWLRQDO�SURFHGXUHV. 

2 Method 
7R� HQDEOH� WKH� DQDO\VLV�� WKUHH� VHWV� RI� GDWD� LV� QHHGHG�� WKH�
$LUFUDIW�WUDMHFWRU\��WKH�FXUUHQW�PHWHRURORJLFDO�FRQGLWLRQ�DQG�
WKH� QRLVH� OHYHO� RQ� JURXQG�� +RZ� WKHVH� DUH� JDWKHUHG� LV�
GHVFULEHG�EHORZ��

2.1 Aircraft trajectory  

7KH� DLUFUDIW� WUDMHFWRU\� LV� GRZQORDGHG� live� IURP� WKH� RQOLQH�
IOLJKW� VXUYHLOODQFH� VLWH� DW�2SHQ6N\�1HWZRUN� >�@�� 7KH�PDLQ�
WHFKQRORJLHV�EHKLQG�WKH�2SHQ6N\�1HWZRUN�DUH�WKH�Automatic 
Dependent Surveillance-Broadcast� �$'6�%�� DQG� 0RGH� 6�
ZKLFK�LV�D�PRGHUQ�PHWKRG�IRU�665��:LWK�WKLV�WHFKQRORJ\�WKH�
DLUFUDIW�GHWHUPLQHV�LWV�SRVLWLRQ�YLD�*36�DQG�WKHQ�SHULRGLFDOO\�
EURDGFDVWV� LW� WRJHWKHU� ZLWK� RWKHU� DLUFUDIW� LQIRUPDWLRQ�� 7KH�
PDLQ� GLIIHUHQFH� WR� ROGHU� V\VWHPV� RI� 665� LV� WKDW� QR�
LQWHUURJDWLRQ� VLJQDO� LV� QHHGHG� DQG� WKDW� WKH� LQIRUPDWLRQ� LV�
EURDGFDVW� RYHU� WKH� ����� 0+]� UDGLR� IUHTXHQF\� FKDQQHO��
PDNLQJ� LW� SXEOLFO\� DFFHVVLEOH�� 7KH� 2SHQ6N\� 1HWZRUN�
FRPSLOHV�$'6�%�GDWD�LQWR�D�VHW�RI�YDULDEOHV�ZKLFK�LV�XSGDWHG�
LQ�DSSUR[LPDWH�UHDO�WLPH�HYHU\���VHFRQGV��7KH�PRVW�LPSRUWDQW�
RI�WKHVH�YDULDEOHV�LV�GDWD�IRU�SRVLWLRQ��DOWLWXGH��VSHHG�DQG�WKH�
,&$2��� DGGUHVV�� ZKLFK� HQDEOHV� WKH� LGHQWLILFDWLRQ� RI� WKH�
DLUFUDIW��:KLOH�WKH�FRPSOHWH�WUDMHFWRU\�DQG�PRYHPHQW�RI�WKH�
DLUFUDIW� LV� JLYHQ� E\� WKH� $%6�%� GDWD� WKHUH� DUH� QR� GLUHFWO\�
DYDLODEOH� YDULDEOHV� WKDW� JLYH� LQIRUPDWLRQ� DERXW� WKH� IOLJKW�
FRQILJXUDWLRQ�L�H��WKUXVW�DQG�IODS�VHWWLQJV��H[WHQVLRQ�RI�ODQGLQJ�
JHDU�� ZHLJKW� RI� DLUFUDIW� HWF�� 7R� GLUHFWO\� FROOHFW� VXFK� GDWD�
DFFHVV�WR�WKH�)OLJKW�'DWD�5HFRUGHU��)'5��ZRXOG�EH�QHHGHG��
7KHUH� DUH� KRZHYHU� PHWKRGV� WR� HVWLPDWH� VRPH� RI� WKHVH�
SDUDPHWHUV� IURP� WKH� $'6�%� GDWD�� IRU� H[DPSOH� WKH� WKUXVW�
VHWWLQJ��WKRXJK�WKLV�SURFHGXUH�LV�QRW�FRYHUHG�LQ�WKLV�SDSHU��

2.2 Meteorological data 

7KH�PHWHRURORJLFDO�GDWD�XVHG�LQ�WKLV�SURMHFW�LV�SURYLGHG�IURP�
WKH� QXPHULFDO� IRUHFDVWLQJ� PRGHO� $520(� >�@�� 7KH� PRGHO�
GHVFULEHV�ZHDWKHU�GHYHORSPHQWV�LQ�WLPH�DQG�VSDFH��LQ�D�JULG�
RI� ���� [� ���� NP� VTXDUHV� ZKHUH� WKH� DWPRVSKHUH� KDV� EHHQ�
GLYLGHG�LQWR����OHYHOV�LQ�WKH�YHUWLFDO�GLUHFWLRQ��7KH�IRUHFDVW�LV�
EDVHG�RQ�ZKDW�WKH�ZHDWKHU�ORRNV�OLNH�DW�D�FHUWDLQ�WLPH��WKH�VR�
FDOOHG� LQLWLDO� VWDWH��(YHU\� WKLUG�KRXU� WKH� IRUHFDVW� LV�XSGDWHG�
ZLWK�DQ�DQDO\VLV�RI�WKH�FXUUHQW�ZHDWKHU�VLWXDWLRQ��,Q�WKLV�ZD\��
WKH�IRUHFDVW�LV�PRGLILHG�WR�EHWWHU�PDWFK�FXUUHQW�REVHUYDWLRQV��
7KH� PRGHO� KDV� EHHQ� GHYHORSHG� ZLWKLQ� DQ� LQWHUQDWLRQDO�
FROODERUDWLRQ� LQYROYLQJ� D� ODUJH� QXPEHU� RI� (XURSHDQ�
FRXQWULHV��7KH�$520(�DQDO\VLV� LV�SHUIRUPHG�RYHU�DQ�DUHD�
WKDW�FRYHUV�6FDQGLQDYLD��WKH�QRUWKHUQ�SDUW�RI�WKH�FRQWLQHQW�DQG�
WKH�%DOWLF�6WDWHV���

2.3.1 Acoustic measurement stations 

$FRXVWLF�PHDVXUHPHQWV� RI� DLUFUDIW� SDVV�E\¶V� DUH� ZDUUDQWHG�
IRU� DQ� H[WHQGHG� SHULRG� RI� WLPH�� SUHIHUDEO\� FRYHULQJ� WKH�
VHDVRQDO�FKDQJHV�RI�WKH�\HDU�DQG�ERWK�GD\�DQG�QLJKW��7R�PHHW�
WKLV�GHPDQG��VHYHUDO�DXWRQRPRXV�PHDVXUHPHQW�VWDWLRQV�KDV�
EHHQ�EXLOW��VHH�ILJ����

�

Figure 1: Photo of the acoustic measurement station. 
Depicted is the solar cell and the microphone with fitted 

windscreen 

�7KH�FRUH�RI� WKH�VWDWLRQ� LV�D�6%&�WKDW�SURFHVVHV��VWRUHV�DQG�
XSORDGV� PHDVXUHPHQW� GDWD�� &RQQHFWHG� WR� WKH� FRPSXWHU��
WKURXJK� D� VRXQG� FDUG�� LV� D� PLFURSKRQH� RI� W\SH� HOHFWUHW�
FRQGHQVHU� �WKH�SHUIRUPDQFH�RI� WKH�PLFURSKRQH� LV�GHVFULEHG�
LQ� VHFWLRQ� ������ EHORZ��� 7KH� PLFURSKRQH� RXWSXW� VLJQDO� LV�
VDPSOHG� DW� ��N+]��ZLWK� D� ELW�GHSWK�RI���� DQG� WKH� VLJQDO� LV�
ILOWHUHG� WKURXJK� ����RFWDYH� SDVVEDQGV�� FRYHULQJ� FHQWHU�
IUHTXHQFLHV� IURP� ��+]� WR� ��N+]�� 7KH� VORSH� DQG�
FKDUDFWHULVWLFV� RI� WKH� EDQG�SDVV� ILOWHUV� PHHWV� ,(&� ��������
VWDQGDUGV� IRU� FODVV��� DFRXVWLFDO� PHDVXUHPHQW� HTXLSPHQW��
)URP�WKH�RXWSXW�RI�HDFK�����RFWDYH�EDQG��$�ZHLJKWHG�VRXQG�
SUHVVXUH� OHYHOV� DUH� FDOFXODWHG� DQG�XSGDWHG� DW� �+]� LQWHUYDOV�
HTXLYDOHQW� WR� WKH� WLPH�ZHLJKWLQJ� ³)DVW´�� ,Q� DGGLWLRQ� WR� WKH�
����RFWDYH�EDQG�VRXQG�SUHVVXUH�OHYHOV��DXGLR�UHFRUGLQJV�DUH�
DOVR�SHUIRUPHG�WR�HQDEOH�QDUURZEDQG�DQDO\VLV�DQG�SOD\EDFN�
RI� VLQJOH� DLUFUDIW� SDVV�E\�� 7KH� PHDVXUHPHQW� VWDWLRQ� LV�
SRZHUHG� E\� D� VRODU� SDQHO� DQG� WKURXJK� *60�FRQQHFWLYLW\�
PHDVXUHPHQW�GDWD�LV�XSORDGHG�WR�D�FHQWUDO�VHUYHU�IRU�IXUWKHU�
FRPSLODWLRQ�DQG�DQDO\VLV���

2.3.2 Microphone 

7KH�PLFURSKRQH�XVHG�LQ�WKH�PHDVXUHPHQW�VWDWLRQ�LV�D���PP�
HOHFWUHW�FRQGHQVHU�PLFURSKRQH��,Q�WKLV�SDUWLFXODU�PLFURSKRQH�
WKH�SUHDPSOLILHU��VRXQGFDUG�DQG�PLFURSKRQH�FDSVXOH�LV�EXLOW�
LQWR�RQH�XQLW�ZKLFK�FRQQHFWV�GLUHFWO\�WR�WKH�FRPSXWHU�YLD�D�
86%�FDEOH�� (OHFWUHW�FRQGHQVHU�PLFURSKRQHV� DUH� NQRZQ� IRU�
WKHLU�UREXVWQHVV��OLQHDU�UHVSRQVH�DQG�FKHDS�SURGXFWLRQ�FRVWV��
7KH�QRLVH�IORRU�RI�WKH�PLFURSKRQH�DQG�VRXQGFDUG�LV�HVWLPDWHG�
WR�EH�EHORZ����G%�$��DQG�WKH�G\QDPLF�UDQJH�LV�DERXW����G%��
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Figure 2: Polar plot of the microphones directivity for the 
1/3-octave bands and center frequencies 1, 2, 4, 8, 12.5 and 
16kHz 

,Q�ILJ�����WKH�GLUHFWLYLW\�RI�WKH�PLFURSKRQH�LQ�WKH�����RFWDYH�
EDQGV� DQG� FHQWHU� IUHTXHQFLHV���� ��� ��� ��� ����� DQG���N+]� LV�
VKRZQ��,W�FDQ�EH�VHHQ�WKDW�WKH�UHVSRQVH�GRHV�QRW�GHYLDWH�PRUH�
WKDQ���G%�IRU�DQ\�DQJOH�FRPSDUHG� WR� WKH�RQ�D[LV� UHVSRQVH��
7KH�GLUHFWLYLW\�SDWWHUQ�RI�WKH�PLFURSKRQH�WKHUHIRUH�PHHWV�WKH�
UHTXLUHPHQWV� DFFRUGLQJ� WR� WKH� ,(&� �������� VWDQGDUG� IRU�
HOHFWUR� DFRXVWLF� VRXQG� OHYHO� PHWHUV�� � :KHQ� DFRXVWLF�
PHDVXUHPHQWV� DUH� PDGH� RYHU� ORQJ� SHULRGV� RI� WLPH� LW� LV�
LPSRUWDQW� WKDW� WKH� SHUIRUPDQFH� RI� WKH�PLFURSKRQH� UHPDLQV�
VWDEOH�DQG�WKDW�GRHV�QRW�GULIW�LQ�VHQVLWLYLW\��

Figure 3: Change in frequency response of the microphone 
after 9 months of use in the field. 

)LJXUH� ��� VKRZ� WKH� FKDQJH� LQ� IUHTXHQF\� UHVSRQVH� IRU� D�
PLFURSKRQH� XVHG� LQ� WKH� ILHOG� IRU� DSSUR[LPDWHO\� �� PRQWKV��
'XULQJ� WKLV� SHULRG�� WKH� ZHDWKHU� FKDQJHG� IURP� ZLQWHU� WR�
VXPPHU�� FDXVLQJ� WKH� PLFURSKRQH� WR� EH� H[SRVHG� WR� KLJK�
WHPSHUDWXUHV�DQG�VXE�]HUR�GHJUHHV��+RZHYHU��DV�FDQ�EH�VHHQ�
LQ� ILJXUH� �� WKH� UHVSRQVH� RI� WKH� PLFURSKRQH� UHPDLQHG�
HVVHQWLDOO\� XQFKDQJHG� LQGLFDWLQJ� WKDW� PHDVXUHPHQWV� WDNHQ�
RYHU�ORQJ�SHULRGV�SURGXFH�UHOLDEOH�UHVXOWV��7R�PLWLJDWH�ZLQG�
LQGXFHG�QRLVH�WKH�PLFURSKRQH�LV�HTXLSSHG�ZLWK�D�ZLQGVFUHHQ��
VHH�ILJ�����7KH�ZLQGVFUHHQ��ZKLFK�LV�PDGH�RI�D�IRDP�FRUH�ZLWK�
D� IXU� FRYHU�� DOVR� KDV� D� IXQFWLRQ� DV� SURWHFWLRQ� IRU� UDLQ� DQG�

PRLVWXUH�� :KHQ� ILWWLQJ� WKH� ZLQGVFUHHQ� WR� WKH� PLFURSKRQH�
KLJKHU� IUHTXHQFLHV� EHFRPH� DWWHQXDWHG�� +RZHYHU�� WKH�
FKDUDFWHULVWLFV�RI�DLUFUDIW�QRLVH�LV�RQO\�UHOHYDQW�XS�WR���N+]��
GXH�WR�WKH�DLU�DEVRUSWLRQ�RI�WKH�UHODWLYHO\�ODUJH�PHDVXUHPHQW�
GLVWDQFHV�� $ERYH� �� N+]� WKH� VRXQG� DEVRUSWLRQ� RI� WKH�
ZLQGVFUHHQ�LV�LQVLJQLILFDQW��5DLQ�DQG�VQRZ�DFFXPXODWLQJ�RQ�
WKH�ZLQGVFUHHQ�ZLOO�OLNHO\�FKDQJH�WKH�DFRXVWLF�SURSHUWLHV�DQG�
FKDQJH� WKH� PLFURSKRQH
V� IUHTXHQF\� UHVSRQVH�� $V� ZHDWKHU�
GDWD� LV� DYDLODEOH�� LW� LV� KRZHYHU� SRVVLEOH� WR� LQYHVWLJDWH�
VWDWLVWLFDOO\� KRZ� WKH� DPRXQW� RI� SUHFLSLWDWLRQ� DIIHFWV� WKH�
PHDVXUHPHQW� GDWD� DQG� WKHQ� SRVVLEO\� RPLW� PHDVXUHPHQWV�
PDGH�XQGHU�XQIDYRUDEOH�ZHDWKHU�FRQGLWLRQV��

6HYHUDO�SURSHUWLHV�RI�WKH�PHDVXUHPHQW�HTXLSPHQW�PHHW� ,(&�
�������� FODVV��� VWDQGDUG�� WKRXJK� WKH� FRPSOHWH� FKDLQ� RI�
FRPSRQHQWV� VKRXOG� QRW� EH� FRQVLGHUHG� D� FODVV��� SURGXFW��
+RZHYHU�� WKH� DXWKRUV� FRQVLGHU� WKH� HTXLSPHQW� WR� IXOILOO� WKH�
SXUSRVH�RI�VXUYH\�PHDVXUHPHQWV�DQG� WR�EH�DGHTXDWH�IRU�WKH�
WDVN�RI�QRLVH�OHYHOV�FRPSDULVRQV�IRU�GLIIHUHQW�IOLJKWV������

2.3.3 Measurement arrangement

Figure 4: Positions of the measurement stations. The red 
circle has a radius of 2 km. The white line shows the 
approach path to runway 26R. 

$W� DQ� LQLWLDO� SKDVH� RI� WKH� PHDVXUHPHQW� FDPSDLJQ� ��
PHDVXUHPHQW� VWDWLRQV� ZKHUH� SODFHG� EHQHDWK� WKH� ILQDO�
DSSURDFK�SDWK�WR�UXQZD\���5�WR�FRYHU�WKH�VRXQG�SURSDJDWLRQ�
LQ�ODWHUDO�DQG�ORQJLWXGLQDO�GLUHFWLRQV��VHH�ILJ�����7KH�PRVW�HDVW�
ERXQG�VWDWLRQ��LV�SRVLWLRQHG�EHQHDWK�WKH�Final Approach Point�
�)$3���ZKHUH�HYHU\�DLUFUDIW�DSSURDFKLQJ�UXQZD\����5�KDYH�
WR�SDVV�WR�HQWHU�WKH���GHJUHH�JOLGH�SDWK�GRZQ�WR�WKH�UXQZD\��
7KH�FHQWHU�DQG�ZHVW�VWDWLRQ�DUH�SRVLWLRQHG�IXUWKHU�GRZQ�WKH�
JOLGH�SDWK�DQG�VSDFHG���NP�DSDUW��7KH�QRUWK�DQG�VRXWK�VWDWLRQ�
DUH�SRVLWLRQHG�SHUSHQGLFXODU�WR�WKH�JOLGH�SDWK�DQG���NP�RXW�
IURP� WKH� FHQWHU� VWDWLRQ�� 7KH� VSDFLQJ� DQG� ORFDWLRQ� RI� WKH�
PHDVXUHPHQW�VWDWLRQV�ZDV�FKRVHQ�EHFDXVH�LW�LV�DW�WKLV�GLVWDQFH�
DQG�DOWLWXGH�WKH�SLORWV�XVXDOO\�GHSOR\�ODQGLQJ�JHDU�DQG�IODSV��
ZKLFK� ERWK� DUH� WZR�PDMRU� VRXUFHV� RI� DLU� IUDPH� QRLVH�� 7KH�
PLFURSKRQHV�RQ�WKH�PHDVXUHPHQW�VWDWLRQV�DUH�SRVLWLRQHG�����
PHWHUV�DERYH�JURXQG��

3 Results and Discussion 
,Q� WKH� IROORZLQJ� VHFWLRQ� D� VQDS�VKRW� RI� QRLVH�PHDVXUHPHQW�
GDWD�ZLOO� EH� SUHVHQWHG� WKDW� KLJKOLJKW� KRZ�GLIIHUHQW� SDVV�E\�
QRLVH�OHYHOV�FDQ�EH�JHQHUDWHG�E\�WKH�VDPH�LQGLYLGXDO�DLUFUDIW�
DQG� IRU� D� VHHPLQJO\� VLPLODU� DSSURDFK� URXWH�� 7KH�
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PHDVXUHPHQWV� ZKHUH� PDGH� IRU� DSSURDFKLQJ� DLUFUDIWV� WR�
UXQZD\���5�DW�$UODQGD�DLUSRUW�GXULQJ�WKH�SHULRG�0D\�WR�-XQH�
�����DQG� DUH�SUHVHQWHG� LQ�SDLUV�ZKHUH� HDFK�SDLU� VKRZ� WZR�
SDVV�E\� HYHQWV� RI� WKH� VDPH� DLUFUDIW�� 7KH� HYHQWV� RI� WKH�
LQGLYLGXDO� DLUFUDIW� RFFXUUHG� GXULQJ� WKH� VDPH� GD\� DQG�
VRPHWLPHV�VHSDUDWHG�RQO\�E\�D�IHZ�KRXUV��,Q�ILJXUHV�������LQ�
DGGLWLRQ� WR� QRLVH� OHYHOV� UHFRUGHG� E\� WKH� ILYH� PHDVXUHPHQW�
VWDWLRQV�� $'%�6� GDWD� IRU� WKH� JHRJUDSKLFDO�DOWLWXGH� DQG�
YHORFLW\�RI�WKH�DLUFUDIW�LV�DOVR�VKRZQ��7KH�DOWLWXGH�LV�JLYHQ�LQ�
PHWHUV�ZKLOH�WKH�YHORFLW\�LV�JLYHQ�DV�meters per second��P�V���
�3HUKDSV�DQ�XQRUWKRGR[�TXDQWLW\�LQ�WKH�FRQWH[W�RI�DLUSODQHV��
EXW�LW�IDFLOLWDWHG�WKH�QXPEHULQJ�SURSHUWLHV�RI�WKH�ILJXUH�D[LV��
��P�V� ������������NQRWV���$OO�WKUHH�DLUFUDIWV�EHORQJ�WR�WKH�
6$6�IOHHW�DQG�DUH�RI�WKH�W\SH��%RHLQJ������$LUEXV�$����DQG�
$������

3.1 Airbus A320 

�

Figure 1: First pass-by noise of the Airbus A320 at 15:49 
flying over the measurement area. The blur thin right-most 
line shows the LAF measured at the FAP-station. The red line 
is the Center-station and the green line is the West-station. 
Blue thick-dotted line shows the airplanes velocity in m/s 
while the black thick-dotted line shows the altitude in meters.   

�)LJXUH���VKRZ�QRLVH�OHYHO�RI�WKH�ILUVW�SDVV�E\�RI�WKH�$LUEXV�
$����RFFXUULQJ�DW��������7KH�ZLQG�FRQGLWLRQV�DW�WKLV�WLPH�RI�
WKH�GD\�ZDV���P�V��KHDGLQJ�����GHJUHHV��:H�FDQ�FOHDUO\�VHH�
WKH�QRLVH�OHYHO�EXLOG�XS�DQG�WKH�IROORZLQJ�OHYHO�GHFUHDVH�DV�
WKH� DLUFUDIW� SDVV� RYHU� WKH� PHDVXUHPHQW� SRVLWLRQV�� FUHDWLQJ�
FKDUDFWHULVWLF�QRLVH�FRQWRXUV�UHVHPEOLQJ�WKRVH�RI�VPDOO�KLOOV��
7KH� PRVW� SURQRXQFHG� FRQWRXUV� DUH� RI� FRXUVH� VHHQ� IRU� WKH�
VWDWLRQV� GLUHFWO\� XQGHU� WKH� IOLJKW� SDWK�� ZHUH� WKH� GLVWDQFH��
VRXUFH�UHFHLYHU� LV� WKH� VPDOOHVW�� L�H�� DW� WKH� )$3��&HQWHU� DQG�
:HVW� VWDWLRQ�� )RU� WKLV� SDUWLFXODU� SDVV�E\�� WKH� QRLVH� OHYHOV�
UHDFK�DERXW����G%�$���ZKLFK�ZRXOG�VRUW� LQWR� WKH�FDWHJRU\��
³KLJK�QRLVH�OHYHO�SDVV�E\´��2QH�FRXOG�H[SHFW�WKDW� WKH�QRLVH�
OHYHO�RQ�JURXQG�ZRXOG�LQFUHDVH�DV�WKH�DLUFUDIW�GURSV�LQ�DOWLWXGH�
DQG�WKH�VRXUFH�UHFHLYHU�GLVWDQFH�VKULQNV��LQ�WKLV�FDVH�E\�RYHU�
����PHWHUV�IURP�WKH�)$3�WR�WKH�:HVW�VWDWLRQ��+RZHYHU��QR�
VXFK� HIIHFW� FDQ� EH� REVHUYHG� DV� WKH� FRQWRXUV� IRU� DOO� WKUHH�
VWDWLRQV� KDYH� D� VLPLODU� VKDSH�� 7KH� HIIHFW� RI� QRLVH�SRZHU�
GLVWDQFH� LV� DQ\KRZ� ZHOO� REVHUYHG� IRU� WKH� ODWHUDO� VWDWLRQV�
ZKHUH�WKH�QRLVH�OHYHO�RQO\�UHDFKHV�D�PD[LPXP�RI�DERXW����
G%�RU�ORZHU�� �7KH�EOXH�WKLFN�GRWWHG�OLQH�VKRZV�WKH�YHORFLW\�
DQG�ZH�FDQ�VHH�WKDW�LW�LV�VWHDG\�GHFUHDVLQJ�IURP�����P�V�LQ�

WKH�VWDUW�RI�WKH�SDVV�E\�WR�EHORZ����P�V�LQ�WKH�ILQDO�VWUHWFK��
ZLWK�DQ�DOPRVW�FRQVWDQW�GHDFFHOHUDWLRQ��)URP�WKH�FROOHFWLRQ�
RI�SDVV�E\�PHDVXUHPHQWV�WKLV�NLQG�RI�³KLJK�QRLVH�OHYHO�SDVV�
E\´�ZDV�UDWKHU�FRPPRQ�IRU�WKH�$LUEXV�$�����

�

Figure 2: Second pass-by noise of the Airbus A320 at 19:29 
flying over the measurement area. The blur thin right-most 
line shows the LAF measured at the FAP-station. The green 
line is the Center-station and the yellow line is the West-
station. Blue thick-dotted line shows the airplanes velocity in 
m/s while the black thick-dotted line shows the altitude in 
meters.   

)LJXUH���VKRZV�WKH�VHFRQG�SDVV�E\�RI�WKH�$����DW�������ODWHU�
WKH� VDPH� GD\�� 7KH� ZLQG� ZDV� �� P�V� EXW� WKH� GLUHFWLRQ� KDG�
VOLJKWO\� FKDQJHG� WR� ���� GHJUHHV� KHDGLQJ�� 7KH� QRLVH� OHYHOV�
JHQHUDWHG�E\�WKLV�SDVV�E\�LV�OHVV�FRPPRQ�DQG�ZRXOG�VRUW�LQWR�
WKH� FDWHJRU\�� ³ORZ� QRLVH� OHYHO� SDVV�E\´�� &RPSDUHG� WR� WKH�
SUHYLRXV�UHVXOW��WKHUH�DUH�VRPH�PDMRU�GLIIHUHQFHV��7KH�QRLVH�
OHYHOV�DUH�DERXW����G%�ORZHU��ZKLFK�LV�D�QRWDEOH�GLIIHUHQFH�
FRQVLGHULQJ�WKDW�LW�WDNHV�DQ�HLJKW�WLPHV�PRUH�SRZHUIXO�QRLVH�
VRXUFH� WR� JHQHUDWH� DQ� LQFUHDVH� RI� �� G%�� 7KH� RWKHU� PDMRU�
GLIIHUHQFH�LV�WKH�UHGXFHG�YHORFLW\�IRU�ZLWK�ZKLFK�WKH�DLUFUDIW�
WUDYHOV�� 7KH� YHORFLW\� LV� DOVR� PRUH� FRQVWDQW�� VXJJHVWLQJ� D�
VPRRWKHU� DSSURDFK� ZLWK� OHVV� GHDFFHOHUDWLQJ�� 7KH� LQLWLDO�
YHORFLW\�LV�DERXW����P�V�ZKLFK�TXLFNO\�GURSV�WR����P�V��EHIRUH�
WKH� DLUFUDIW� UHDFKHV� WKH� )$3�� 7KH� YHORFLW\� WKHQ� GHFUHDVHV�
VORZO\�WR����P�V�DQG�LV�DOPRVW�FRQVWDQW�IRU�WKH�UHPLQGHU�RI�
WKH�SDVV�E\���&RPSDUHG�WR�WKH�HDUOLHU�SDVV�E\�WKH�YHORFLW\�LV�
UHGXFHG�E\�RYHU�RQH�WKLUG�IRU�PDMRU�SDUWV�RI�WKH�JOLGH�SDWK��
7KH�GLIIHUHQFH�LQ�QRLVH�OHYHOV�DQG�YHORFLW\�SURILOHV�RI�WKHVH�
WZR� IOLJKWV�� ZKLFK� ZHUH� SHUIRUPHG� E\� WKH� VDPH� DLUFUDIW��
VWURQJO\�VXJJHVW�WKH�REYLRXV�FRUUHODWLRQ�EHWZHHQ�YHORFLW\�DQG�
JHQHUDWHG�QRLVH�OHYHO����

�

3.2 Boeing 737 
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Figure 3: First pass-by noise of the Boeing 737at 05:23 flying 
over the measurement area. The blur thin right-most line 
shows the LAF measured at the FAP-station. The red line is 
the Center-station and the green line is the West-station. Blue 
thick-dotted line shows the airplanes velocity in m/s while the 
black thick-dotted line shows the altitude in meters.   

�

Figure 4: Second pass-by noise of the Boeing 737 at 16:37 
flying over the measurement area. The blur thin right-most 
line shows the LAF measured at the FAP-station. The red line 
is the Center-station and the green line is the West-station. 
Blue thick-dotted line shows the airplanes velocity in m/s 
while the black thick-dotted line shows the altitude in meters.   

)LJXUH� �� DQG� �� VKRZ� D� VLPLODU� UHVXOW� IRU� RQH� %RHLQJ� �����
WKRXJK�QRW�DV�GUDVWLF�DV� IRU� WKH�$�����7KHVH� WZR�SDVV�E\¶V�
RFFXUUHG�DW�������DQG��������7KH�ZLQG�WKLV�GD\�ZDV���P�V�LQ�
WKH� PRUQLQJ� ZLWK� GLUHFWLRQ� ���� GHJUHHV� DQG� �� P�V� LQ� WKH�
HYHQLQJ�ZLWK� GLUHFWLRQ� ���� GHJUHHV�� )RU� WKHVH� WZR� SDVV�E\�
PHDVXUHPHQWV�WKH�QRLVH�OHYHO�GLIIHUHQFH�LV�DERXW���G%��7KH�
YHORFLW\�GLIIHUHQFH�LV�DOVR�OHVV�EXW�WKH�DFFHOHUDWLRQ�IRU�WKH�ORZ�
DQG�KLJK�QRLVH�OHYHO�SDVV�E\¶V�LV�VLPLODU�WR�SUHYLRXV�UHVXOWV��
1RWH�WKDW�:HVW�QRLVH�FRQWRXU��WKH�ULJKW�PRVW�FXUYH��LQ�ILJ���
��� LV� KLJKHU� WKDQ� WKH� RWKHU� FRQWRXUV�� VKRZLQJ� WKH� HIIHFW� RI�
QRLVH�SRZHU�GLVWDQFH���

3.3 Airbus A321 

�

Figure 5: First pass-by noise of the Airbus A321 at 16:07 
flying over the measurement area. The blur thin right-most 
line shows the LAF measured at the FAP-station. The green 
line is the West-station and blue thick-dotted line shows the 
airplanes velocity in m/s while the black thick-dotted line 
shows the altitude in meters.   

�

Figure 6:  Second pass-by noise of the Airbus A321 at 19:55 
flying over the measurement area. The blur thin right-most 
line shows the LAF measured at the FAP-station. The yellow 
line is the West-station and blue thick-dotted line shows the 
airplanes velocity in m/s while the black thick-dotted line 
shows the altitude in meters.   

)LJXUH���DQG����VKRZ�D�SDLU�RI�DGGLWLRQDO�PHDVXUHPHQWV��WKLV�
WLPH�IRU�RQH�$LUEXV�$����SDVVLQJ�RYHU�WKH�PHDVXUHPHQW�DUHD�
DW�������DQG��������7KH�ZLQG�FRQGLWLRQ�IRU�WKH�HDUOLHU�IOLJKW�
ZDV���P�V�ZLWK�GLUHFWLRQ�����GHJUHHV�DQG���P�V�IRU�WKH�ODWHU�
IOLJKW�ZLWK�GLUHFWLRQ�����GHJUHHV��'XULQJ�WKLV�GD\�WKH�&HQWHU�
VWDWLRQ�ZDV�RXW�RI�RUGHU� OHDYLQJ�PHDVXUHPHQWV�RQO\� IRU� WKH�
)$3�DQG�:HVW�VWDWLRQ��&RPSDULQJ�WKH�WZR�PHDVXUHPHQWV�LQ�
ILJ�� ����� ZH� FDQ� VHH� WKDW� LW� LV� DERXW� D� �� G%� QRLVH� OHYHO�
GLIIHUHQFH�EHWZHHQ�WKH�IOLJKWV�DQG�WKDW�LW�LV�WKH�ODWHU�IOLJKW�WKDW�
JHQHUDWHV� WKH� KLJKHVW� QRLVH� OHYHO�� 7KH� GLIIHUHQFH� LV�PRVWO\�
SURQRXQFHG�LQ�WKH�QRLVH�FRQWRXU�RI�WKH�)$3�VWDWLRQ��$�UHDVRQ�
IRU�WKH�KLJKHU�QRLVH�OHYHO�DW�WKH�:HVW�VWDWLRQ�FRXOG�EH�WKDW�WKH�
ODQGLQJ�JHDU�RU�IODSV�DUH�GHSOR\HG��$'%�6�GDWD�GRHV�QRW�JLYH�
DQ\� SDUDPHWHUV� IRU� IODSV� RU� ODQGLQJ� JHDU� GHSOR\PHQW��
+RZHYHU��DQ�LQGLFDWLRQ�RI�DOWHUQDWLRQV�LQ�IOLJKW�FRQILJXUDWLRQ�
FRXOG� SHUKDSV� EH� VHHQ� LQ� WKH� IOLJKWV� YHORFLW\� DV� VXGGHQ�
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FKDQJHV��0D\EH� WKLV� LV�ZKDW� LV� VHHQ� LQ� ILJ�� �� DW� ��������"�
+RZHYHU��WR�YHULI\�VXFK�D�VWDWHPHQW�$'%�6�GDWD�ZRXOG�KDYH�
WR� EH� UXQ� DJDLQVW� )'5�GDWD� RU� RWKHU� UHFRUGV� RI� IOLJKW�
SDUDPHWHUV��VXFK�DV�YLVXDO�REVHUYDWLRQV��

3.4 Further work 

7KH�DERYH�VQDS�VKRWV�LQ�ILJ�������DUH�WDNHQ�IURP�D�EDWFK�RI�
PHDVXUHPHQWV�FRQWDLQLQJ�DERXW�����SDVVDJHV�RI�WKH�$�����F��
��� RI� WKH� %RHLQJ� ���� DQG� ��� IRU� WKH� $����� 1R� VWDWLVWLFDO�
FDOFXODWLRQV� KDYH� EHHQ� SHUIRUPHG� RQ� WKH� PDWHULDO� DQG� WKH�
HVWLPDWHV� DUH� WR� EH� FRQVLGHUHG� DV� URXJK�� 7KH� FRQWLQXHG�
PHDVXUHPHQW�DQDO\VLV�ZLOO�FRQWDLQ�D�VWDWLVWLFDO�DQDO\VLV� WKDW�
DOVR�LQFOXGH�D�JUHDWHU�QXPEHU�RI�DLUFUDIW�SDVV�E\¶V��,W�LV�WKXV�
QHFHVVDU\� WR� FRQVLGHU� WKH� DERYH� UHVXOW� RQO\� DV� SUHOLPLQDU\�
REVHUYDWLRQV��7R�PLQLPL]H� WKH�QXPEHU�RI�HUURU� VRXUFHV� WKH�
FRPSDULVRQ� RI� SDVV�E\� QRLVH� OHYHOV� KDYH� EHHQ� UHVWULFWHG� WR�
IOLJKWV� RI� WKH� VDPH� LQGLYLGXDO� DLUFUDIW� DQG� WR� IOLJKWV� WKDW�
RFFXUUHG�LQ�FORVH�SUR[LPLW\��7KHUH�DUH�KRZHYHU��D�QXPEHU�RI�
SDUDPHWHUV�WKDW�FDQ�KDYH�FKDQJHG�GXULQJ�WKH�WLPH�RI�WKH�WZR�
SDVVE\¶V��2QH�IDFWRU�IRU�LQVWDQFH��LV�WKH�SDVVHQJHU�ORDG�ZKLFK�
JUHDWO\�ZRXOG�LQIOXHQFH�WKH�WKUXVW�VHWWLQJV�DQG�GLUHFWO\�DOWHU�
WKH� VWUHQJWK� RI� WKH� QRLVH� VRXUFH�� 1RQH� WKH� OHVV�� WKH� ODUJH�
GLIIHUHQFHV� LQ� JHQHUDWHG� QRLVH� OHYHOV� GRHV� UDLVH� VRPH�
TXHVWLRQV�� ,V� LW� WKH� DLUIUDPH� RU� HQJLQH� WKDW� GRPLQDWHV� WKH�
QRLVH"�+RZ�GRHV� WKH� GXUDWLRQ� RI� WKH� SDVV�E\� LQIOXHQFH� WKH�
QRLVH�SHUFHSWLRQ��LV�LW�EHWWHU�WR�KDYH�D�VORZ�DQG�TXLHW�SDVV�E\�
WKDQ� D� IDVW� DQG� ORXG"� 7KHVH� DUH� TXHVWLRQV� WKDW� KDYH� WR� EH�
DQVZHUHG� LQ� WKH� FRQWLQXHG� ZRUN� RI� WKLV� SURMHFW� LQ�
LQYHVWLJDWLQJ�WKH�SRVVLELOLWLHV�RI�RSWLPL]LQJ�IOLJKW�SURFHGXUHV�
IRU�D�TXLHWHU�DSSURDFK�

Conclusion 
$�V\VWHP�RI�DFRXVWLF�PHDVXUHPHQW�VWDWLRQV�KDV�EHHQ�EXLOW�DQG�
GHSOR\HG�LQ�WKH�ILHOG�HDVW�RI�UXQZD\���5�DW�$UODQGD�DLUSRUW�WR�
LQYHVWLJDWH� KRZ� GLIIHUHQW� DLUFUDIW� RSHUDWLRQDO� SURFHGXUHV�
LPSDFW� WKH� QRLVH� GLVWULEXWLRQ� RQ� JURXQG�� 7RJHWKHU� ZLWK�
PHDVXUHPHQWV�RI�WKH�VLQJOH�DLUFUDIW�SDVV�E\�QRLVH�DW�JURXQG�
OHYHO�$'%�6�GDWD�RI�WKH�IOLJKWV�WUDMHFWRU\�KDYH�EHHQ�UHFRUGHG�
IRU� D� SURORQJHG� SHULRG� RI� WLPH�� 7KLV� SDSHU� SUHVHQWV�
PHDVXUHPHQWV� WKDW� FRPSDUH� WKH� QRLVH� OHYHO� RQ� JURXQG�
JHQHUDWHG� E\� WKH� VDPH� LQGLYLGXDO� DLUFUDIW� DW� GLIIHUHQW�
RFFDVLRQV�GXULQJ�WKH�VDPH�GD\��IRU�VLPLODU�IOLJKW�WUDMHFWRULHV�
DQG�PHWHRURORJLFDO�FRQGLWLRQV��7KH�GLIIHUHQFHV�LQ�JHQHUDWHG�
QRLVH� OHYHOV�ZDV� IRXQG� WR�EH� DV� ODUJH�DV����G%��$� UHGXFHG�
YHORFLW\�IRU�WKH�OHVV�QRLV\�IOLJKW��LQGLFDWH�WKDW�WKLV�LV�WKH�PDLQ�
IDFWRU�WKDW�JRYHUQ�QRLVH�JHQHUDWLRQ��9HORFLW\�GLIIHUHQFHV�ZHUH�
DV�ODUJH�DV����NQRWV��$OWKRXJK��WKH�UHVXOW�RI�WKLV�SDSHU�LV�RQO\�
SUHOLPLQDU\� DQG� D� ILUVW� VWHS� LQ� WKH� DQDO\VLV� RI� WKH� QRLVH�
VLWXDWLRQ�� WKH� ODUJH� GLVFUHSDQFLHV� LQ� QRLVH� HPLVVLRQ� VKRZV�
SRVVLELOLWLHV�WR�RSWLPL]H�IRU�D�TXLHWHU�DSSURDFK�SURFHGXUH��
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Abstract

The tactical systems and operational environment of modern fighter aircraft are becoming
increasingly complex. Creating a realistic and relevant environment for pilot training using
only live aircraft is difficult, impractical and highly expensive. The Live, Virtual and Con-
structive (LVC) simulation paradigm aims to address this challenge. LVC simulation means
linking real aircraft, ground-based systems and soldiers (Live), manned simulators (Virtual)
and computer controlled synthetic entities (Constructive). Constructive simulation enables
realization of complex scenarios with a large number of autonomous friendly, hostile and
neutral entities, which interact with each other as well as manned simulators and real sys-
tems. This reduces the need for personnel to act as role-players through operation of e.g. live
or virtual aircraft, thus lowering the cost of training. Constructive simulation also makes it
possible to improve the availability of training by embedding simulation capabilities in live
aircraft, making it possible to train anywhere, anytime. In this paper we discuss how machine
learning techniques can be used to automate the process of constructing advanced, adaptive
behavior models for constructive simulations, to improve the autonomy of future training
systems. We conduct a number of initial experiments, and show that reinforcement learning,
in particular multi-agent and multi-objective deep reinforcement learning, allows synthetic
pilots to learn to cooperate and prioritize among conflicting objectives in air combat scen-
arios. Though the results are promising, we conclude that further algorithm development is
necessary to fully master the complex domain of air combat simulation.

Keywords: Pilot Training, Embedded Training, LVC Simulation, Artificial Intelligence,
Autonomy, Sub-system and System Technology, Aircraft and Spacecraft System Analysis

1 Introduction

The tactical systems and operational environment of modern
fighter aircraft are becoming increasingly complex. As a con-
sequence, conducting training using only live, manned plat-
forms is becoming increasingly difficult. Live training is re-
lated to high costs, and air space regulations as well safety
restrictions place limitations on the type of training scenarios
that can be realized. The logistics related to live training may
also lead to poor availability of training. As the possibilities to
do live training decrease, simulation-based training becomes
more and more important.

In an ongoing project within the Swedish National Aero-
nautical Research Program 7 (NFFP7), we are studying how
the next-generation pilot training systems should be designed
to meet future training needs. In our research we are in-
vestigating how machine learning techniques can be used
to construct advanced behavior models for synthetic, intel-
ligent agents. The goal is to develop efficient methods to
generate a wide range of intelligent, adaptive computer con-

trolled allies and adversaries that can create realistic situ-
ations adapted for training of fighter pilots. We have iden-
tified two subfields of particular interest: Multi-Agent Rein-
forcement Learning (MARL) and Multi-Objective Reinforce-
ment Learning (MORL) [1, 2]. MARL allows agents to learn
how to achieve their goals in mixed cooperative and compet-
itive multi-agent scenarios, such as an air combat scenario,
while MORL allows agents to learn how to prioritize among
multiple conflicting objectives, e.g. tactical mission goals, re-
source consumption and safety.

In this paper we discuss how these techniques can help ad-
dress the challenges related to constructing high quality train-
ing simulations. We first give an overview of simulation-
based training, and highlight aspects that motivate our work.
We then present a proposed architecture for an intelligent,
synthetic trainer, and machine learning techniques that could
be used to implement it. Finally, we evaluate the approach
in a number of experiments, with promising results, and give
directions for future work.
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2 Simulation-Based Training

Simulation-based training is an efficient way of training oper-
ators in complex, high-risk tasks. Scenarios with great variety
can be realized at a low cost, without risk of injury. In our
work, we model a typical training process for a simulation-
based training system as illustrated in fig. 1. First, simulation
contents are created to meet identified training needs. In the
domain of air combat this could include vehicle models, be-
havior models for the synthetic operators of these vehicles,
and definitions of the scenarios that they operate in. Then,
in a training session, a briefing is conducted to present and
discuss training objectives and scenario contents, followed by
the actual execution of the scenario. Afterwards, trainee per-
formance is evaluated in a debriefing. Over time, training
needs are updated based on the learning progress of trainees,
as well as input from the organization that they belong, e.g.
due to changes in operational missions.

Content Creation

Training Session

Briefing Execution Debriefing

External Input Feedback

Figure 1: Training process.

User roles associated with the training process are illustrated
in fig. 2. The Training Audience are those that we want to
train, in the case of air combat training fighter pilots. The
training environment is provided by a set of Training Pro-
viders. The Instructor is responsible for the pedagogical con-
tents of a training session, and is supported by role-players
and operators to provide it. Role-players participate in the
training scenario, but they themselves do not receive training.
Operators work behind the scenes of the training scenario, e.g.
controlling simulation software, such as manual control of
Computer Generated Forces (CGF), to make sure that the sim-
ulated scenario progresses in the right direction. In practice,
one single person could act in several roles. For instance, due
to limited resources, one person could act as instructor role-
player and operator. This typically results in a high workload,
and the desired training scenarios may not be achievable. It is
desirable to reduce the need for training providers, to improve
training efficiency as well as effectiveness.

Training Audience Instructor Role-Players

Training Providers

Operator

Simulator Users

_ __ _ _ _ _ _

Figure 2: Users of simulation-based training systems.

2.1 Live, Virtual and Constructive Simulation

Computer simulations can be used to augment training in live
systems. One approach is to replace some of the live train-
ing with training in simulators, e.g. using ground-based flight
simulators instead of training in live aircraft. Another ap-
proach is to embed simulation capabilities in live systems,
e.g. capabilities for generation of synthetic opponents in a
fighter aircraft. It has been estimated that embedded train-
ing can improve training effectiveness of live training by 30%
at the same cost [3]. In the Live, Virtual and Constructive
simulation paradigm, the goal is to take things one step fur-
ther, by seamlessly integrating live systems, manned simulat-
ors and computerized simulations in a distributed simulation.
The three categories of simulations are defined as [4]:

• Live: Simulations involving real people operating real
systems

• Virtual: Simulations involving real people operating
simulated systems

• Constructive: Simulations involving simulated people
operating simulated systems (possibly stimulated by real
people)

In the domain of air combat simulation the goal is to integ-
rate real aircraft, ground-based systems and soldiers (Live),
manned simulators (Virtual) and computer controlled entit-
ies (Constructive). Such a simulation platform is valuable for
training [5,6]. An example of an LVC simulation network for
air combat training is illustrated in fig. 3.

Live Blue Team

Ground
Station

Virtual Red A/C-Sim Virtual Blue A/C-Sim

Constructive Simulations

Simulation Network

Gateway

Datalink &
Voice COM

Synthetic Red Aircraft

Synthetic 
Blue Aircraft

Figure 3: An LVC distributed simulation.

Constructive simulation enables realization of complex scen-
arios with a large number of autonomous friendly, hostile
and neutral entities, which interact with each other as well as
manned simulators and real systems. However, building real-
istic behavior models for CGF is a significant challenge [7–9],
and consequently support from scenario operators, and pos-
sibly human role-players, is still required in many training
scenarios. With improved behavior models, training systems
with a higher level of autonomy could be built, and adapt-
ive training (AT) with contents tailored to the current learning
needs of individual trainees could be provided [10].
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3 An Intelligent, Synthetic Trainer

To make pilot training more efficient and effective, we would
like to increase the autonomy of air combat training sys-
tems, and minimize the dependence on human training pro-
viders. For this purpose, we propose to construct an intel-
ligent, synthetic trainer, which can learn to understand the
learning needs of trainees, and then act accordingly to provide
the best possible training, as well as support for evaluation
of trainees. The synthetic trainer should be able to represent
allies as well as adversaries in a training scenario. We are
investigating how machine learning could be used to create
such an agent. A proposed architecture is shown in fig. 4.

Synthetic Trainer

Reward 
System

Decision System

Environment Action

Observation

Reward

Preferences

World Model

User Needs

Perception

Scenario 
Adaption

Recording Profiling External Input

DB

Figure 4: Architecture of a Synthetic Trainer.

The agent interacts with an environment, populated by human
trainees as well as other, synthetic agents, who participate in
an air combat training scenario. Users’ training needs must be
considered by a synthetic agent when acting in this scenario,
and thus affect the goals of the agent, as well as preferences
regarding how the agent should try to achieve those goals.
In current training systems user needs are typically handled
manually by an instructor, e.g. when constructing simulation
contents or conducting training sessions, but we would like to
automate this process, by using machine learning to model the
training needs, progress and proficiency of the trainee. These
models could be constructed between training sessions, based
on recordings, or online during the execution of a training ses-
sions, based on the observations of the agent. They can then
be used to automatically adapt the contents and characteristics
of the training scenario.

The agent’s observations of the world are used as input to a
world model, which will create the higher level perception of
the agent. Such models can be used to predict the winner of a
game given a certain state, as well as the skills, beliefs, long
term goals and immediate actions of agents [11–17]. Parts
of the model could be constructed by hand, based on do-
main knowledge, but we are primarily investigating learning
approaches, such as Supervised Deep Learning or Unsuper-
vised Learning [18, 19]. Since data from real or simulated air
battles, with aircraft operated by human pilots, are not readily
available, the intention is to use synthetic data for training of
machine learning models.

The decision system has capabilities for learning policies suit-
able for training of trainees. These policies should consider
the goals of the agent in the simulated air combat scenario, as

well as the learning objectives of the trainees. As mentioned,
limited data is available from human pilots. Instead we have
identified reinforcement learning as a promising technique for
implementing this system, since it allows an agent to learn
based on interaction with a simulation. Feedback regarding
the agent’s learning progress is then provided by a reward
system. Reinforcement learning is discussed further in the
following sections.

3.1 Reinforcement Learning

Reinforcement learning is a machine learning paradigm,
which aims to allow synthetic agents to learn how to achieve
their goals by interacting with their environment [20]. In
recent years the technique has had great success in training
agents to solve games, such as Go and StarCraft [11, 12, 21–
23], as well as complex control tasks [24–26].

Reinforcement learning problems are modelled as Markov
Decision Processes (MDP). An MDP is a tuple (S,A,T,R,g),
specifying:

• S: The finite set of states of the process

• A: The finite set of actions of the process

• T : The transition dynamics of the process

• R: The reward function of the process

• g: The discount factor indicating the importance of im-
mediate and future rewards respectively

EnvironmentAgent
at

st , rt st+1 , rt+1

Figure 5: Markov Decision Process.

As illustrated in in fig. 5, in each time step the agent selects
an action, observes the resulting new state of the environment,
and receives a reward. The objective of the agent is to max-
imize its future expected return:

Vp(s) = E[Rt |s0 = s] = E[
•

Â
t=0

g t rt |s0 = s] (1)

The state value function Vp(s) specifies the value of being in
state s and then following policy p . Similarly, the value of
being in state s and taking action a, and then following policy
p is given by the state-action value function:

Qp(s,a) = E[
•

Â
t=0

g t rt |s0 = s,a0 = a] (2)

:͘ <ćůůƐƚƌƂŵ�Ğƚ�Ăů͘ DƵůƚŝͲĂŐĞŶƚ�ĚĞĞƉ�ƌĞŝŶĨŽƌĐĞŵĞŶƚ�ůĞĂƌŶŝŶŐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϭϭ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϭϬϯ



One popular algorithm for reinforcement learning is Q-
learning [27], which seeks to estimate the state-action value
function Q(s,a). This algorithm was extended to handle com-
plex, continuous state spaces in the Deep Q-Networks al-
gorithm [28], which uses deep neural networks to represent
the agent’s policy.

3.2 Multi-Agent Reinforcement Learning

In most air combat scenarios, pilots do not act on their own,
but instead must cooperate with allies to achieve their goals,
while competing with enemies. To train teams of agents,
multi-agent reinforcement learning can be used. The single
agent MDP can be extended to include multiple agents in so
called Stochastic Games (SG), where multiple agents interact
with the environment, and the environment state as well as
the rewards of individual agents are determined by the joint
actions of all agents [1]. Stochastic games can be charac-
terized as fully cooperative when all agents have the same
goal, and fully competitive when agents have opposite goals.
Stochastic games that are neither fully cooperative nor fully
competitive are called mixed games. A special case of co-
operative stochastic games is the Decentralized Partially Ob-
servable Markov Decision Process (Dec-POMDP) [29,30]. A
Dec-POMDP is a tuple (S,{Ai},T,R,{Wi},O,g), specifying:

• S: The finite set of states of the process

• Ai: The finite set of actions of agent i

• T : The transition dynamics of the process

• R: The reward function of the process

• Wi: The finite set of observations of agent i

• O: The finite set of conditional observation probabilities

• g: The discount factor indicating the importance of im-
mediate and future rewards respectively

Environment

Agent
1

a1,t

o1,t , rt o1,t+1 , rt+1

Agent
N

aN,t

oN,t , rt oN,t+1 , rt+1

…

Figure 6: Decentralized Partially Observable Markov De-
cision Process.

Agents in the Dec-POMD, illustrated in fig. 6, can only ob-
serve parts of the environment state, since e.g. internal states
of other agents may be hidden. In an air combat scenario ob-
servability could be affected by e.g. performance of sensors

and data links, which could also be affected by electronic war-
fare. In the illustrated Dec-POMDP, agents must try to co-
ordinate their actions to maximize a shared reward. In other
settings agents could have individual rewards, e.g. due to dif-
ferent priorities among members in a team, or due to a com-
petitive scenario.

Multi-agent learning presents many challenges, such as co-
ordination among agents and multi-agent credit assignment
(i.e. determining a single agent’s contribution to the success
of a team of agents). As several agents learn concurrently, the
environment may also become non-stationary from a single
agent’s point of view. The Multi-Agent Deep Deterministic
Policy Gradient algorithm (MADDPG) [31] uses a central-
ized Q function to guide updates of decentralized policies.
The algorithm supports continuous action spaces and mixed
cooperative-competitive scenarios, and is thus suitable for ap-
plications in the air combat domain.

Multi-agent reinforcement learning can also be used as a
framework for creating hierarchical policies for single entit-
ies in a simulation [32, 33], by placing agents in a hierarchy
where higher-level agents try to reach abstract goals by issu-
ing commands to lower level agents, with increasingly react-
ive behavior.

3.3 Multi-Objective Reinforcement Learning

Multi-objective reinforcement learning can be used to learn
policies for problems where multiple, possible conflicting ob-
jectives must be considered [2]. Typical air combat scenarios
fit this description, since they require that the participating pi-
lots prioritize among objectives such as targets to attack, as-
sets to protect, safety and resource consumption. In training
scenarios, synthetic agents could also consider the learning
objective of trainees, e.g. by adapting their behavior to fit the
proficiency of the trainee. In multi-objective reinforcement
learning the single-objective MDP is extended to a Multi-
Objective Markov Decision Process (MOMDP). An MOMDP
provides a vector-valued reward function, with each element
representing the reward for one of the objectives. The user
utililty of the vector-valued return of an MOMDP is given by
using a scalarization function, which converts the vector to a
scalar. One option is to use the weighted sum of all values:

V p
w (s) = f (Vp(s),w) =

n

Â
n=1

vp
i (s)wi (3)

One approach for solving an MOMDP is to use scalariza-
tion directly on the vector-valued reward signal, to convert
the MOMDP to an MDP for a set of preferences, and then
use single-objective methods to find a set of policies [34, 35].
Then, at execution time, the user can select a suitable policy.
By using a stochastic mixture of policies over time for epis-
odic tasks, i.e. selecting one of several policies by random be-
fore the start of an episode, further parts of the solution space
can be covered [36]. In our previous work, we proposed an
approach for training a single, tunable neural network policy
to prioritize among a set of objectives at execution time, by
conditioning the network on user preferences [37].
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4 Experiments

To evaluate the potential of machine learning, in particular
multi-agent reinforcement learning and multi-objective rein-
forcement learning, as a tool for building CGF behavior mod-
els, we conduct a number of experiments. As simulation plat-
form we use the tactical environment simulation software that
is part of the Saab Gripen Flight Training Simulators. All
simulation results are averaged over five runs with different
random seeds.

4.1 Coordination of a Tactical Air Unit

We first study how multi-agent reinforcement learning can be
used to coordinate the actions of agents that are members of
the same Tactical Air Unit (TAU). For this purpose, we use
the MADDPG algorithm. We also use environments that are
similar to those used in the original paper [31], but imple-
mented in our high-fidelity simulation engine. The increased
complexity of the state space, as well as the increased number
of time steps per simulated episode, add additional difficulty.
We investigate how the algorithm performs in this setting, for
different types of action spaces. The policy is represented
by a multilayer perceptron (MLP), with 2 hidden layers, each
with 64 neurons and the ReLU activation function. We use a
learning rate of a = 10�2, a discount factor of g = 0.95, and
train using the Adam optimizer.

4.1.1 Coordinated Defense

In this scenario there are three high-value assets that should
be protected by three learning agents. The assets are attacked
by three enemy agents, which are controlled by handcrafted
behavior models, implemented with Behavior Trees [38]. If a
defending agent comes within 5 km of an attacking agent, the
attacker will retreat to its home base, and then attack again.
To protect all three high-value assets, the learning agents must
learn to split up and escort one enemy each from the protec-
ted area. The defending agents are initialized with random
positions and headings, while the attacking agents are initial-
ized at random positions along their planned attack routes.
The spawn area of blue aircraft and attack directions of red
aircraft are shown in fig. 7.

The observation space of each agent is the relative position
of all other agents, in a body-fixed coordinate system, for the
last 4 time steps in the episode. We study three types of ac-
tion spaces. The first two are continuous action spaces, which
allow an agent to fly forward, or turn left or right with a load
factor of 2-4 g. One of these action spaces also allows an
agent to set its internal state as a three element, real-valued
and normalized vector, which is then distributed to the other
agents in the team in each time step. Previous work has shown
that this type of mechanism can allow agents to develop a lan-
guage for coordination of their actions [31]. The third action
space is a hierarchical approach, with discrete actions that let
the agent select a target and assign it as goal for a lower level
controller. For the first two types of action spaces, the agent
is executed at 1 s intervals, with episodes lasting for 600 time
steps, while for the third type it selects actions at 10 s inter-
vals, with episodes lasting for 60 time steps. To promote co-

Figure 7: Rectangular spawn area of blue aircraft, and red
arrows indicating attack directions of red aircraft towards
high-value assets in green.

operation, the learning agents receive a shared reward defined
as:

rt =�
3

Â
i=1

min(kpai � pd1k,kpai � pd2k,kpai � pd3k) (4)

where pai refers to the position of attacker i and pdk refers to
the position of defender k.

The training progress for the low-level action spaces over 90k
episodes is presented in fig. 8, and the training progress for
the high-level action space over 30k episodes is presented in
fig. 9. Agents that are hard-coded to always attack the same
enemy are used as baselines, and their scores averaged over
1000 simulated episodes are also presented in the figures. The
hard-coded baseline is strong, but not optimal, since it does
not consider the initial positions of agents. To perform com-
paratively well, the learning agents must learn to coordinate
their actions. Two of the agent types can coordinate based on
only observations, while one of the agent types has the benefit
of an explicit communication mechanism, provided that it can
learn a protocol for coordination.

We can see that the low-level, silent controller makes fast ini-
tial improvement, but then reaches a plateau. This is because
the agents must first learn to move as a team towards the pro-
tected area, before being able to learn the benefits and means
of cooperation. The learning progress during the second stage
of learning is quite slow, and varies among different runs, as
can be seen by the increase in variance. The high-level con-
troller, on the other hand, quickly converges to policies that
perform close to the baseline. The high-level action space
automatically moves the agents towards the protected area, so
that agents can start learning cooperation strategies from the
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Figure 8: Mean and standard deviation for the training pro-
gress of coordinated defense with a low-level action space,
for silent and communicating agents.

Figure 9: Mean and standard deviation for the training pro-
gress of coordinated defense with a high-level action space.

start. The low-level, communicating controller displays faster
improvement, and also finds a policy that generates slightly
more reward than the policy of silent agents. This indicates
that explicit communication mechanisms can be valuable for
efficient cooperation in air combat scenarios.

4.1.2 Coordinated Attack

In this scenario there are three targets that should be attacked
by three learning agents. To carry out the task efficiently, the
agents must learn to split up and attack one target each. The
agents are initialized with random positions and headings in
an area to the south, while the targets are initialized in random
positions in a larger area to the north. The spawn areas of
aircraft and targets are shown in fig. 10.

The observation space of each agent is the relative position of
all other agents, as well as the targets, in a body-fixed coordin-
ate system, for the last 4 time steps in the episode. We study
the same two types of action spaces used by silent agents in
4.1.1. For the low-level action space, episodes last for 500
time steps, while for the high-level action space, episodes last
for 50 time steps. To promote cooperation, the learning agents
receive a shared reward defined as:

Figure 10: Rectangular spawn areas of aircraft and targets
in blue and green respectively.

rt =�
3

Â
i=1

min(kpti � pa1k,kpti � pa2k,kpti � pa3k) (5)

where pti refers to the position of target i and pak refers to the
position of attacker k.

The agents are trained for 60k episodes. The training pro-
gress for the low-level action space is presented in fig. 11, and
the training progress for the high-level action space is presen-
ted in fig. 12. Agents that are hard-coded to always attack
the same target are used as baselines, and their scores aver-
aged over 1000 simulated episodes are also presented in the
figures. The hard-coded baseline is strong, but not optimal,
since it does not consider the initial positions of agents. To
perform comparatively well, the learning agents must learn to
coordinate their actions based on only observations.

Figure 11: Mean and standard deviation for the training pro-
gress of coordinated attack with a low-level action space.
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Figure 12: Mean and standard deviation for the training pro-
gress of coordinated attack with a high-level action space.

We can see that the low-level controller quickly converges
to a sub-optimal policy, and then does not improve during
the rest of training. Possibly further training episodes could
eventually lead to an improvement of the policy. The high-
level controller makes quite fast progress, but not as fast as
in the experiment presented in 4.1.1. The learning also seems
less stable. While some of the trained agents learn policies
as good as the baseline, others struggle a bit in some epis-
odes. This is possibly because in this scenario targets may
spawn quite close to each other, which makes it difficult for
the learning agents to cooperate based on observations alone.

To further study the performance of the low-level controller,
and its dependence on the starting positions of agents, we con-
duct an additional experiment, where the aircraft are spawned
in the green area in fig. 10. The training progress for this ex-
periment over 60k episodes, with episodes lasting 300 time
steps, is presented in fig. 13. We can see that the agent
performs better for this scenario, since aircraft start closer to
the targets, which simplifies the task of learning coordination
among agents.

Figure 13: Mean and standard deviation for the training pro-
gress of coordinated attack with a low-level action space,
when aircraft spawn close to the targets.

4.2 Risk Aware Attack

We now proceed to investigate how multi-objective reinforce-
ment learning can be used to allow agents to learn how to
prioritize among multiple conflicting objectives. We use two
approaches: The outer-loop approach, where the MOMDP is
converted to multiple single-objective MDPs, which are then
solved with single-objective methods to produce a set of fixed
policies [35], and our own approach using a single neural net-
work conditioned on the objective priorities [37], which pro-
duces a tunable policy. We then compare the performance of
the two approaches. In these experiments we use DQN as the
core learning algorithm, as in the referenced papers. As previ-
ously mentioned, we use a high-fidelity simulation engine for
the experiments, in contrast to the simple, low-dimensional
gridworld environments studied in previous work. The policy
is represented by an MLP, with 1 hidden layer with 64 neur-
ons and the ReLU activation function. We use a learning rate
of a = 10�4, a discount factor of g = 1.00, a replay-buffer
with 106 samples, and train using the Adam optimizer and
prioritized experience replay [39].

In the studied scenario, the synthetic pilot must reach a tar-
get location in an attack mission, while avoiding enemy air
defense systems. The agent must prioritize between time and
safety when selecting a route. For simplicity, we place one air
defense system between the agent’s start position and the tar-
get. The agent always starts in the same position, with initial
heading towards the target. The scenario is illustrated in fig.
16.

The observation space of the agent is the relative heading
and distance to the center of the threat area, and the relative
heading and distance to the target, for the last 8 time steps in
the episode. Since DQN does not handle continuous actions,
we must discretize the input to the controllers of the aircraft
model. Thus, we define the agent’s actions space as forward
motion or right or left turns with a load factor of 2-4 g in dis-
crete steps of 1 g. The agent selects actions at 1 s intervals.
Each training episode is a maximum of 400 time steps long.
The episode ends if the agent reaches the target. The reward
vector of the MOMDP is defined as:

rt = [rgoal(t),rtime(t),rad(t)] (6)

dg(t) = kpg(t)� pa(t)k (7)

dad(t) = kpad(t)� pa(t)k (8)

rgoal(t) = dg(t �1)�dg(t) (9)

rtime(t) =�0.5 (10)

rad(t) =

(
�
� 1

10 (Rad �dad(t))
�2 if dad(t) Rad ;

0 if dad(t)> Rad ;
(11)
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where rgoal(t) refers to the reward for the objective of mov-
ing towards the target, rtime(t) refers to the reward for the
objective of reaching the target fast, and rad(t) refers to the
reward for the objective of staying out of range of the air de-
fense system. pa(t), pg(t) and pad(t) are the positions of
the agent, goal and air defense system, dg(t) and dad(t) are
the distances from the agent to the goal and air defense sys-
tem, and Rad = 20 km is the range of the air defense sys-
tem. To scalarize the vector-valued reward of the MOMDP
we define the parameterized vector of priorities among ob-
jectives pq = [1,q ,q � 1], with q 2 [0,1]. We then calculate
a scalar reward as:

rt = rt ·p (12)

For the tunable agent we sample q from a uniform distribution
of [0.75,1.00] before each episode, and use it as input to the
agent. We train fixed policy agents for 10M time steps, while
tunable policy agents are trained for 30M time steps. The
training progress for fixed policy agents is presented in fig.
14, for q 2 {0.75,0.85,0.95}, and the training progress for
tunable agents is presented in fig. 15.

Figure 14: Training progress for a set of fixed policies with
different priorities among objectives.

We can see that training is somewhat unstable, with spikes
of high variance. The cause may be that small changes in
policy have great effect on the accumulated reward, or that
it is difficult for the agent to learn the characteristics of the
reward function. It is also possible that the low frequency of
the controller or the discretization of the action space has a
negative effect on performance.

Three routes learned for different priorities, corresponding to
high, medium and low risk exposure, are illustrated in fig. 16,
for fixed policies and a tunable policy. The displayed routes
are for single runs, not averaged over several runs or agents,
since agents may choose to go on either side of the center of
the threat area. The routes displayed for the tunable policy
are from one trained agent. We can see that the tunable policy
results in tighter routes around the center of the threat area,
compared to those generated by the set of fixed policies. Find-
ing an optimal route with the given reward system requires a

Figure 15: Training progress for single, tunable policy.

bit of tuning, and more exploration would have been required
to achieve improved performance.

Figure 16: Learned routes to the target area with high, me-
dium and low risk exposure, for fixed (f) and tunable (t)
policies.

The mean and standard deviation for the rewards accumulated
by fixed and tunable policies are presented in fig. 17. We
can see that the tunable policies produce competitive results
for q = 0.95 and q = 0.85, but perform worse for q = 0.75.
The poor result is caused by one of the five trained agents,
which fails to reach the goal for this configuration, which in
turn heavily affects its accumulated reward. This also leads to
high standard deviation for this case.

By extending multi-objective learning to more complex scen-
arios, with more objectives that must be prioritized, agents
with diverse characteristics can be constructed. This can
make training more interesting and stimulating, and by adjust-
ing agents’ objective preferences training contents can also be
adapted to the training needs of specific trainees.
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Figure 17: Mean and standard deviation for accumulated re-
wards for fixed and tunable policies.

5 Related Work

Over the years, there have been several attempts at using ma-
chine learning techniques for building behavior models for
computer generated forces. Some approaches that have been
studied are evolutionary algorithms [40–42], neural networks
[43–46] and dynamic scripting [47–49], a technique origin-
ally developed for computer games. Still, the studied tech-
niques have not been mature enough to include in commercial
CGF software [9].

With the renewed interest in machine learning, sparked by
e.g. AlphaGo [11,21], there have been approaches using deep
reinforcement learning [50–52]. However, we are not aware
of any work that studies the recent advancements in multi-
agent or multi-objective deep reinforcement learning in the
context of air combat simulation.

6 Conclusions

In this paper we discussed the future of air combat train-
ing, and suggested an approach for building an intelligent,
synthetic trainer for fighter pilots, using machine learning
techniques. We also presented results of initial experi-
ments, which indicate that state-of-the-art algorithms can al-
low agents to learn team coordination as well as prioritization
among conflicting objectives in simple air combat scenarios.
However, we also note some challenges posed by the com-
plexity of the air combat domain. Learning high-level tactical
behavior using a low-level action space may not be the best
approach. As the complexity of scenarios grows, it will be-
come more difficult for the agent to learn efficient policies. It
may get stuck in a local optimum, or perhaps not learn any
reasonable policy at all. We believe that a hierarchical ap-
proach to reinforcement learning, where the problem is de-
composed into a number of sub-tasks handled by a hierarchy
of agents, can help tackle this problem, as indicated by the
results in 4.1.1 and 4.1.2.

In future work we would like to continue to study more com-
plex scenarios, which more closely resemble those used in
operational training systems, to facilitate experiments with
manned simulators and studies of human-agent interaction.

We would then like to extend our study of multi-agent learn-
ing to include adversarial learning, where teams of agents
compete against each-other. We would also like to com-
bine multi-agent and multi-objective learning in an integrated
architecture, using a hierarchical approach to reinforcement
learning, in combination with learned models for predicting
other agents’ characteristics, goals and actions, to support de-
cision making. Finally, we would like to study intelligent ex-
ploration schemes and other ways to achieve sample efficient
learning in complex state and action spaces.
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Abstract

Modern aircraft can be seen as heterogeneous systems, containing multiple embedded sub-
systems which are in today’s simulations split into different domain-specific models based on
different modelling methods and tools.
This paper addresses typical workflow-driven model integration problems with respect to
model fidelity, accuracy in combination with the selected abstraction methods and the tar-
get system characteristics. A short overview of integration strategies with the help of co-
simulation frameworks including an analysis of the inherent problems that emerge because
of different domain-specific modelling methods is being given. It is shown that huge benefits
can be reached with the help of a smart system break-up.
In detail, the discrepancy between the cyber-physical system simulations and human-machine
interaction (HMI) models are being analysed. Therefore, a close look on typical shortcomings
of behavioural models are being discussed, too.
To enable an effort-less human-in-the-loop integration into a cyber-physical system simula-
tion, the usage of flight simulation software, offering real-time capability and a graphical user
interface is suggested. This approach is applied to overcome today’s complexity and short-
comings in human psychological models. An example implementation based on a commer-
cial flight simulator software (X-Plane) together with a high-performance system simulation
tool (Hopsan) via UDP communication is presented and analysed.

Keywords: flight simulator, model fidelity, co-simulation, mission simulation, workflow-
driven integration, human-machine interaction, behavioural model, psychological model

1 Introduction

The demand for more efficient airplane increases steadily and
as a result, the complexity of these airplane escalates as well.
System simulations are extensively used to design, handle and
maintain the understanding of such a complex product. It sup-
ports the designer on various tasks, to early detect possible
design errors, performing design optimizations and enables
for complex design analysis such as operational and main-
tenance concepts. First with excessive use of simulations a
holistic whole product life-cycle analysis becomes possible.

Aircraft include several on-board systems such as hydraulic,
pneumatic, mechanic or electric subsystems which operate in
unison to fulfil a mission. It is crucial that each subsystem
is performing optimal, and any possible flaws or malfunc-
tions can be recognized and resolved early in the design pro-
cess. Simulating these subsystems in a virtual test environ-
ment already during the system architecture work allows for
design modifications and improvements prior to any physical
testing. This enhances the design process by making it more
efficient by reducing early the design uncertainties, thus en-
hancing the level of credibility.

2 Multi-domain Co-Simulation Frameworks

2.1 Motivation

Nowadays whole life cycle-focused product development re-
quires a vast number of simulations to be performed at various
disciplines facilitating various modelling methods that differ
between the modelling task, the analysis task and the type of
analysis (see [1] for an overview of different level of interest
during product development work).

Any holistic model-based product development work has to
include multi-domain co-simulations addressing:

• detailed sub-system simulations to study certain domain-
specific system characteristics with respect to the overall
system architecture

• human-machine interaction (HMI): the human is part of
the control system or influences directly the mode of op-
eration or use of the product.

Furthermore, it is crucial to pay attention for easy model ex-
change or on-the-fly model replacements in order to enable:
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• rapidly model adaption for different analysis and
design studies

• model fidelity alteration (preferably step-less) that
fits to the available design information to enable a
task/workflow-driven design process

• model reuse with limited adaption effort to boost devel-
opment efficiency, preferable also involving black box
models from third party suppliers.

2.2 Co-simulation Strategies and the Problem of Com-

plexity

Recent research projects on simulation and modelling frame-
works do focus on the above mentioned topics flexibility, ad-
aptability and model re-usability such as the AGILE [2] or the
OM-simulator [3] projects. Also, commercial tool vendors
support various inter-disciplinary integration environments
(such as modeFRONTIER, LMS Amesim, RCE, TechnoSoft
AML, ANSYS) that allow a effort-less tool integration by
supporting communication protocols, workflow process con-
trol and optimization algorithms. These environments are of-
ten denoted as multi-disciplinary design optimization (MDO)
tools, partly enabling distributed software execution via the
internet [4].

On a multi-domain cyber-physical system – and especially on
a system of systems (SoS) – a large number of different mod-
elling methods are composed together depending on the ana-
lysis task, the required and reasonable model accuracy and
uncertainty, the available level of input information (grow-
ing over the project time), the system domains and so forth.
Thereby, cyber-physical simulation models make often use of
continuous time methods to model the physics, like MOD-
ELICA or different computational fluid dynamics (CFD) and
finite element method (FEM) solvers. For the the control and
information flow (the cyber part), discrete time simulation
methods might be preferred while the behavioural model may
be realized by agent-based methods (ABMs). Consequently,
in order to compose a complete cyber-physical co-simulation,
this requires to interconnected models from different domains
– typically with different time constants – such that they work
seamlessly together with acceptable performance and numer-
ical robustness.

A feasible solution, shown by Fritzson et al. [5], is to use
the transmission line method (TLM), a modelling approach
which decouples sub-models using physically motivated time
delays. This ensures numerical stability, and is especially
suitable for real-time simulations. TLM can also greatly re-
duce simulation time, as was shown by Braun et al. [6] and
Sjölund et al. [7]. With such strategies, making advantage of
the model method specific advantages and still at the same
time allowing the user to use the most suitable modelling
method for the problem at hand, significant improvements to
the design process, time and user-friendliness can be achieved
without the need to develop new modelling tools.

Connecting inherently different simulation tools is facilitated
by the functional mock-up interface (FMI), a tool independent
standard for co-simulation and exchange of dynamic models
supported by more than 100 simulation tools [8]. FMI can be

used in conjunction with the the upcoming companion stand-
ard distributed co-simulation protocol (DCP), which facilit-
ates communication and integration of models and real-time
systems [9]. The OMSimulator master simulation tool cur-
rently supports FMI and TLM using TCP/IP connection to
external tools. Possibilities of combining FMI with TLM was
investigated in [10].

2.3 Model Fidelity, Complexity and Characteristic

Both terms, model complexity and model/simulation fidel-
ity1 are vague and no cross-domain application-independent
valid standard has been establish so far (see e.g. definitions
by [12,13]) which to a large extend depends on the vast num-
ber (and weightings) of fidelity criteria [14–16]. Both, model
complexity (in terms of the size of the overall design space)
and model refinement can be expressed by the design inform-
ation entropy [17].

The concept of abstraction – thus the model method and mod-
elling fidelity – has to fit both the analysis needs and the sys-
tems characteristic. At a glance, any complex system model
can be split-up into an structural and an behavioural part [15].
More in detail, refined taxonomies of the system’s (or SoS’s)
characteristics like Gideons et al. [18] can be used. More in
detail, the systems characteristic can be defined by the tar-
get system’s properties. A selection of relevant properties to
describe the characteristic type of an system is given in fig. 1.

2.4 Model Type by System Properties

Most complex systems incorporate some kind of a behavi-
oural model part which can result in a stochastic behaviour.
This behaviour can be anything from an easy control system
(e.g. fuel tank filling/emptying sequence), a complex control
system (e.g. an autopilot or other driver assistance systems)
as well as any user-interactions on or within the system (such
as pilots, flight controller, etc.). On a higher level, these parts
of the system are often responsible for the way of operation
of a system including more complex tasks such as operational
strategies, tactics and doctrine. As a consequence, there is a
unique combination of the model fidelity for each system de-
pending on the system type (stated by the system properties
shown in fig. 1). Figure 2 shows this differences in the desired
degree of detail of the physical- and the behavioural model of
three different systems.

In reality however, the desired direction of refinement is not
reached as straight, smooth and continuous as indicated by the
arrows for the three systems. Model refinement occurs instead
in discrete steps, often within a single domain only by either
refining an existing model or replacing a modelling technique
with another abstraction method (and thereby most probably
also replacing a tool within the co-simulation framework by
another). A typical path of model refinement (of system b)
is indicated in fig. 2 by the black stars. Using a priori a high-
fidelity model techniques already from the beginning (in order

1Fidelity definition by [11]: "The degree to which a model or simulation
represents the state and behaviour of a real world object or the perception of
a real world object, feature, condition, or chosen standard in a measurable or
perceivable manner; a measure of the realism of a model or simulation."
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Figure 1: Radar plot of seven selected properties describing
the type/characteristic of an system .

to skip the later tool transition) is often not applicable due to
the absence of information to create the model and the usually
lower execution speed of higher-fidelity models.

Figure 2: The ways of desired and actual model refinements
within projects of different model type (characteristic).

2.5 HMI and the Need of a Real-time System

The above mentioned relationship of matching domain-
specific models within a co-simulation environment means
that each model domain has to be enhanced in fidelity thus
reaching a certain level of certainty (or better said, reducing
the level of uncertainty). The model fidelity of the physical
part is rather simple to address: the model has to be able
to capture the correct physics of the problem at hand. On
an aircraft example, this might be already true for an object-
oriented component-based (e.g. pumps, pipes, actuator, gen-
erator, etc.) approach. But what about the behavioural (con-
trol) model? The latter – often implemented in ABM – be-
comes already on moderate fidelities very complex, especially

if simulations also include the handling of abnormal situations
such as component failure simulations. Additionally with one
or several human-in-the-loop (HITL), the behavioural model
has to represent different control action levels ranging from
doctrine, strategy, tactic, operations down to the respective
control schemes on system element level.

3 Human-machine Interaction Modelling

Until today, the aspects of the human’s physiology as well as
psychology are only insufficient considered in modern sim-
ulation models. In addition, the human-machine interface of
modern system must not be the real interface of the target sys-
tem as indicated in fig. 3. Today’s technologies often do not
return the actual behaviour of a system back to the user but a
human adjusted virtual reality. While these systems, often de-
noted as assistant systems, improve in many cases safety and
comfort, it requires at the same time a good understanding
of how the operator perceive these inputs and react on them.
These is gaining on importance if modern assistant systems
are applied. For example, a decoupling of the input control
stick forces, as it is common in any control-by-wire setup on
modern aircraft could give the pilot a false understanding of
the actual aircraft state. On the opposite side, there is a ne-
cessity that the system is interpreting the actual user inputs
correctly under all circumstances.

3.1 Human Psychological Modelling

A common approach used to incorporate human physiolo-
gical and mental factors in simulations is by treating the hu-
man as a machine-like stimulus-response (transfer function)
system although this approach does not correspond to reality
at all [19]. People’s individual differences such as age, sex,
physical fitness, ability to take decisions, reaction time, capa-
city for remembering, motivation, social interactions and cre-
ativity to solve a problem, require a much more appropriate
representation of the human in simulation models.

To adequately forecast the effect of human performance in
a complete human-machine simulation model, dynamic and
integrated computational physiological and cognitive model-
ling, as depicted in fig. 3, is required. Even though this is the
right approach to tackle the problem, it remains challenging to
develop reliable models of physiological functions or cognit-
ive architectures [20, 21]. Problems such as validation, scal-
ing or model simplification must be solved first before these
methods can meet their full potential [22, 23].

3.2 The Need of Humans in System Simulation

Although complete human modelling is in many cases still
at a basic research level, this does not mean that the human-
machine interactions cannot be simulated in a sufficient man-
ner. An alternative solution is the traditional HITL approach
where actual humans interact in real-time with simulation
models. A major drawback of the HITL method is the need
for access to probands, which can be in particular difficult
when highly trained people are needed, such as pilots. An-
other drawback of HITL is the exact reproducibility of simu-
lations. While a physiological/cognitive model could provide
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Figure 3: Human integration into the cyber-physical system context.

the same output under equal boundary conditions, is this for a
HITL approach hardly to reach resulting in stochastic events.
Furthermore, applying HITL, simulation speed is limited to
real-time only, whereby this approach becomes inapplicable
for high-fidelity co-simulations, which run often on much
slower computational speed, low-fidelity simulations that run
multiple times faster than real-time and any kind of optim-
ization task that requires an enormous amount of simulation
runs.

Nevertheless, no matter which of the two previous mentioned
approaches is chosen, a realistic feedback from the human
(model) back to the machine model can only be provided if
the environment is realistic and rich in detail. A sufficient
representation of the system’s external and internal environ-
mental conditions should apart from visual and aural inform-
ation also include characteristic such as forces, thermal loads
or odours. This high environment fidelity is necessary since
the humans’ reaction to this inputs are deeply context spe-
cific [14]. Integrating a flight simulator in a dynamic human-
machine co-simulation can contribute to provide such a re-
quired environment.

4 Implementation Strategy & Realized Use

Case Example

The following example shows a test case implementation
aimed to assess a co-simulation setup of a flight simulator
environment including aircraft on-board systems simulation
to enable a HITL simulation and pave the way for a future
human-model extension. Since the project aims to illustrate
the possibilities of real-time co-simulation, the focus will be
on the co-simulation integration of the example models into

rather than on the on-board system simulation mod-
els themself.

4.1 Related Work

A research project at Nanchang University developed a flight
control model in for a helicopter implemented in

[24] including a detail description of the applied

communication protocol messages setup. The result was a
simple data collection and a verification process illustrating
the possibility of a real-time flight simulation including ex-
ternal tools. A somewhat similar project was published by
the Instituto Tecnológico de Aeronáutica (ITA) which aimed
to simulate a quadrocopter using and the
flight simulator [25]. Here the (hover) control
system of the quadrocopter was implemented in ,
while the vehicle’s physical properties were modelled within
the flight simulator environment. At Vives University Col-
lege the open source platform had been used in
a conceptual unmanned aerial vehicle (UAV) design project
aiming to execute electro-thermal analysis in Simulink by ap-
plying HITL simulations [26]. Also other publications (such
from A. Bittar et al. [27,28]) have utilized the simu-
lation environment for hardware/power in the loop (H/PITL)
simulations incorporating with focus on
new control/actuator concepts.

Figure 4: A simple flowchart illustrating the basic model ex-
change setup.
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4.2 Framework Setup / Model Integration

Figure 4 shows the basic configuration of the realized co-
simulation setup (exclusive the not yet realized
part). The aircraft and the on-board systems are implemented
in , based on one example model slightly adapted to
be co-simulated with . It contains three main sub-
systems; propulsion-, control- and hydraulic actuation sys-
tems. A six degrees of freedom (6DoF) sub-/supersonic air-
plane simulation model from the standard component library
is used to calculate the airplane dynamics (see component

description in [29]).

On a Windows PC, comes along with a user da-
tagram protocol (UDP) communication to interact in pseudo
real-time with other software. This enables co-simulations in-
cluding aircraft subsystems and HITL together with
(see fig. 5). UDP communication works with specific alloc-

Figure 5: Screenshot of the user interface in X-Plane 11 with
the X-plane datalogg to the left and the Simulink model para-
meter plot to the right.

ated ports from/to which messages, known as datagrams or
packets, are sent or received [30]. supports up
to 138 output variables via the UDP connection. Each se-
lection can consist of multiple variables. A complete list
can be found in the UDP package description [31].

models can be co-simulated in by con-

X-Plane Simulink Hopsan

S-function
(DLL)UDP

Figure 6: Communication setup of the simulation. Simulink
communicates with X-plane using UDP sockets. Hopsan
models are imported to Simulink as S-functions.

verting them into S-functions making use of executable, pre-
compiled dynamic-link librarys (DLLs), see fig. 6. In
order to establish the input and output ports of the
model, S-function interface components must be used for the
variables of interest. This allows models to be integ-
rated into indirectly via , which supports
UDP.

4.3 Model Analysis and Performance

The described UDP communication based framework has
been tested in three different setups to identify the perform-
ance and bottlenecks of this integration method. To get valid
results, the test have been performed on two different standard
PCs running on Windows 10.

I. Pilot control test:

Time step delays and signal loss during transmission of data
between the tools has been tested with a model setup of hav-
ing once the pilot on the controls, recording all inputs. Af-
terwards, the model is fed with the recorded pilot commands
again (open loop control).

Figure 7: The frames per second model update frequency of
the X-Plane model.

Figure 7 shows the performance of the flight model
in terms of frames per second (FPS). The average FPS rate
during the simulation period is 47.2 with a significant fluctu-
ation between 63 and 25 FPS. This is circa four times slower
than the fixed calculation step size of 0.005 [s] or 200 [Hz] of
the model. The performance on the second PC was
in the same range with an average FPS of 57 and even higher
extrema (min: 20; max: 72).

II. Flight manoeuvrer model:

In this setup, the aircraft model including the subsystems, the
flight controller and the mission controller were implemented
in . Consequentially, was only used in this
setup to provide a graphical user interface, ensure (pseudo)
real-time clocking. The model showed no evidence of pack-
age losses, however some flight controller parameter tuning
problems arose. The reason of this model instability could not
be found but may relate to the lesser update rate of the flight
simulator (ca. 50[Hz]) than the simulation model time-steps
(200 [Hz]). Also, round-off errors during the communication
chain (due to truncations because of the different parameter
normalizations in the applied tools) may have contributed to
this model behaviour.
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III. Pilot-in-the-loop simulation:

In this test-setup, the pilot is in the loop giving command in-
puts (via joystick, pedals and power lever) to the flight con-
troller which in this setup is a simple wing leveler only. The
flight controller is implemented in while the air-
craft is modelled within .

Figure 8 shows the aileron signal of the pilot control and the
correction from the flight controller. It can be noticed that the
flight controller signal calculated in corrects the
aircraft to level flight by compensating with additional ail-
eron commands. The model is able to compute
and transmit the control signal required to restore the aircraft
to level flight even with sudden, high amplitude inputs (see
fig. 8 time range between 25 to 35 seconds). Due to the

Figure 8: Aileron control signal from the pilot (red) and the
Simulink roll control model (blue).

slightly higher calculation effort of the model in
this setup, the update rate went down to 39.6 FPS in average
(min: 32; max: 42.5).

4.4 Future Work

The above described implementation work is only the start-
ing point towards a holistic scalable co-simulation model in-
cluding HMI aspects. Future work (specific to this project) is
going to address the following topics:

• (project specific) implement UDP communica-
tion in and test the performance without

in the simulation framework
• comparative studies on the existing UDP-based co-

simulation framework with implementation strategies
making use of a integration environment (including
design process control, automation and optimization
functionality) such as [32], [33] or

[34].
• investigate useful methods/tools to integrate H/PITL

simulations into the framework, eventually making use
of or (commercial tool vendors).

Figure 9 shows the planned future setup using the
framework together with UDP, DLL and

TCP/IP communication.

X-Plane OMSimulator

Hopsan Simulink FMI

DLLTCP/IP TCP/IP

UDP

Figure 9: Possible future communication setup, using OM-
Simulator as the master communication unit. Other tools can
be connected to OMSimulator using TCP/IP sockets, and FMI
units can be imported directly.

5 Conclusion

This paper shows that it is possible to execute a flight sim-
ulation with the human (pilot) in the loop including detailed
on-board system simulations down to hardware component
level (such as actuators, power electronics and fuel-pumps)
by co-simulation on a standard PC.

In the presented test implementation, no dedicated co-
simulation environment tool has been used. Instead, a work-
around using with its multiple interface options
(here UDP and S-function/DLL) were realized. In this frame-
work, the flight simulator works as the real-time engine and
the graphical (and haptic) user interface while most simula-
tion model calculations were performed in the co-simulated
cyber-physical simulation tool.

To enable easier model handling capabilities like motivated
in section 2.1, a dedicated co-simulation environment as
sketched in fig. 9 should be used. This enables also other
benefits such as model stability and high execution speed
through its model decoupling capability as shown in sec-
tion 2.2.

The typical drawbacks of a human-in-the-loop simulations
has been named in section 3.2. With the limitation to real-time
execution (beside other reasons), it is not suitable for many
tasks during the development work. Especially optimization
task that require multiple simulations cannot be executed with
human-in-the-loop setups. Remaining future work to reach
complete full-system simulations including simulated human
behaviour is mainly needed for the psychological model, but
also other aspects such as the wished continuous model re-
finement are not in place yet. The authors of this paper there-
fore suggest to work further towards universal system char-
acteristics and model fidelity and complexity descriptions as
suggested in fig. 1 and section 2.3-2.4. Such a normaliza-
tion could lead to simulation guidelines that would help the
product developer to choose the right simulation and simula-
tion integration approach(es) for the problem at hand without
the need of being an expert in all included model domains.
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.H\ZRUGV��)OLJKW�&RQWUROV��(\H�7UDFNLQJ��%RG\�7UDFNLQJ��&RQWURO�6\VWHPV��

� ,QWURGXFWLRQ�
$ORQJ�PRUH�WKDQ�RQH�FHQWXU\�RI�UHVHDUFK�DQG�GHYHORSPHQW�LQ�
$HURQDXWLFV�� PDQ\� LQQRYDWLRQV� KDYH� EHHQ� LQWURGXFHG��
([DPSOHV� DUH� WKH� XVH� RI� FRPSRVLWH� PDWHULDOV� DQG� WKH�
LQWURGXFWLRQ�RI�IO\�E\�ZLUH�FRQWURO�V\VWHPV�>�@��

)O\�E\�ZLUH� V\VWHPV� KDYH� PDGH� SRVVLEOH� WKH� XVH� RI� QHZ�
DHURG\QDPLF� GHVLJQ� FRQILJXUDWLRQV�� ZLWK� GLIIHUHQW� VKDSHV��
SXUSRVHV�DQG�FDSDELOLWLHV�>�@��5HYROXWLRQDU\�DV�WKHVH�DLUFUDIWV�
PLJKW�EH��D�SURILFLHQW�SLORW�IURP�DQ�HDUO\�ELSODQH�ZRXOG�KDYH�
QR�LVVXH�FRQWUROOLQJ�WKHP��7KLV�LV�SRVVLEOH�EHFDXVH�KH�ZRXOG�
VWLOO�XVH�D�WKUXVW�OHYHU�IRU�FRQWUROOLQJ�SRZHU��D�\RNH�RU�VLGH�
VWLFN� IRU�FRQWUROOLQJ�SLWFK�DQG�UROO��DQG�D�SDLU�RI�SHGDOV�IRU�
FRQWUROOLQJ� \DZ��7KH�PDLQ� DLUFUDIWV� FRQWURO� LQWHUIDFHV� KDYH�
QRW� FKDQJHG� LQ� FRQFHSW� VLQFH� WKH� ILUVW� KHDYLHU�WKDQ�DLU�
DLUSODQHV��

'HVSLWH�DGYDQFHV�LQ�WHFKQRORJ\�DQG�WKH�LQWURGXFWLRQ�RI� IO\�
E\�ZLUH� V\VWHPV�� DLUFUDIW� FRQWURO� LQWHUIDFHV� KDYH� UHPDLQHG�
ODUJHO\�XQFKDQJHG��&XUUHQW�LQWHUIDFHV�DUH�OLPLWHG�WR���GHJUHHV�
RI�IUHHGRP�IRU�HDFK�FRQWURO�DV�D�PD[LPXP��0RVW�FRPPRQO\��
WKH\�XVH�RQO\�RQH�RU�WZR�GHJUHHV�RI�IUHHGRP��EH�LW�D�VWLFN�RU�
D�SHGDO��

$�YHKLFOH�OLNH�D�URWRUFUDIW�FDQ�PRYH�LQ���GHJUHHV�RI�IUHHGRP�
LQ� QRUPDO� FRQGLWLRQV��1HZ� FRQWURO� LQWHUIDFHV� XVLQJ� FXUUHQW�

WHFKQRORJLHV�FRXOG�SURYLGH�PRUH�FRQWUROODELOLW\�RI� WKH�FUDIW�
WKDQ�H[LVWLQJ�LQWHUIDFHV���

7KH\� FRXOG� DOVR� UHGXFH� WKH� WUDLQLQJ� UHTXLUHG� WR� RSHUDWH� D�
IO\LQJ�YHKLFOH��7KLV�ODVW�SRLQW�FDQ�EH�RI�SDUWLFXODU�LQWHUHVW�IRU�
WKH� SHUVRQDO� IO\LQJ� YHKLFOHV� FXUUHQW� XQGHU� GHYHORSPHQW� E\�
PDMRU� DHURVSDFH� FRUSRUDWLRQV� >�@� >�@� >�@�� :KLOH� WKHLU�
FRQFHSWLRQ�FDOOV�IRU�WKHP�WR�EH�VHOI�SLORWHG��WKH�FDSDELOLW\�IRU�
D�KXPDQ�WR�LQWHUYHQH�LQ�FDVH�RI�D�QDYLJDWLRQ�IDLOXUH�FRXOG�EH�
LPSRUWDQW�IRU�VDIHW\�UHDVRQV��

&RQVLGHULQJ� WKH� DERYH� PRWLYDWLRQ�� WKLV� SDSHU� SUHVHQWV� WKH�
GHYHORSPHQW� RI� QHZ� FRQWURO� LQWHUIDFHV� WKDW� GR� QRW� UHTXLUH�
\RNHV��VWLFNV�RU�SHGDOV�IRU� LQSXWV�RQ� WKH�DLUFUDIW� UROO��SLWFK��
\DZ�DQG�WKUXVW�FRQWUROV��,QVWHDG��LW�H[SORUHV�WKH�XVH�RI�ERG\�
PRWLRQ�DQG�YLVXDO�IRFXV�GLUHFWLRQ��

7KH� SDSHU� LV� RUJDQL]HG� DV� IROORZV�� 6HFWLRQ� �� SUHVHQWV� WKH�
DUFKLWHFWXUH�RI� WKH�SURSRVHG�V\VWHP��6HFWLRQ���SUHVHQWV� WKH�
IOLJKW� FRQWURO�PRGHV�� 6HFWLRQ� �� GHVFULEHV� WKH� H[SHULPHQWDO�
VLPXODWHG�IOLJKWV� WKDW�ZHUH�SHUIRUPHG�WR�FROOHFW�GDWD��ZKLOH�
6HFWLRQ� �� 3UHVHQWV� WKH� UHVXOWV� IURP� WKHVH� H[SHULPHQWV��
)LQDOO\��6HFWLRQ���SUHVHQWV�WKH�FRQFOXVLRQV��
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� 7KH�6\VWHP�$UFKLWHFWXUH�
7KH�SURSRVDO�SUHVHQWHG�LQ�WKLV�SDSHU�XVHV�WZR�W\SHV�RI�VLJQDO�
LQSXWV� IRU� FRQWUROOLQJ� WKH� DLUFUDIW��ERG\�PRWLRQ� DQG�YLVXDO�
IRFXV�GLUHFWLRQ��

,Q� WKH� ILUVW� FDVH�� WKH� PRYHPHQWV� RI� WKH� SLORW¶V� KDQG� DUH�
FDSWXUHG� XVLQJ� FRPSRQHQWV� IURP� WKH� +7&� 9LYH� YLUWXDO�
UHDOLW\�NLW��7KLV�HTXLSPHQW�UHOLHV�RQ�D�V\VWHP�RI�URWDWLQJ�ODVHU�
EHDP� EDVH� VWDWLRQV� �³OLJKWKRXVHV´�� DV� WKHVH� DUH� NQRZQ�� WR�
SHUIRUP� VSDWLDO� WUDFNLQJ�� ,W� DOVR� XVHV� DFFHOHURPHWHUV� DQG�
J\URVFRSHV� WR�SHUIRUP�GHDG� UHFNRQLQJ�EHWZHHQ� ODVHU� EHDP�
VZHHSV�>�@��

7KH� YLVXDO� IRFXV�� UHIHUUHG� WR� DV� ³JD]H´�� LV� FDSWXUHG� XVLQJ�
7RELL� 3UR� *ODVVHV� ��� 7KHVH� H\H�WUDFNLQJ� JODVVHV� UHO\� RQ�
UHWLQD�JHRPHWU\�GHWHFWLRQ�ZLWK�LQIUDUHG�FDPHUDV�WR�REWDLQ�D�
JD]H�YHFWRU�IRU�HDFK�H\H��7KH�UHVXOWLQJ�YHFWRUV�IURP�ERWK�H\HV�
FDQ� EH� LQWHUFHSWHG� WR� REWDLQ� D� VSDWLDO� IRFXV� SRLQW� RU� WKH�
LQGLYLGXDO�YHFWRUV�FDQ�EH�XVHG�VHSDUDWHO\�>�@��

7KH�JHQHUDO�DUFKLWHFWXUH�RI�WKH�SURSRVHG�V\VWHP�LV�SUHVHQWHG�
LQ� )LJXUH� ��� 7KH� µPRGHO� FRPSXWHU¶� �WKH� FRPSXWHU� V\VWHP�
ZKHUH� WKH� V\VWHP¶V� VRIWZDUH� LV� H[HFXWHG�� LW� LV� UHIHUUHG� WR�
VLPSO\� DV� ³FRPSXWHU´� LQ� WKH� QH[W� GLDJUDPV�� UHFHLYHV�
LQIRUPDWLRQ� DERXW� WKH� ERG\� JHVWXUHV� DQG�JD]H�GLUHFWLRQ�� DV�
ZHOO� DV� WKH� DLUFUDIW� VWDWHV�� %DVHG� RQ� WKLV� LQIRUPDWLRQ�� LW�
GHWHUPLQHV�WKH�DLUFUDIW�FRQWURO�LQSXWV���

)LJXUH����*HQHUDO�GLDJUDP�RI�WKH�SURSRVHG�V\VWHP��

1H[W�� ZH� GHVFULEH� LQ� GHWDLO� HDFK� RI� WKH� SURSRVHG� DLUFUDIW�
LQWHUIDFH��

��� (\H�7UDFNLQJ�6\VWHP�

7KH�3UR�*ODVVHV���PHDVXUHV�WKH�SLORW�JD]H�GLUHFWLRQ�DW�D�UDWH�
RI����+]��,W�DOVR�SURYLGHV�WKH�JODVVHV�DFFHOHUDWLRQ�DQG�DQJXODU�
UDWHV�� PHDVXUHG� E\� D� 0LFUR�(OHFWUR�0HFKDQLFDO� 6\VWHP�
�0(06��,QHUWLDO�0HDVXUHPHQW�8QLW��,08����

7KHVH� YDULDEOHV� DUH� VHQW�� YLD� ZL�IL�� WR� WKH� 7RELL� 6RIWZDUH�
'HYHORSPHQW�.LW��6'.���,W�LV�WKHQ�SDFNDJHG�LQ�DQ�$PHULFDQ�
6WDQGDUG�&RGH� IRU� LQIRUPDWLRQ� ,QWHUFKDQJH� �$6&,,��FRGHG�
VWULQJ�DQG�VHQW�XVLQJ�WKH�7UDQVIHU�&RQWURO�3URWRFRO��7&3��WR�
WKH�PRGHO�FRPSXWHU��7KHUH��D�FRQWURO�V\VWHP�LPSOHPHQWHG�LQ�
6LPXOLQN�LQWHUSUHWV�DQG�SURFHVVHV�WKH�VLJQDOV�DQG�JHQHUDWHV�D�
FRPPDQG� RXWSXW� IRU� WKH� DLUFUDIW�� 7KH� GLDJUDP� LQ� )LJXUH� ��
LOOXVWUDWHV�WKLV��

7KH�JD]H�YHFWRU� LV�D� WZR�FRPSRQHQW�YHFWRU�FRPSULVLQJ� WKH�
KRUL]RQWDO� JD]H� DQG� WKH� YHUWLFDO� JD]H� FRPSRQHQW�� %RWK�
FRPSRQHQWV� YDU\� IURP� �� WR� �� GHSHQGLQJ� RQ� WKH� SLORW¶V�
IRFXVLQJ�GLUHFWLRQ��7KH� ������FRRUGLQDWH� LV�DW� WKH� ORZHU� OHIW�

FRUQHU�RI�WKH�SLORW¶V�ILHOG�RI�YLHZ�WKURXJK�WKH�JODVVHV��ZKLOH�
WKH�������FRRUGLQDWH�LV�DW�WKH�WRS�ULJKW�FRUQHU����

)LJXUH����*D]H��EDVHG�FRQILJXUDWLRQ�DUFKLWHFWXUH��

7KH� JD]H� YHFWRU� LV� IL[HG� WR� WKH� JODVVHV� UHIHUHQFH� V\VWHP��
7KHUHIRUH��DQ�DGGLWLRQDO�UHIHUHQFH�LV�QHHGHG�WR�FRQYHUW�WKLV�WR�
D� IUDPH� RI� UHIHUHQFH� DOLJQHG� ZLWK� WKH� KRUL]RQ�� )RU� WKLV�
SXUSRVH��WKH�,08�GDWD�LV�XVHG�WR�VHQVH�WKH�RULHQWDWLRQ�RI�WKH�
JODVVHV�ZLWK� UHVSHFW� RI� WKH� (DUWK¶V� JUDYLW\�� &RPELQLQJ� WKH�
,08�GDWD�ZLWK�WKH�JD]H�YHFWRU�SURYLGHV�XV�D�JD]H�YHFWRU�WKDW�
LV�UHODWLYH�WR�WKH�KRUL]RQWDO�SODQH�RI�WKH�(DUWK�LQVWHDG�RI�EHLQJ�
UHODWLYH� WR� WKH� JODVVHV�� LUUHVSHFWLYH� RI� WKHLU� LQFOLQDWLRQ� RU�
RULHQWDWLRQ��)LJXUH���LOOXVWUDWHV�WKH�VLJQDO�SDWK�LQ�WKH�FRQWURO�
V\VWHP��ZKLFK�LV�WKH�EOXH�EORFN�LQ�)LJXUH����

7KH� FXUUHQW� FRQILJXUDWLRQ� DOORZV� WKH� SLORW� WR� FRQWURO� WKH�
DLUFUDIW�E\�ORRNLQJ�LQWR�WKH�GHVLUHG�WUDMHFWRU\��:KLOH�IRFXVLQJ�
RQ�WKH�GHVLUH�WUDMHFWRU\��KH�VKH�VKRXOG�SUHVV�DQG�UHOHDVH�WKH�
µFRPPDQG� EXWWRQ¶�� 7KLV� EXWWRQ� DVVXUHV� WKDW� WKH� JD]H�
LQIRUPDWLRQ�LV�XVHG�WR�FRQWURO�WKH�DLUFUDIW�RQO\�ZKHQ�WKH�SLORW�
LQWHQGV�WR�GR�VR��

:KHQ� WKH� SLORW� UHOHDVHV� WKH� FRPPDQG� EXWWRQ�� WKH� V\VWHP�
GHWHUPLQHV�WKH�JD]H�GLUHFWLRQ��,W�WKHQ�SURFHVVHV�LW�DQG�GHILQHV�
WKH�RXWSXW�IRU�WKH�DLUFUDIW¶�IOLJKW�FRQWURO�VXUIDFHV��LQ�RUGHU�WR�
JXLGH�WKH�DLUFUDIW�LQWR�WKH�GHVLUHG�WUDMHFWRU\���

%HIRUH�WKH�ILUVW�XWLOL]DWLRQ�RI�WKH�V\VWHP�WKH�SLORW�PXVW�GHILQH�
D� ³QRVH´� YHFWRU� IRU� WKH� DLUFUDIW�� 7KLV� LV� GRQH� E\� ORRNLQJ�
VWUDLJKW� DKHDG� WR� WKH� GLVSOD\� ZKHUH� WKH� VLPXODWLRQ� ZLOO� EH�
VKRZQ�DQG�SUHVVLQJ�D�FDOLEUDWLRQ�EXWWRQ��7KH�SURYLGHG�JD]H�
YHFWRU�LV�FRQVLGHUHG�DV�D�UHIHUHQFH���

7KH� DERYH� GHVFULEHG� RSHUDWLRQ� PRGH� LV� UHIHUUHG� WR� DV� WKH�
³JD]H�JXLGHG�FRQILJXUDWLRQ´�LQ�WKH�UHVW�RI�WKH�SDSHU��
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)LJXUH����*D]H�JXLGHG�FRQILJXUDWLRQ�&RQWURO�6\VWHP��

��� *HVWXUH�7UDFNLQJ�6\VWHP�

7KH�9LYH�LV�XVHG�DW�D����+]�WUDFNLQJ�UDWH��,QIRUPDWLRQ�IURP�
WKH� OLJKWKRXVH� WUDFNLQJ� VWDWLRQV� LV� XVHG� WR� ORFDWH� D� 9LYH�
&RQWUROOHU� LQ�D� UHIHUHQFH�IUDPH��7KH�KRUL]RQWDO�D[HV�RI� WKLV�
IUDPH�DUH�1RUWK�6RXWK�DQG�(DVW�:HVW��7KH�YHUWLFDO�D[LV�LV�LQ�
WKH�8S�'RZQ�GLUHFWLRQ���

,Q�RUGHU�WR�REWDLQ�XVHIXO�VLJQDOV�WKLV�UHIHUHQFH�LV�WUDQVIRUPHG�
WR�DQ�DUELWUDU\�UHIHUHQFH�VHW�E\�WKH�SLORW�DW�WKH�EHJLQQLQJ�RI�
HDFK� XVDJH� RI� WKH� V\VWHP�� 7KLV� DOORZV� WKH� UROO� LQSXW� WR� EH�
FDOFXODWHG� XVLQJ� WKH� ORQJLWXGLQDO� D[LV� FRUUHVSRQGHQW� WR� WKH�
DLUFUDIW¶V� RZQ� ORQJLWXGLQDO� D[LV� LQVWHDG� RI� WKH�1RUWK�6RXWK�
D[LV��

,Q� WKH�FXUUHQW� VHWXS�� WKH�FRQWUROOHU� LV�DWWDFKHG� WR� WKH�GRUVDO�
SDUW� RI� WKH� SLORW¶V� KDQG� HOLPLQDWLQJ� WKH� QHHG� WR� ³KROG´� WKH�
FRQWUROOHU�� 7KH� 9LYH� V\VWHP� WKHQ� DFTXLUHV� WUDFNLQJ� RI� WKLV�
FRQWUROOHU� DQG� IHHGV� D� ��HOHPHQW� YHFWRU� WR� WKH� 6'.�� 7KLV�
YHFWRU�FRQWDLQV�WKH�WKUHH�OLQHDU�FRRUGLQDWHV�DERXW�WKH�RULJLQDO�

1RUWK�6RXWK� (DVW�:HVW� UHIHUHQFH� DQG� WKH� IRXU� TXDWHUQLRQ�
URWDWLRQ�HOHPHQWV�IRU�WKH�FRQWUROOHU¶V�FXUUHQW�WUDFNHG�VWDWH���

7KH�6'.�XVHV�7&3�WR�WUDQVPLW�WKLV�YHFWRU�DV�D�ELQDU\�VWULQJ�
WR� WKH� &RQWURO� 6\VWHP� LQ� 6LPXOLQN�� ZKLFK� SHUIRUPV� WKH�
QHFHVVDU\� WUDQVIRUPDWLRQV� DQG� FDOFXODWHV� WKH� LQSXW� IRU� WKH�
DLUFUDIW�IOLJKW�FRQWUROV��7KLV�LV�LOOXVWUDWHG�LQ�)LJXUH����

)LJXUH����+DQG�JXLGHG�FRQILJXUDWLRQ�DUFKLWHFWXUH��

,Q�WKH�FXUUHQW�FRQILJXUDWLRQ�� WKH�SLORW�³LPLWDWHV´�WKH�DLUFUDIW�
XVLQJ� WKH�KDQG�� DV� D� IOLJKW� LQVWUXFWRU�ZRXOG� LPLWDWH� DLUFUDIW�
UROOV�DQG�FOLPEV�WR�LOOXVWUDWH�PDQHXYHUV�WR�VWXGHQWV���

7KH� V\VWHP� FRQVLGHUV� WKDW� WKH� DLUFUDIW� ORQJLWXGLQDO� D[LV�
H[WHQGV� DORQJ� WKH� RSHQ� KDQG� IURP� WKH� SDOP� WRZDUGV� WKH�
PLGGOH� ILQJHU��7KH�QRVH�RI� WKH� DLUFUDIW� LV� RQ� WKH� WLS�RI� WKLV�
ILQJHU��ZKLOH� WKH� OHIW�ZLQJ�ZRXOG� H[WHQG� WRZDUGV� WKH� RSHQ�
WKXPE��

7KH�V\VWHP�WDNHV�D�UROO�RI�WKH�KDQG�DV�D�UROO�LQSXW�DQG�D�ULVH�
RU�ORZHULQJ�RI�WKH�KDQG�DV�D�SLWFK�LQSXW��7KLV�FRQILJXUDWLRQ�
ZLOO�EH�UHIHUUHG�WR�DV�WKH�³KDQG�JXLGHG�FRQILJXUDWLRQ´�IRU�WKH�
UHVW�RI�WKH�SDSHU��

/LNH� WKH� JD]H�JXLGHG� FRQILJXUDWLRQ�� WKH� KDQG�JXLGHG�
FRQILJXUDWLRQ�UHTXLUHV�WKH�SUHVVLQJ�RI�D� ³FRPPDQG´�EXWWRQ��
7KH�V\VWHP�UHDGV�WKH�LQSXW�RQO\�ZKHQ�WKH�EXWWRQ�LV�SUHVVHG�
DQG�UHOHDVHG��)LJXUH���LOOXVWUDWHV�WKH�VLJQDO�SDWK�LQ�WKH�FRQWURO�
V\VWHP��ZKLFK�LV�WKH�EOXH�EORFN�LQ�)LJXUH����
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)LJXUH����+DQG�JXLGHG�FRQILJXUDWLRQ�FRQWURO�V\VWHP�

� )OLJKW�&RQWURO�0RGHV�
$�VHULHV�RI�LQSXW�VLJQDO�LQWHUSUHWDWLRQ�PRGHV�DUH�LPSOHPHQWHG�
LQ� WKH�FRQWURO�V\VWHP�LQ�RUGHU� WR�SURGXFH�PHDQLQJIXO� IOLJKW�
FRQWURO� VLJQDOV� EDVHG� RQ� ERG\� JHVWXUHV� DQG� JD]H� GLUHFWLRQ��
7KLV� VHW� RI� FRQWURO� PRGHV� DUH� RQO\� IRU� LQLWLDO� H[SORUDWRU\�
SXUSRVHV� DQG� PLJKW� QRW� EH� WKH� PRVW� HIILFLHQW� RU� WKH� PRVW�
FRPIRUWDEOH�FRQWURO�PRGHV�SRVVLEOH� IRU� WKH� V\VWHP��$OO� WKH�
LQSXW� VLJQDOV� WKDW� WKHVH�PRGHV� UHFHLYH� YDU\� IURP� ��� WR� ����
ZKHUH�]HUR�LV�D�QHXWUDO�LQSXW�EH�LW�LQ�UROO�RU�SLWFK��

Flight Path Angle Mode 

7KLV�PRGH�WDNHV�WKH�SURFHVVHG�LQSXW�IURP�HLWKHU�JD]H�RU�ERG\�
WUDFNLQJ�V\VWHPV�DQG�PDNHV�WKLV�SURSRUWLRQDO�WR�WKH�DLUFUDIW¶V�
)OLJKW�3DWK�$QJOH��)3$��RU�)OLJKW�3DWK�7UDMHFWRU\���

7KH�LQSXW�LV�SDVVHG�WKURXJK�D�JDLQ�WKDW�FRQYHUWV�LW�WR�D�WDUJHW�
)3$� IRU� D� FRQWUROOHU� WR� WUDFN� LW� E\� FRPPDQGLQJ� HOHYDWRU�
GHIOHFWLRQ��

Flight Path Angle Change Mode 

6LPLODU� WR� WKH�SUHYLRXV�PRGH��EXW� LW� LQVWHDG�PDNHV� WKH�QHZ�
)3$� WR� EH� D� IXQFWLRQ� RI� FXUUHQW� )3$� DW� WKH� WLPH� RI� WKH�
FRPPDQG�EHLQJ�LVVXHG��,W�DGGV�DQ�DQJOH�SURSRUWLRQDO�WR�WKDW�
RI�WKH�UHFHLYHG�LQSXW�VLJQDO��

Roll Angle Mode 

,Q� WKLV� FDVH�� WKH� LQSXW� VLJQDO� LV� SDVVHG� WKURXJK� D� JDLQ� WKDW�
FRQYHUWV�LW�WR�D�VSHFLILF�UROO�DQJOH�WR�HLWKHU�VLGH��$�FRQWUROOHU�
ZLOO� WKHQ� WUDFN� WKLV� UHIHUHQFH� JHQHUDWLQJ� DLOHURQ� GHIOHFWLRQ�
VLJQDOV��

Heading Change Mode 

7KLV�PRGH�DOORZV�IRU�WKH�SLORW�WR�ORRN�RU�SRLQW�ZLWK�WKH�KDQG�
LQ�D�GLUHFWLRQ�WR�HLWKHU�VLGH�RI�WKH�DLUFUDIW¶V�QRVH�DQG�VHW�D�QHZ�
KHDGLQJ��

7KH� V\VWHP� WDNHV� WKH� FXUUHQW� KHDGLQJ� DW� WKH� WLPH� RI� WKH�
FRPPDQG�EHLQJ�LVVXHG�DQG�FRPSXWHV�WKH�DQJOH�EHWZHHQ�WKH�
QRVH�RI�WKH�DLUFUDIW�DQG�WKH�GLUHFWLRQ�WKDW�WKH�SLORW�LV�JD]LQJ�RU�
SRLQWLQJ�DW��,W�WKHQ�VWDEOLVKHV�WKH�QHZ�KHDGLQJ�DV�WKH�FXUUHQW�
KHDGLQJ�SOXV�WKLV�GLIIHUHQFH���

)LQDOO\�� D� FRQWUROOHU� WUDFNV� WKH� VHW� KHDGLQJ� E\� JHQHUDWLQJ�
RXWSXWV�IRU�WKH�DLOHURQV�XS�WR�D�VSHFLILF�PD[LPXP�UROO�DQJOH��

� ([SHULPHQWDWLRQ�
$� VHULHV� RI� VLPSOH� VLPXODWHG� IOLJKWV� ZHUH� SHUIRUPHG� WR�
DFTXLUH�DQ� LQLWLDO�H[SHULHQFH�ZLWK� WKH�V\VWHP�DQG�SURYLGH�D�
EHWWHU�XQGHUVWDQGLQJ�RI�LW��7KH�LQIRUPDWLRQ�FROOHFWHG�ZLOO�EH�
XVHG�WR�LPSURYH�WKH�V\VWHP�IURP�LWV�FXUUHQW�VWDWH��

$V� D�ZD\�RI� VLPSOLI\LQJ� LQSXWV�� RQO\� HLWKHU� UROO� RU� SLWFK� LV�
FRQWUROOHG�DW�D�WLPH�GXULQJ�HDFK�IOLJKW��7KLV�DOORZV�WKH�SLORW�
WR�IRFXV�RQ�D�VLQJOH�W\SH�RI�LQSXW�VLJQDO��,W�DOVR�UHVXOWV�LQ�D�VHW�
RI�GDWD�WKDW�LV�PRUH�HDVLO\�LQWHUSUHWHG�DQG�DQDO\]HG�IRU�HDFK�
FRQILJXUDWLRQ�DQG�FRQWURO�PRGH��

��� ([SHULPHQWV�6HW�XS�

(YHQ�WKRXJK�WKH�V\VWHP�LQWHQGV�WR�H[SORUH�WKH�IHDVLELOLW\�RI�D�
JHVWXUH�EDVHG�V\VWHP�IRU�SLORWLQJ�D�PDQQHG�DLUFUDIW��WKH�LQLWLDO�
H[SHULPHQW�XVHV�WKH�)OLJKW�'\QDPLFV�0RGHO��)'0��RI�D�OLJKW�
FDUJR�8QPDQQHG� $HULDO� 9HKLFOH� �8$9�� IRU� UHVHDUFK� WLPH�
HIILFLHQF\� SXUSRVHV�� )LJXUH� �� SURYLGHV� D� UHQGHULQJ� RI� WKLV�
DLUFUDIW��

)LJXUH� ���5HQGHULQJ�RI� WKH�$LUFUDIW�PRGHO� XVHG�GXULQJ� WKH�
H[SHULPHQW��

7KH�$LUFUDIW�FRQWDLQHG�LQ�WKLV�IOLJKW�VLPXODWRU�KDG�LWV�)'0�
YHULILHG� XVLQJ� ZLQG� WXQQHO� DQG� IOLJKW� WHVW� GDWD� DQG� LV�
FRQVLGHUHG� DQ� DSSURSULDWH� UHSUHVHQWDWLRQ� RI� WKH� UHDO�
HTXLYDOHQW��LW�KDV�(OHFWULF�SURSXOVLRQ�SURGXFLQJ����1HZWRQV�
RI�VWDWLF�WUXVW��D�PDVV�RI����.LORJUDPV�DQG�D�:LQJVSDQ�RI�����
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PHWHUV��7KH�IDFW�WKDW�LW�LV�PRGHOHG�LQ�6LPXOLQN�DOORZV�IRU�D�
TXLFN�LQWHJUDWLRQ�LQWR�WKH�UHVW�RI�WKH�V\VWHP���

%HLQJ� D� VLPXODWLRQ�� LW� LV� SRVVLEOH� WR� SODFH� WKH� SLORW¶V�
SHUVSHFWLYH�WR�EH�³LQVLGH´�RI�WKH�DLUFUDIW��WKHUHIRUH�SURYLGLQJ�
IRU�WKH�VDPH�W\SH�RI�SHUFHSWLRQV�DV�D�PDQQHG�DLUFUDIW��)XUWKHU�
ZRUN� RQ� WKH� QH[W� URXQG� RI� H[SHULPHQWV� LV� H[SHFWHG� WR� EH�
FDUULHG� RXW� XVLQJ� )'0V� RI� PDQQHG� WUDQVSRUW� RU� DFUREDWLF�
DLUFUDIW��

7KH�RXWSXW�VSDWLDO�SRVLWLRQ�DQG�(XOHU�DQJOHV�UHSUHVHQWLQJ�WKH�
DLUFUDIW�DWWLWXGH�LQ�VSDFH�LV�FDOFXODWHG�LQ�6LPXOLQN�DQG�VHQW�WR�
WKH�)OLJKW*HDU�IOLJKW�VLPXODWRU��)OLJKW�*HDU�WKHQ�SURYLGHV�D�
YLVXDO�IHHGEDFN�RI�WKH�DLUFUDIW¶V�IOLJKW�WUDMHFWRU\�WR�WKH�SLORW��

7KH�VLPXODWHG�IOLJKW�WHVWV�SUHVHQWHG�LQ�WKLV�SDSHU�WDNH�SODFH�
QHDU�WKH�6DR�-RVH�GRV�&DPSRV�$LUSRUW��6%6-��LQ�%UD]LO��

��� 6FHQDULR����$OLJQHG�$SSURDFK�IRU�/DQGLQJ�

7KH� DLUFUDIW� EHJLQV� WKH� IOLJKW� DOLJQHG� ZLWK� D� UXQZD\� DW� D�
GLVWDQFH�RI���NP�IURP� WKH� WKUHVKROG�� ,W�KDV� DQ�DOWLWXGH� WKDW�
SODFHV�LW�QHDU�WKH�W\SLFDO���GHJUHHV�JOLGHVORSH�IRU�ODQGLQJ���

7KH�SLORW�LV�WDVNHG�ZLWK�FRQWUROOLQJ�RQO\�WKH�ORQJLWXGLQDO�D[LV�
RI�WKH�DLUFUDIW�LQ�RUGHU�WR�LQWHUFHSW�DQG�PDLQWDLQ�WKH�JOLGHVORSH�
IRU�ODQGLQJ�DV�FORVH�DV�SRVVLEOH�WR�WKH�UXQZD\¶V�DLPLQJ�PDUNV��
DV� LOOXVWUDWHG� LQ� )LJXUH� ��� 7KH� IOLJKW� HQGV� DV� VRRQ� DV� WKH�
DLUFUDIW� FRQWDFWV� ZLWK� WKH� UXQZD\�� UHFRUGLQJ� WKH� SRVLWLRQ�
ZKHUH�WRXFKGRZQ�RFFXUUHG�IRU�ODWHU�DQDO\VLV���

7KH�UROO�DQG�\DZ�LQ�WKLV�IOLJKW�DUH�IL[HG�WR�KDYH�QR�YDULDWLRQ�
GXULQJ�WKH�H[SHULPHQW�ZKLOH�WKH�DLUVSHHG�LV�NHSW�FRQVWDQW�E\�
DQ�DXWR�WKURWWOH�V\VWHP��

�
)LJXUH����$OLJQHG�DSSURDFK�IRU�ODQGLQJ��

7KH�SXUSRVH�RI�WKLV�IOLJKW�LV�WR�HYDOXDWH�WKH�SUHFLVLRQ�FRQWURO�
RI�WKH�ORQJLWXGLQDO�D[LV�RI�WKH�DLUFUDIW�XVLQJ�ERWK�JD]H�JXLGHG�
DQG�KDQG�JXLGHG�FRQILJXUDWLRQV���

7KH�GLVWDQFH�IURP�WKH�WRXFKGRZQ�SRLQW�DQG�WKH�DLPLQJ�PDUNV�
RI�WKH�UXQZD\�DV�ZHOO�DV�WKH�WUDMHFWRU\�RI�WKH�DLUFUDIW�UHODWLYH�
WR� WKH� ��GHJUHHV� JOLGHVORSH� DUH� XVHG� DV� LQGLFDWRUV� RI�
SHUIRUPDQFH�� 7KH� FORVHU� WKDW� WKH� WRXFKGRZQ� RFFXUV� WR� WKH�
DLPLQJ�SRLQW�DQG�WKH�VPDOOHU�WKH�GHYLDWLRQ�IURP�WKH�JOLGHVORSH�
DUH�FRQVLGHUHG�WR�LQGLFDWH�D�KLJKHU�SHUIRUPDQFH��

��� 6FHQDULR����1RQ�$OLJQHG�$SSURDFK�IRU�/DQGLQJ�

7KH�DLUFUDIW�EHJLQV�WKH�IOLJKW�����NLORPHWHUV�IURP�WKH�5XQZD\�
WKUHVKROG��,W�LV�DW�DQ�DOWLWXGH�WKDW�DOORZV�LW�WR�DOLJQ�DQG�WKHQ�
ODQG�RQ�WKDW�UXQZD\�RQ�D���GHJUHHV�JOLGHVORSH��,Q�WKLV�FDVH�WKH�
DLUFUDIW�LV�KHDGLQJ�WRZDUGV�WKH�WKUHVKROG�DW�WKH�EHJLQQLQJ�RI�
WKH�IOLJKW�EXW�LV�QRW�DOLJQHG�ZLWK�WKH�UXQZD\�KHDGLQJ���

7KH�SLORW�LV�WDVNHG�ZLWK�FRQWUROOLQJ�RQO\�WKH�UROO�D[LV�RI�WKH�
DLUFUDIW�LQ�RUGHU�WR�LQWHUFHSW�DQG�PDLQWDLQ�WKH�UXQZD\�KHDGLQJ�
ZKLOH� WKH� YHUWLFDO� VSHHG� LV� DGMXVWHG� WR� DOORZ� WKH� DLUFUDIW� WR�
ODQG�RQ�WKH�UXQZD\���

,I�WKH�SLORW�KDQGOHV�ODWHUDO�JXLGDQFH�FRUUHFWO\��WKH�IOLJKW�HQGV�
ZKHQ�WKH�DLUFUDIW�WRXFKHV�GRZQ�RQ�WKH�UXQZD\��$W�WKLV�SRLQW�
WKH�SRVLWLRQ�ZKHUH�WRXFKGRZQ�RFFXUUHG�DV�ZHOO�DV�WKH�KHDGLQJ�
RI�WKH�DLUFUDIW�DW�WKDW�PRPHQW�LV�UHFRUGHG�IRU�ODWHU�DQDO\VLV���

)LJXUH���LOOXVWUDWHV�WKH�IOLJKW�RI�WKLV�VFHQDULR��WKLV�IOLJKW�ZDV�
DGDSWHG� IURP� UHIHUHQFH� >�@� ZKHUH� D� VLPLODU� VFHQDULR� LV�
SUHVHQWHG�IRU�HYDOXDWLRQ�RI�D�EUDLQ�FRQWUROOHG�LQWHUIDFH���

�
)LJXUH����5HIHUHQFH�IOLJKW�IRU�QRQ�DOLJQHG�DSSURDFK��

7KH�SXUSRVH�RI�WKLV�IOLJKW�LV�WR�HYDOXDWH�WKH�SUHFLVLRQ�FRQWURO�
RI�WKH�DLUFUDIW�LQ�WKH�UROO�D[LV�XVLQJ�WKH�SURSRVHG�LQWHUIDFHV���

7RXFKGRZQ� SRVLWLRQ� UHODWLYH� WR� DLPLQJ� SRLQW� DQG� WKH�
DLUFUDIW¶V�KHDGLQJ�DW� WKH� WLPH�RI� WKH� WRXFKGRZQ�DUH�XVHG�DV�
PHWULFV� IRU� SHUIRUPDQFH� LQ� WKLV� IOLJKW�� 6PDOOHU� GHYLDWLRQV�
IURP� H[SHFWHG� WRXFKGRZQ� SRLQW� DQG� UXQZD\� KHDGLQJ� DW�
WRXFKGRZQ�LQGLFDWH�EHWWHU�SHUIRUPDQFH��

� 5HVXOWV��
7KH� WZR� VFHQDULRV� GHVFULEHG� LQ� VHFWLRQ� ��ZKHUH� SHUIRUPHG�
ZLWK�WKH�DLUFUDIW�PRGHO�RI�VHFWLRQ������

7KH� IOLJKWV� RI� 6FHQDULR� �� ZKHUH� SHUIRUPHG� ZLWK� WKH� SLORW�
FRQWUROOLQJ� WKH� ORQJLWXGLQDO� D[LV� RQO\� DQG� LV� UHIHUUHG� WR� DV�
³9HUWLFDO� *XLGDQFH´�� 7KH� IOLJKWV� RI� 6FHQDULR� �� ZHUH�
SHUIRUPHG� ZLWK� WKH� SLORW� FRQWUROOLQJ� RQO\� WKH� ODWHUR�
GLUHFWLRQDO�IOLJKW�DQG�LV�UHIHUUHG�WR�DV�³+RUL]RQWDO�*XLGDQFH´�
VFHQDULR��,Q�HDFK�FDVH�WKH�SLORW�XVHG�HLWKHU�WKH�JD]H�RU�KDQG�
JHVWXUH�JXLGDQFH�FRQILJXUDWLRQV��

(DFK� IOLJKW� VFHQDULR� ZLWK� HDFK� LQWHUIDFH� FRQILJXUDWLRQ�ZDV�
UHSHDWHG� �� WLPHV� E\� D� VLQJOH� SLORW�� IRU� D� WRWDO� RI� ��� IOLJKWV�
SHUIRUPHG� ZLWK� WKH� LQWHQWLRQ� RI� JDLQLQJ� LQVLJKW� RI� WKH�
V\VWHP¶V�RSHUDWLRQ��

��� 9HUWLFDO�*XLGDQFH�

)LUVWO\��WKH�JD]H�JXLGHG�FRQILJXUDWLRQ�ZDV�XVHG�ZLWK�WKH�)3$�
FKDQJH�PRGH��7KH�UHVXOWV�DUH�SUHVHQWHG�LQ�)LJXUH����ZKHUH�WKH�
GDVKHG�UHG�OLQH�UHSUHVHQWV�WKH�LGHDO�JOLGHVORSH��

,W�VKRZV�WKDW�WKH�JD]H�EDVHG�FRQILJXUDWLRQ�UHTXLUHG�FRQVWDQW�
FRUUHFWLRQV�WR�EH�SHUIRUPHG�E\�WKH�SLORW��,Q�VRPH�IOLJKWV��WKH�
IOLJKW�SDWK�LV�DEUXSWO\�LQYHUWHG��WKLV�SUREOHP�FRXOG�EH�UHODWHG�
WR� WKH� DFFXUDF\� RI� WKH� V\VWHP� FDOLEUDWLRQ�� $SSURDFKHV� WR�
LPSURYH�LW�DUH�FXUUHQWO\�XQGHU�LQYHVWLJDWLRQ��
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)LJXUH����$OWLWXGH�IRU�ILYH�JD]H�JXLGHG�ODQGLQJV��

1H[W��WKH�KDQG�JXLGHG�FRQILJXUDWLRQ�ZDV�XVHG�ZLWK�WKH�)3$�
SURSRUWLRQDO�PRGH��5HVXOWV�DUH�SUHVHQWHG�LQ�)LJXUH�����ZKHUH�
WKH�GDVKHG�UHG�OLQH�UHSUHVHQWV�WKH�LGHDO�JOLGHVORSH��7KH�KDQG�
EDVHG�FRQILJXUDWLRQ�DOORZHG�IRU�D�PRUH�SUHFLVH�FRQWURO�RI�WKH�
ODQGLQJ� ZKHQ� FRPSDUHG� WR� JD]H�JXLGHG� ODQGLQJ� DV� FDQ� EH�
VHHQ�LQ��,W�DOVR�SUHVHQWHG�D�ORZHU�QXPEHU�RI�LQYHUVLRQV�RI�WKH�
IOLJKW�SDWK�DQJOH�ZKHQ�FRPSDUHG�WR�WKRVH�RQ�WKH�JD]H�JXLGHG�
FRQILJXUDWLRQ��

)LJXUH�����$OWLWXGH�IRU�ILYH�KDQG�JXLGHG�ODQGLQJV��

)LJXUH����VKRZV�DQ�H[DPSOH�RI�WKH�)3$�VHW�E\�WKH�SLORW�XVLQJ�
JD]H�JXLGHG� LQSXW��)LJXUH� ���VKRZV� WKH� SDUWLDOO\�SURFHVVHG�
LQSXW�RI�D�KDQG�JXLGHG�IOLJKW��

)LJXUH�����*D]H�JXLGHG�)3$�VLJQDO�GXULQJ�RQH�RI�WKH�WHVW�
IOLJKWV��

)LJXUH�����+DQG�JXLGHG�LQSXW�VLJQDO�EHIRUH�EHLQJ�FRQYHUWHG�
WR�)3$�GXULQJ�RQH�RI�WKH�WHVW�IOLJKWV��

��� +RUL]RQWDO�JXLGDQFH�

7KH� KRUL]RQWDO� JXLGDQFH� IOLJKWV� KDG� WKH� OLPLWDWLRQ� WKDW� WKH�
ILHOG� RI� YLHZ� RQ� WKH� FRPSXWHU¶V� VFUHHQ� GLG� QRW� DOORZ� IRU�
YLVXDOL]DWLRQ� RI� WKH� UXQZD\� ZKHQ� WKH� DLUFUDIW� ZDV�
SHUSHQGLFXODU�WR�LW��7KHUHIRUH��LQ�ERWK�JD]H�JXLGHG�DQG�KDQG�
JXLGHG� FRQILJXUDWLRQV�� WKH�SLORW� KDG� WR�PDNH� WXUQV� LQWR� WKH�
UXQZD\�WR�YHULI\�LWV�SRVLWLRQ�UHODWLYH�WR�LW��DQG�WKHQ�UHWXUQ�WR�
LWV�SUHYLRXV�WUDMHFWRU\��

)RU� WKLV� IOLJKW�� WKH� JD]H�JXLGHG� FRQILJXUDWLRQ� XVHG� WKH�
KHDGLQJ� FKDQJH�PRGH�ZKLOH� WKH� KDQG�JXLGHG� FRQILJXUDWLRQ�
XVHG�WKH�UROO�SURSRUWLRQDO�PRGH��

%RWK� WKH� JD]H�JXLGHG� DQG� KDQG�JXLGHG� FRQILJXUDWLRQV�
VKRZHG�HQRXJK�DFFXUDF\�RQ�WKH�JXLGDQFH�RI�WKH�DLUFUDIW�LQWR�
WKH�UXQZD\�KHDGLQJ�WR�SHUIRUP�D�ODQGLQJ�RQ�WKH�DLPLQJ�SRLQWV�
RI� WKH� UXQZD\�� )LJXUH� ��� VKRZV� WKH� WUDMHFWRU\� IRU� DOO� ILYH�
JD]H�JXLGHG�ODQGLQJV�ZKLOH�)LJXUH����SUHVHQWV�WKH�UHVXOWV�IRU�
WKH�KDQG�JXLGHG�ODQGLQJV��
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)LJXUH�����+RUL]RQWDO�WUDMHFWRU\�RI�WKH�DLUFUDIW�GXULQJ�WKH�
JD]H�JXLGHG�ODQGLQJV��

)LJXUH�����+RUL]RQWDO�WUDMHFWRU\�RI�WKH�DLUFUDIW�GXULQJ�WKH�
KDQG�JXLGHG�ODQGLQJV��

6LJQDOV�UHFRUGHG�GXULQJ�WKHVH�IOLJKWV�DUH�SUHVHQWHG�LQ�)LJXUH�
���IRU�WKH�JD]H�JXLGHG�KHDGLQJ�DQG�LQ�)LJXUH����IRU�WKH�KDQG�
JXLGHG�FRQILJXUDWLRQ��

)LJXUH�����*D]H�JXLGHG�KHDGLQJ�LQSXW�IRU�ODQGLQJ�GXULQJ�
RQH�RI�WKH�WHVW�IOLJKWV��

)LJXUH�����+DQG�JXLGHG�LQSXWV�EHIRUH�EHLQJ�FRQYHUWHG�WR�
5ROO�LQSXWV�GXULQJ�RQH�RI�WKH�WHVW�IOLJKWV��

��� 'DWD�$QDO\VLV�

)LJXUH� ��� SUHVHQWV� WKH� HUURU� LQ� WKH� UXQZD\� WRXFKGRZQ�
SRVLWLRQ�ZKHQ�FRPSDUHG�ZLWK�WKH�H[SHFWHG�SRVLWLRQ��IRU�WKH�
IRXU�FDVHV�DQDO\]HG� LQ� WKLV�SDSHU��$OWKRXJK�VRPH�YDULDWLRQ�
FDQ�EH�REVHUYHG�LQ�)LJXUH�����LW�LV�QRW�SRVVLEOH�DIILUP�WKDW�RQH�
RI�WKHP�LV�VLJQLILFDQWO\�EHWWHU�WKDQ�WKH�RWKHU��

)LJXUH�����7RXFKGRZQ�SRVLWLRQ�HUURU�IRU�HDFK�FDVH��

2Q� WKH� RWKHU� KDQG�� )LJXUH� ��� VKRZV� WKDW� LQ� WKH� FXUUHQW�
H[SHULPHQW�WKH�JD]H�JXLGHG�FRQILJXUDWLRQ�SUHVHQWV�D�JUHDWHU�
GHYLDWLRQ� IURP� H[SHFWHG� IOLJKW� WUDMHFWRULHV� GXULQJ� DSSURDFK�
�GHYLDWLRQ�IURP�WKH�H[SHFWHG�JOLGHVORSH��FRPSDUHG�WR�WKRVH�
RI�WKH�KDQG�JXLGHG�FRQILJXUDWLRQ��
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)LJXUH�����&XPXODWLYH�JOLGHVORSH�GHYLDWLRQ�IRU�WKH�YHUWLFDO�
JXLGDQFH�IOLJKW�WHVWV��

7KH� ILQDO� KHDGLQJ� DW� WRXFKGRZQ� DOVR� VKRZV� EHWWHU�
SHUIRUPDQFH�ZLWK� WKH� KDQG�JXLGHG� FRQILJXUDWLRQ� DV� FDQ� EH�
VHHQ� LQ� )LJXUH� ���� 7KLV� FDQ� DOVR� EH� DWWULEXWHG� WR� WKH� HDUO\�
GHYHORSPHQW�VWDJH�RI�WKH�JD]H�EDVHG�FRQILJXUDWLRQ��

)LJXUH�����$LUFUDIW�KHDGLQJ�HUURU�DW�WRXFKGRZQ�IRU�
KRUL]RQWDO�JXLGDQFH�WHVW�IOLJKWV��

,W�LV�DOVR�FOHDU�IURP�)LJXUH����WKDW�WKH�PHWKRG�RI�XVLQJ�ERWK�
FRQILJXUDWLRQV� LV� GLIIHUHQW�� 7KH� JD]H�JXLGHG� FRQILJXUDWLRQ�
FDOOV�IRU�D�TXLFN�³VWDUH´�LQWR�WKH�GHVLUHG�WUDMHFWRU\�DQG�WKHQ�WR�
LVVXH�D�VLQJOH�SUHVVLQJ�RI�WKH�³FRPPDQG´�EXWWRQ�WR�DOORZ�WKH�
DLUFUDIW�WR�IROORZ�WKDW�WUDMHFWRU\��PDNLQJ�TXLFN�DGMXVWPHQWV�DV�
UHTXLUHG���

2Q�WKH�RWKHU�KDQG��WKH�KDQG�JXLGHG�FRQILJXUDWLRQ�DOORZV�WKH�
SLORW� WR� SUHVV� WKH� ³FRPPDQG´� EXWWRQ� IRU� ORQJHU� SHULRGV��
KDYLQJ�GLUHFW�DQG�SUHFLVH�FRQWURO�RI�WKH�WUDMHFWRU\�IRU�ORQJHU�
SHULRGV�RI� WLPH�� ,Q� IDFW�� LW� UHTXLUHV� WKLV�PHWKRG�RI� LQSXW� WR�
DFKLHYH�WKH�ODQGLQJ��

)LJXUH�����&XPXODWLYH�³FRPPDQG´�EXWWRQ�WLPH�SUHVVHG�IRU�
DOO�WKH�WHVW�VFHQDULRV�DQG�FRQILJXUDWLRQV��

,W� FDQ� DOVR� EH� VHHQ� WKDW� WKH� QHFHVVLW\� WR� XVH� D� ³FRPPDQG´�
VLJQDO�ZDV�FRQILUPHG��)LJXUH����VKRZV�WKH�XQLQKLELWHG�JD]H�
VLJQDO� DV� UHFHLYHG� E\� WKH� V\VWHP�� )LJXUH� ��� VKRZV� WKH�
REWDLQHG�FRPPDQG�IURP�WKDW�VLJQDO�DV�WKH�³FRPPDQG´�EXWWRQ�
ZDV� SUHVVHG� DQG� UHOHDVHG��1RW� KDYLQJ� VXFK� DQ� LQWHUUXSWLRQ�
PDNHV�WKH�DLUFUDIW�XQFRQWUROODEOH�DV�WKH�SLORW�ZRXOG�KDYH�WR�
NHHS�FRQVWDQW�IRFXV�RQ�WKH�GHVLUHG�IOLJKW�WUDMHFWRU\��HYHQ�ZLWK�
WKH�KDQG�JXLGHG�FRQILJXUDWLRQ��

)LJXUH�����([DPSOH�RI�D�YHUWLFDO�JD]H�VLJQDO�EHIRUH�EHLQJ�
LVRODWHG�E\�WKH�³FRPPDQG´�EXWWRQ�GXULQJ�D�ZKROH�IOLJKW��

� &RQFOXVLRQV�DQG�)XWXUH�:RUN�
,Q�WKLV�SDSHU��WKH�IHDVLELOLW\�RI�JD]H�JXLGHG�DQG�KDQG�JXLGHG�
FRQWURO�RI�DQ�DLUFUDIW�ZDV�GHPRQVWUDWHG��'DWD�FROOHFWHG�LQ�D�
ILUVW�VHW�RI�H[SHULPHQWV�ZLOO�EH�XVHG�IRU�IXUWKHU�GHYHORSPHQW�
RI� IOLJKW� FRQWURO� PRGHV�� DLPLQJ� DW� LPSURYLQJ� V\VWHP�
SHUIRUPDQFH��

2SHUDWLRQDO� H[SHULHQFH� JDLQHG�ZLWK� WKLV� H[SHULPHQW� DOORZV�
IRU� WKH� SODQQLQJ� RI� HODERUDWH� H[SHULPHQWV� XVLQJ� GLIIHUHQW�
SLORWV� WKDW� DUH� QRW� \HW� DFFXVWRPHG� WR� WKH� V\VWHP�� 1HZ�
H[SHULPHQWV�ZRXOG�DOORZ�WR�SURSHUO\�PHDVXUH�WKH�LPSDFW�RI�
WKH�SURSRVHG�LQWHUIDFHV�RQ�VLPXODWHG�IOLJKW��

)ROORZ�XS�H[SHULPHQWV�ZLOO�EH�FRQGXFWHG�LQ�D�KLJKO\�UHDOLVWLF�
IOLJKW� VLPXODWRU� WKDW� LQFOXGHV� ZLGH� ILHOG� RI� YLHZ� DQG� D�
FRPSOHWH� FRFNSLW� HQYLURQPHQW�� ,W�ZLOO� DOVR�XVH� D� WUDQVSRUW�
FODVV� PDQQHG� DLUFUDIW� PRGHO� DQG� HODERUDWH� IOLJKW� VFHQDULRV�
WKDW� ZRXOG� DOORZ� WR� FRPSDUH� WKH� SURSRVHG� LQWHUIDFHV� ZLWK�
³FODVVLFDO´�LQWHUIDFHV�VXFK�DV�\RNHV�DQG�VLGHVWLFNV�LQ�WKH�VDPH�
HQYLURQPHQW��
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5HIHUHQFHV�

>�
@�

-� 5RVNDP�� $LUSODQH� 'HVLJQ�� /DZUHQFH�� '$5
&RUSRUDWLRQ�������

>�
@�

1$6$� $UPVWURQJ�� ´;���� $GYDQFHG� 7HFKQRORJ\�
'HPRQVWUDWRU� $LUFUDIW�´� >2QOLQH@�� $YDLODEOH��
KWWS���ZZZ�QDVD�JRY�FHQWHUV�DUPVWURQJ�QHZV�)DFW6KHHW
V�)6�����')5&�KWPO��

>�
@�

$LUEXV��´9DKDQD��WKH�6HOI�3LORWHG��H972/�DLUFUDIW�IURP�
$ñ� E\�$LUEXV�� 6XFFHVVIXOO\�&RPSOHWHV� )LUVW� )XOO�6FDOH�
7HVW� )OLJKW�´� ��� )HEUXDU\� ������ >2QOLQH@�� $YDLODEOH��
KWWSV���ZZZ�DLUEXV�FRP�QHZVURRP�SUHVV�
UHOHDVHV�HQ���������YDKDQD��WKH�VHOI�SLORWHG��HYWRO�
DLUFUDIW�IURP�D��E\�DLUEXV��VXFF�KWPO�� >$QYlQG� ��� ���
����@��

>�
@�

(PEUDHU�� ´(PEUDHU;�XQYHLOV� ILUVW� H972/� FRQFHSW�´� ��
$XJXVW� ������ >2QOLQH@�� $YDLODEOH��
KWWSV���HPEUDHU�FRP�JOREDO�HQ�QHZV�"VOXJ �������
HPEUDHU[�XQYHLOV�ILUVW�HYWRO�FRQFHSW�� >$QYlQG� ��� ���
����@��

>�
@�

7KH�%RHLQJ�&RPSDQ\��´%RHLQJ�$XWRQRPRXV�3DVVHQJHU�
$LU�9HKLFOH�&RPSOHWHV�)LUVW�)OLJKW�´����-DQXDU\�������
>2QOLQH@�� $YDLODEOH�� ERHLQJ�FRP�IHDWXUHV���������SDY�
ILUVW�IOLJKW�������SDJH��>$QYlQG����$XJXVW�����@��

>�
@�

'� &��1LHKRUVWHU��/��/L�RFK�/��0DUNXV��´7KH�$FFXUDF\�
DQG�3UHFLVLRQ�RI�3RVLWLRQ�DQG�2ULHQWDWLRQ�7UDFNLQJ�LQ�WKH�
+7&� 9LYH� 9LUWXDO� 5HDOLW\� 6\VWHP� IRU� 6FLHQWLILF�
5HVHDUFK�´�L�3HUFHSWLRQ��QU�0D\�-XQH��SS�������������

>�
@�

7RELL�� ´3UR�*ODVVHV���3URGXFW�'HVFULSWLRQ�´�7RELL�$%��
������

>�
@�

7� )ULFNH� ´),567� 3,/27�,1�7+(�/223�
6,08/$725 (;3(5,0(176� 21� %5$,1�
&21752/ 2)� +25,=217$/� $,5&5$)7�
027,21�´� 'HXWVFKHU� /XIW�� XQG� 5DXPIDKUWNRQJUHVV�
�����
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

+80$(5��$�7HVW�%HG�(QYLURQPHQW�IRU�+XPDQ�)DFWRUV�,QYHVWLJDWLRQV�LQ�WKH�
$HURQDXWLF�'RPDLQ�

'� +��$UMRQL���:��5��GH�2OLYHLUD���/��*��7UDEDVVR��DQG�(��9LOODQL��



'LYLVLRQ�RI�0HFKDQLFDO�(QJLQHHULQJ��$HURQDXWLFV�,QVWLWXWH�RI�7HFKQRORJ\��6mR�-RVp�GRV�&DPSRV��63�%UD]LO�
(�PDLO��DUMRQL#LWD�EU���ZHVOH\UR#LWD�EU���JRQ]DJD#LWD�EU���HYLOODQL#LWD�EU�

$EVWUDFW�
7KLV� ZRUN� SUHVHQWV� WKH� +XPDQ� )DFWRUV� LQ� $HURQDXWLFV� ODERUDWRU\� �+80$(5��� IURP� WKH�
$HURQDXWLFV� ,QVWLWXWH� RI� 7HFKQRORJ\� �,7$��� 7KLV� ODERUDWRU\� LV� D� WHVW�EHG� HQYLURQPHQW� EXLOW�
DURXQG�WKH�6,925�±� WKH� IOLJKW� VLPXODWRU�ZLWK�D� URERWLF�PRWLRQ�SODWIRUP� IURP�,7$�±�ZLWK�WKH�
SXUSRVH� RI� HYDOXDWLQJ� WKH� GLIIHUHQW� UHODWLRQV� DPRQJ� WKH� SLORW� FRJQLWLYH�� SV\FKRORJLFDO� DQG�
SK\VLRORJLFDO� VWDWHV� DQG� WKH� DLUFUDIW¶V� KXPDQ�FRPSXWHU� LQWHUIDFHV� DQG� F\EHUQHWLFV�� 7KH� ODE� LV�
FRPSULVHG� RI� GLIIHUHQW� YLUWXDO� UHDOLW\� WHFKQRORJ\� DQG� QRQ�LQWUXVLYH� SK\VLRORJLF� VHQVRU�
WHFKQRORJ\�WKDW�FDQ�EH�LQVWDOOHG�RQ�WKH�SLORW�WR�PRQLWRU�LWV�SV\FKR�FRJQLWLYH�VWDWH�IURP�D�UDQJH�
RI�REMHFWLYH�PHDVXUHV��&RQVLGHULQJ�VRPH�FKDUDFWHULVWLFV�RI�6,925¶V�FRFNSLW�� OLNH� WKH�PRWLRQ�
FXHLQJ�DELOLW\�DQG�WKH�KDSWLFV�VWLPXOL�JHQHUDWHG�IURP�WKH�IRUFH�IHHGEDFN�LQFHSWRUV�DQG�VKDNHUV��
VRPH� RI� WKH�PDLQ� SURVSHFWLYH� UHVHDUFK� OLQHV� WR� EH� H[SORUHG� E\� WKH� ,7$¶V� WHDP� DUH� SUHVHQWHG�
DFFRUGLQJ� WR� WKH� NH\� WHFKQRORJLHV� PDGH� DYDLODEOH� DW� +80$(5�� 7R� H[HPSOLI\� VRPH� RI� WKH�
FXUUHQW� UHVHDUFK� PDGH� ZLWKLQ� WKH� ODE�� VRPH� ILQGLQJV� RQ� SLORW� SHUFHSWLRQ� DQG� ZRUNORDG�
HYDOXDWLRQ�IURP�SUHYLRXV�UHIHUHQFHG�LQYHVWLJDWLRQV�DUH�UHSRUWHG���

.H\ZRUGV��+XPDQ�IDFWRUV��DHURQDXWLF�WUDLQLQJ��IOLJKW�VLPXODWLRQ��SK\VLRORJLF�VHQVRUV��

� ,QWURGXFWLRQ�
3LORW� WUDLQLQJ� FRQFHUQHG�ZLWK� XSVHW�UHFRYHU\�� SLORW�LQGXFHG�
RVFLOODWLRQV� �3,2��� SUH�VWDOO� FRQGLWLRQV� LGHQWLILFDWLRQ� DQG�
QHZ�VLQJOH�SLORW�FRFNSLW�SDUDGLJPV�DUH�DOO�VRPH�RI�WKH�TXLWH�
UHFHQW� LQWHUHVWV� IURP� WKH� PDLQ� DHURVSDFH� FRPPXQLW\� WKDW�
KDYH�SURPSWHG�DFDGHPLFV�ZRUOGZLGH�WRZDUGV�KXPDQ�IDFWRUV�
UHVHDUFK� >���@�� %URDGO\� VSHDNLQJ�� KXPDQ� IDFWRUV� UHIHU� WR� D�
FODVVLFDO� LQWHUGLVFLSOLQDU\� UHVHDUFK� DUHD� FRQFHUQHG�ZLWK� WKH�
LQWHUDFWLRQ�RI�KXPDQV�ZLWK�RWKHU�WHFKQRORJLHV��HQYLURQPHQWV�
DQG�V\VWHPV�>���@��,Q�WKH�DHURVSDFH�FRQWH[W��WKLV�LV�WUDQVODWHG�
LQWR� WKH�HYDOXDWLRQ�RI� WKH�GLYHUVH� UHODWLRQV�DPRQJ� WKH� SLORW�
FRJQLWLYH�� SV\FKRORJLFDO� DQG� SK\VLRORJLFDO� VWDWHV� DQG� WKH�
DLUFUDIW¶V�KXPDQ�FRPSXWHU�LQWHUIDFHV�DQG�F\EHUQHWLFV�>�@��

:LWK�WKH�DLP�RI�HYDOXDWLQJ�DQG�GHYHORSLQJ�VROXWLRQV�LQ�WKLV�
UHVHDUFK� ILHOG�� WKHUH� LV� +80$(5�� WKH� +XPDQ� )DFWRUV� LQ�
$HURQDXWLFV� ODERUDWRU\� IURP� WKH� $HURQDXWLFV� ,QVWLWXWH� RI�
7HFKQRORJ\� �,7$��� ORFDWHG� LQ� %UD]LO�� 7KLV� ODERUDWRU\� LV� D�
WHVW�EHG�HQYLURQPHQW�EXLOW�DURXQG�WKH�6,925��D�IXOO�PRWLRQ�
IOLJKW� VLPXODWLRQ� V\VWHP� ZLWK� D� URERWLF� PRWLRQ� SODWIRUP�
IURP�,7$��)LJXUH�����%HVLGHV�WKH�KHDY\�SD\ORDG�URERWLF�DUP�
DQG� WKH� HPEHGGHG� YLVXDO� V\VWHP�� 6,925� SUHVHQWV� D�
UHDVRQDEOH� WUDGH�RII� EHWZHHQ� WKH� UHDOLVP� RI� WKH� LQWHUQ�
FRFNSLW� LQWHUIDFH� DQG� LWV� FXVWRPL]DWLRQ� �)LJXUH� ��� >�@��7KH�
6,925�FRFNSLW�LV�DOVR�HQKDQFHG�E\�PHDQV�RI� VRPH�KDSWLFV�
VWLPXOL� WKDW� FDQ� EH� JHQHUDWHG� IURP� WKH� IRUFH�IHHGEDFN�
LQFHSWRUV�DQG�XQLW�VKDNHUV���

)LJXUH����6,925�±�URERWLF�IOLJKW�VLPXODWRU��

)LJXUH����6,925¶V�IOH[LEOH�FRFNSLW�ZLWK�PDLQ�IOLJKW�GHFN��
\RNH�DQG�VWLFN�LQFHSWRUV�DQG�YLUWXDO�RYHUKHDG�SDQHO��
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+80$(5�LV�EDVHG�RQ�WKH�FRQFHSW�RI�PRQLWRULQJ�WKH�SLORW¶V�
SV\FKR�FRJQLWLYH� VWDWH� IURP�D� UDQJH� RI� REMHFWLYH�PHDVXUHV�
JDWKHUHG�IURP�QRQ�LQWUXVLYH�SK\VLRORJLF�VHQVRUV�WKDW�FDQ�EH�
LQVWDOOHG� RQ� WKH� VXEMHFW�� 6RPH� RI� WKH� PDLQ� VHQVRU�
WHFKQRORJLHV� WKDW� HQDEOH� FXUUHQW� UHVHDUFK� DW� +80$(5� DUH�
SUHVHQWHG�LQ� WKLV�ZRUN��SURYLGLQJ�D�IXUWKHU� RYHUYLHZ�RQ�WKH�
UHVHDUFK� WRSLFV� GHYHORSHG� LQ� WKH� ODERUDWRU\�� %HVLGHV� WKDW��
VRPH� VHOHFWHG� UHVXOWV� IURP� SUHYLRXV� LQYHVWLJDWLRQV� DUH�
GLVFXVVHG��7R�DFFRPSOLVK�WKLV�JRDO��WKLV�ZRUN�LV�RUJDQL]HG�DV�
IROORZV�� VHFWLRQ� �� SUHVHQWV� WKH� ODERUDWRU\¶V� LQIUDVWUXFWXUH��
VHFWLRQ� �� GHWDLOV� VRPH� RI� WKH� PDLQ� SURVSHFWLYH� UHVHDUFK�
WRSLFV� RI� LQWHUHVW� RI� ,7$¶V� WHDP�� VHFWLRQ� �� SURYLGHV� VRPH�
PHDVXUHPHQW� UHVXOWV� IURP� SUHYLRXV� LQYHVWLJDWLRQV�� DQG�
VHFWLRQ���EULQJV�XS�WKH�PDLQ�GLVFXVVLRQV�DQG�FRQFOXVLRQV��

� +80$(5¶V�HTXLSPHQW�DQG�V\VWHPV�
+80$(5¶V� PDLQ� VHQVRU\� HTXLSPHQW� LV� EXLOW� DURXQG�
VHQVRUV��PRGXOHV�DQG�VXEV\VWHPV�IURP�7RELL�70��7($70�DQG�
:HDUDEOH� 6HQVLQJ� 70�� $OO� RI� WKHP� DUH� GHWDLOHG� LQ� 7DEOH� ���
7DEOH���DQG�7DEOH����UHVSHFWLYHO\���

7DEOH����7RELL�70�SUR�HTXLSPHQW��
(TXLSPHQW� ,PDJH� 'HVFULSWLRQ�

7RELLSUR�;��
����� (\H�WUDFNLQJ�EDU�

7RELLSUR�
*ODVVHV����
3UHPLXP�
3DFNDJH�

3DFNDJH��H\H�WUDFNLQJ�
JODVVHV�ZLWK����+]�

UHFRUG�XQLW��FDOLEUDWLRQ�
VRIWZDUH��3URODE�OLFHQVH�

7RELL�SUR�95��
,QWHJUDWLRQ�
ZLWK�+7&�
9LYH�

����+]�H\H�WUDFNLQJ�
JODVVHV�ZLWK�+7&�9LYH�

LQWHJUDWLRQ�

7DEOH���±�7($70�6�$�5�/��HTXLSPHQW��LQFOXGLQJ�
&DSWLYH3K\VLR�DQG�&DSWLY0RWLRQ��

(TXLSPHQW� ,PDJH� 'HVFULSWLRQ�

&$37,9�*65� *DOYDQLF�6NLQ�5HVSRQVH�

&$37,9�
7HPSHUDWXUH� %RG\�WHPSHUDWXUH�VHQVRU�

&$37,9�7&(�
5HVSLUDWLRQ�

7KRUDFLF�FRQWUDFWLRQ�
H[SDQVLRQ�VHQVRU�IRU�
EUHDWKLQJ�PRQLWRULQJ�

&$37,9�(&*� (OHFWURFDUGLRJUDSK�
VHQVRU�

&$37,9�(0*� (OHFWURP\RJUDSK\�
VHQVRU�

7DEOH�����:HDUDEOH�6HQVLQJ�//&70�HTXLSPHQW��
(TXLSPHQW� ,PDJH� 'HVFULSWLRQ�

'6,����6\VWHP�
((*�

(OHFWURHQFHSKDORJUDSK\�
GU\�KHDGEDQG�VHQVRU�
ZLWK����FKDQQHOV��

6RPH� JHQHUDO� XVH� IRU� DOO� RI� WKHVH� VHQVRUV� DUH� >����@�� (&*�
�HOHFWURFDUGLRJUDSKLF� VHQVRU�� IRU� KHDUW�UDWH� PRQLWRULQJ��
(&*� �HOHFWURHQFHSKDORJUDSKLF� VHQVRU�� IRU� EUDLQ� DFWLYLW\�
PRQLWRULQJ�� *65� �JDOYDQLF� VNL�UHVSRQVH� VHQVRU�� IRU�
VZHDWLQJ�PRQLWRULQJ�DFFRUGLQJ�WR�VWUHVV�DQG�DZDUHQHVV�VWDWH��
(0*� �HOHFWURP\RJUDSK\� VHQVRU�� IRU� PXVFXODU� DFWLYLW\�
PRQLWRULQJ��7&(��WKRUDFLF�FRQWUDFWLRQ�H[SDQVLRQ�VHQVRU��IRU�
UHVSLUDWLRQ�PRQLWRULQJ��H\H�WUDFNHU�JODVVHV�EDU� IRU�EOLQNLQJ��
IRFXVHG�YLVLRQ�DUHD�DQG�SXSLO�GLODWLRQ�PHDVXUHPHQWV���

7KH\� FDQ� EH� DOO� V\QFKURQL]HG� WRJHWKHU� XVLQJ� WKH� &DSWLY��
DSSOLFDWLRQ�WR�KHOS�LQ�WKH�LGHQWLILFDWLRQ�RI�WKH�SLORW�ZRUNORDG�
DQG� DZDUHQHVV� LQ� IURQW� RI� WKH� IOH[LEOH� 6,925¶V� FRFNSLW��
ZKLFK� FDQ� DOVR� EH� DGDSWHG� E\� PHDQV� RI� VRPH� DXJPHQWHG�
UHDOLW\� WHFKQRORJ\� GHWDLOHG� LQ� 7DEOH� �� �%HVLGHV� WKH� 7RELL�
+7&�9LYH�LQ�7DEOH����ZKLFK�LV�DOVR�D�YLUWXDO�UHDOLW\�JODVVHV����

7DEOH���±�$XJPHQWHG�DQG�0L[HG�UHDOLW\�HTXLSPHQWV��
(TXLSPHQW� ,PDJH� 'HVFULSWLRQ�

0RYHULR�%7�
�����

(SVRQ��VPDUW�
JODVVHV��

0HWD����

0HWD��$XJPHQWHG�
5HDOLW\�*ODVVHV�ZLWK�
GHYHORSPHQW�NLW��
8QLW\�OLFHQVH��

+ROR/HQV��

0LFURVRIW�70�
+ROR/HQV��IRU�

KRORJUDSKLF�PL[HG�
UHDOLW\�

7KH� 6,925¶V� FDELQ� FDQ� EH� IXUWKHU� LQVWUXPHQWHG� ZLWK� DQ�
,QHUWLDO� 0HDVXUHPHQW� 8QLW� �,08�� DQG� XQLW� VKDNHUV�� ,Q� WKH�
IROORZLQJ� VXEVHFWLRQ�� VRPH� UHVHDUFK� WRSLFV� FXUUHQW� XQGHU�
LQWHUHVW�RI�WKH�GHYHORSPHQW�WHDP�DUH�GHWDLOHG�LQ�UHJDUG�WR�WKH�
WHFKQRORJ\�PDGH�DYDLODEOH�DW�+80$(5��

� +80$(5¶V�UHVHDUFK�WRSLFV�
)LYH�UHVHDUFK�IURQWV�DUH�LGHQWLILHG�E\�WKH�,7$¶V�GHYHORSPHQW�
WHDP� WR� XVH� WKH� DIRUHPHQWLRQHG� +80$(5¶V� HTXLSPHQWV�
ZLWKLQ�WKH�6,925¶V�LQYHVWLJDWLRQV�GHPDQGV��
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�� (YDOXDWLRQ� RI� WKH� HIIHFWLYHQHVV� RI� WKH� URERWLF�PRWLRQ
SODWIRUP�ZLWK�GLIIHUHQW�VWUDWHJLHV

6LQFH� VRPH�RI� WKH�PDLQ� DSSURDFKHV� WR� HYDOXDWH� WKH� ILGHOLW\�
RI� PRWLRQ�FXHLQJ� LQ� D� IOLJKW� VLPXODWRU� DUH� EDVHG� RQ�
TXDOLWDWLYH�SLORW¶V�IHHGEDFN�>��@��WKH�HPSKDVLV�LQ�WKLV�DUHD�LV�
WR� XVH� REMHFWLYH� FRJQLWLYH� PHDVXUHV� IRU� WKLV� NLQG� RI�
LQYHVWLJDWLRQ��6RPH�WRSLFV�DUH��

D� &RPSDUDWLYH� DQDO\VLV� RI� WKH� ZDVKRXW� ILOWHU� DOJRULWKPV
XVHG� WR� FRQWURO� WKH� URERWLF� SODWIRUP� XVLQJ� DGGLWLRQDO
H[FLWDWLRQ�IRUP�WKH�6,925¶V�VKDNHU�XQLWV�DQG�PHDVXULQJ�WKH
SODWIRUP¶V� DFFHOHUDWLRQV� XVLQJ� WKH� 6,925¶V� ,08� �,QHUWLDO
0HDVXUHPHQW�8QLW��DQG�WKH�SLORW¶V�OHYHO�RI�SHUFHSWLRQ�XVLQJ
WKH�*65��(&*�DQG�H\H�WUDFNLQJ¶V�SXSLO�GLODWLRQ�PHDVXUHV�

E� $VVHVVPHQW�RI�WKH�FRUUHODWLRQ�EHWZHHQ� WKH�YLVXDO� V\VWHP
SURMHFWLRQ� DQG� WKH� SODWIRUP¶V� PRWLRQ� XVLQJ� WKH� SLORW� H\H�
WUDFNLQJ�DQG�WKH�,08�

�� (YDOXDWLRQ� RI� WKH� FRFNSLW¶V� +XPDQ�0DFKLQH
,QWHUIDFHV� �+0,�� UHODWLRQV� WR� WKH� SLORW� ZRUNORDG� DQG
VLWXDWLRQ�DZDUHQHVV

7KH�LGHD�RI�WKLV�UHVHDUFK�IURQW�LV�WR�HYDOXDWH�SLORW�DZDUHQHVV�
XSRQ�GLIIHUHQW�ZRUNORDG�IDLOXUH�VLWXDWLRQV��0HDVXUHPHQWV�RI�
WKH�SLORW¶V�UHVSRQVH�WLPH��IDWLJXH�DQG�IOLJKW�SHUIRUPDQFH�DUH�
LQWHQGHG� WR� EH� GRQH� XVLQJ� WKH� +80$(5¶V� VHQVRU\�
HTXLSPHQW��6RPH�WRSLFV�DUH��

D� $VVHVVPHQW� RI� WKH� FXUUHQW� (0%���� �/HJDF\� ����
V\PERORJ\� WR� IDLOXUH�� FRPPXQLFDWLRQ� DQG� UHDFWLRQ� XVLQJ
SDUDOOHO�PHDVXUHPHQWV�IURP�((*��*65��(&*�DQG�7&(��7KH
H\H�WUDFNLQJ� WHFKQRORJ\� FDQ� EH� XVHG� WR� HYDOXDWH� WKH� SLORW¶V
YLVLRQ�DUHD��JD]H�EOLQN��KHDG�XS�DQG�KHDG�GRZQ�WLPHV�

E� (YDOXDWLRQ�RI�WKH�PRUH�LPSRUWDQW�FRQWH[WXDO�LQIRUPDWLRQ
LQ� WKH� 3ULQFLSDO� )XQFWLRQ� 'LVSOD\V� �3)'V�� DQG
0XOWLIXQFWLRQDO� 'LVSOD\V� �0)'V�� GXULQJ� VRPH� IDLOXUHV
XVLQJ�WKH�H\H�WUDFNLQJ�EDU��(&*��*65�DQG�7&(�

F� )OLJKW� TXDOLW\� DVVHVVPHQW� LQ� UHJDUG� WR� WKH� GLIIHUHQW
SURILOHV� RI� LQFHSWRUV¶� IRUFH� IHHGEDFN� VWLPXOL� XVLQJ� (0*�
*65��7&(��(&*�DQG�H\H�WUDFNLQJ�V\VWHP�IRU�SXSLO�GLODWLRQ
PHDVXUHPHQWV�

G� 3LORW¶V� IDWLJXH� DQG� ZRUNORDG� GHOLPLWDWLRQ� DQG
TXDQWLILFDWLRQ� XVLQJ� WKH�RULJLQDO�FRFNSLW¶V�+0,¶V� UHVRXUFHV
XSRQ�IDLOXUH�FRQGLWLRQV��(TXLSPHQWV�WR�EH�XVHG��(&*��*65�
((*��7&(��7HPSHUDWXUH�VHQVRUV�DQG�H\H�WUDFNLQJ�JODVVHV�

H� 3LORW¶V� IDWLJXH� DQG� ZRUNORDG� GHOLPLWDWLRQ� DQG
TXDQWLILFDWLRQ� XVLQJ� WKH� DGGLWLRQDO� PL[HG� UHDOLW\� VWLPXOL
XVLQJ� IXUWKHU� V\PERORJ\� IURP� WKH� +ROR/HQV� DQG� 0HWD� �
JODVVHV� XSRQ� IDLOXUH� FRQGLWLRQV�� (TXLSPHQWV� WR� EH� XVHG�
(&*��*65��((*��7&(��7HPSHUDWXUH�VHQVRUV��+ROR/HQV�DQG
0HWD���

I� &RFNSLW¶V� SUHOLPLQDU\� GHVLJQ� UHYLHZ� XVLQJ� �'� YLUWXDO
UHDOLW\� HQYLURQPHQWV�� (TXLSPHQWV�� (&*�� 7&(� DQG� H\H�
WUDFNLQJ�ZLWK�7RELL�9LYH�+7&�JODVVHV�

�� ,GHQWLILFDWLRQ� RI� 3LORW� ,QGXFHG� 2VFLOODWLRQV� �3,2�
HYHQWV�WURXJK�SLORW�FRJQLWLYH�IHHGEDFN

%URDGO\� VSHDNLQJ�� WKLV� UHVHDUFK� DUHD� FRQFHUQV� ZLWK� WKH�
LGHQWLILFDWLRQ� RI� WKH� SLORW�LQGXFHG� RVFLOODWLRQV� PHFKDQLVPV�

DQG� LWV� UHVSHFWLYH�GHWHFWLRQ�E\� WKH�SLORW�XVLQJ� WKH�DYDLODEOH�
FRFNSLW¶V� +0,V� DQG� FRQWH[WXDO� LQIRUPDWLRQ� IHHGEDFN� >��@��
7KH� PDLQ� LGHD� LV� WR� SHUIRUP� IOLJKW� FDPSDLJQV� LQ� 6,925�
ZLWK�SLORWV� WKDW�SUHVHQW� GLIIHUHQW� H[SHULHQFH� LQGXFLQJ� VRPH�
FKDUDFWHULVWLF� LQFHSWRUV¶� GLVWXUEDQFHV� DQG� WULPPLQJ�
FRQGLWLRQV�WKDW�GULYH�SLORWV�WR�3,2��7KH�IROORZLQJ�WRSLFV�FDQ�
EH�IXUWKHU�LQYHVWLJDWHG�DORQJ�WKH�WHVW���

D� 3LORW� EHKDYLRU� DQG� SK\VLRORJLF� VWDWH� ZLWKLQ� WKH� SKDVHV
SULRU�DQG�DIWHU�3,2�HYHQWV�

E� 3LORW� EHKDYLRU� DQG� SK\VLRORJLF� VWDWH� GXULQJ� WKH� DWWLWXGH
UHFRYHU\�DQG�3,2�PLWLJDWLRQ�

F� 7HFKQLTXHV�IRU�SLORW�WUDLQLQJ�RQ�3,2�DYRLGDQFH�

G� 'HYHORSPHQW�RI�IOLJKW�FRQWURO�ODZV�WR�GHWHFW�DQG�PLWLJDWH
3,2�HYHQWV�

$OO� RI� WKHVH� UHVHDUFK� WRSLFV� DUH� VXSSRVHG� WR� XVH� SDUDOOHO�
PHDVXUHPHQWV� RI�� *65�� (&*�� 7&(�� (0*�� 7HPSHUDWXUH��
((*��DQG�H\H�WUDFNHU�JODVVHV��WR�PRQLWRU�WKH�IRFXVHG�DUHD�RI�
WKH� SLORWV� YLVLRQ�� UHVSRQVH� WLPHV�� JD]H� EOLQN�� KHDG�XS� DQG�
KHDG�GRZQ�WLPHV����

�� 8SVHW� FRQGLWLRQV� LGHQWLILFDWLRQ� DQG� XSVHW�UHFRYHU\
WUDLQLQJ�

$Q� DLUFUDIW� XSVHW� LV� GHILQHG� ZKHQ�� GXULQJ� WKH� IOLJKW�� LW� LV�
XQLQWHQWLRQDOO\�GULYHQ�WR�H[FHHG�WKH�SDUDPHWHUV� �DWWLWXGH�RU�
DLUVSHHG�� QRUPDOO\� H[SHULHQFHG� LQ� OLQH� RSHUDWLRQV� RU�
WUDLQLQJ�� ,W� UHSUHVHQWV� D� GDQJHURXV� FRQGLWLRQ� VLQFH� LW� PD\�
UHVXOW� LQ� /RVV� RI� &RQWUROODELOLW\� �/2&�� RI� WKH� DLUFUDIW�
DFFRUGLQJ� WR� VRPH� V\VWHP� IDLOXUH�� DGYHUVH� HQYLURQPHQW� RU�
H[FHVVLYH�LQDGYHUWHQW�DWWLWXGH�FRPPDQG�>��@��,Q�WKH�FRQWH[W�
RI�WKH�6,925�IOLJKW�VLPXODWRU��WKHUH�H[LVWV�VRPH�GHPDQGV�LQ�
HYDOXDWLQJ� SRVVLEOH� WUDLQLQJ� FRQGLWLRQV�ZKHUH� WKH� SLORW� FDQ�
LGHQWLI\� DQ� XSVHW� DQG� UHFRYHU\� IURP� WKDW�� 7KH� IROORZLQJ�
WRSLFV�FDQ�EH�IXUWKHU�LQYHVWLJDWHG�ZLWKLQ�+80$(5�WHVW�EHG��

D� 'HYHORSPHQW� RI� DGGLWLRQDO� FRQWURO� ODZV� DQG� FRQWH[WXDO
+0,�IHHGEDFN�WR�FRPPXQLFDWH�XSVHW�FRQGLWLRQV�WR�WKH�SLORW�

E� 'HOLPLWDWLRQ�DQG�TXDQWLILFDWLRQ�RI�SLORW�VWUHVV�DQG�IDWLJXH
LQ�FRQGLWLRQV�RI�XSVHW�UHFRYHU\�

F� $QDO\VLV� RI� FRUUHODWLRQ� EHWZHHQ� TXDOLWDWLYH� SV\FKR�
EHKDYLRUDO�IHHGEDFN�DQG�SK\VLRORJLF�PHDVXUHPHQWV�RI�SLORWV
GXULQJ�WULPPHG�XSVHW�UHFRYHU\�PDQHXYHU�

G� 7UDLQLQJ�RQ�EHKDYLRUDO�UHFRYHU\�WHFKQLTXHV�LQ�HPHUJHQF\
XSVHW�VLWXDWLRQV�GXH�WR�V\VWHPV�IDLOXUHV�

$OO� RI� WKHVH� UHVHDUFK� WRSLFV� DUH� VXSSRVHG� WR� XVH� SDUDOOHO�
PHDVXUHPHQWV� RI�� *65�� (&*�� 7&(�� (0*�� 7HPSHUDWXUH��
((*��DQG�H\H�WUDFNHU�JODVVHV��WR�PRQLWRU�WKH�IRFXVHG�DUHD�RI�
WKH� SLORWV� YLVLRQ�� UHVSRQVH� WLPHV�� JD]H� EOLQN�� KHDG�XS� DQG�
KHDG�GRZQ�WLPHV����

�� 'HVLJQ�RI�QHZ�FRFNSLW�FRQFHSWV�DQG�+0,

D� $SSOLFDWLRQ� RI� YLUWXDO� DQG� DXJPHQWHG� UHDOLW\� WRROV� IRU
HQKDQFLQJ� SLORW¶V� VLWXDWLRQ� DZDUHQHVV� WKURXJK� QRYHO� +0,
DQG� FRQWH[WXDO� V\PERORJ\� VWLPXOL�� LQWHUDFWLYH� FRFNSLW�
VLQJOH�SLORW�FRFNSLW��7KLV�WRSLF�LV�VXSSRVHG�WR�XVH��+ROR/HQV
0L[HG�5HDOLW\�*ODVVHV��0HWD���$XJPHQWHG�5HDOLW\�JODVVHV�
0RYHULR�%7�����6PDUW�*ODVVHV��95�9LYH�7RELL�3UR��8QLW\
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(QJLQH� DQG� &$'� WRROV� IRU� �'� PRGHOLQJ�� H\H�WUDFNLQJ�
JODVVHV��((*��(&*��*65��7&(�DQG�(0*��

� +80$(5¶V�UHVHDUFK�VDPSOHV�
/HW�XV�SUHVHQW�VRPH�VDPSOHV�RI�SUHYLRXV�UHVXOWV�>���������@�
IURP�UHVHDUFKHV�GHYHORSHG�DORQJ�WKH�VHWXS�DQG�GHYHORSPHQW�
RI� WKH� 6,925� IOLJKW� VLPXODWRU� DQG� +80$(5� WHVW�EHG�� ,Q�
DGGLWLRQ�� WR� HYLQFH� WKH� SRWHQWLDO� RI� WKH� VHQVRU\� HTXLSPHQW��
ZH�SURYLGH�VRPH�PHDVXUHPHQWV�IURP�VRPH�VHQVRUV�JDWKHUHG�
DORQJ�D�UHJXODU�IOLJKW�WUDLQLQJ�VHVVLRQ�LQ�6,925���

����0RGHO�EDVHG�HYDOXDWLRQV�

2QH� RI� WKH� PDMRU� FRQFHUQV� RI� WKH� 6,925¶V� GHYHORSPHQW�
WHDP� GXULQJ� LWV� LPSOHPHQWDWLRQ� SKDVH� ZDV� WR� HYDOXDWH� WKH�
HIIHFWLYHQHVV�RI� WKH�PRWLRQ�FXH�VWUDWHJ\�ZLWK�D� URERWLF�DUP�
DQG�D�OLQHDU�UDLO�XQLW�IRU�WKH�ILJKW�WUDLQLQJ�ILGHOLW\���3ULRU�WKH�
VHWXSV� RI� WKH� +80$(5� WHVWEHG�� WKH� DQDO\VHV� ZHUH�
HPLQHQWO\�EDVHG�RQ�WKH�TXDOLWDWLYH�SLORWV¶�DVVHUWLRQV�>������@�
RU� PRGHO�EDVHG� HYDOXDWLRQV� WKDW� IXUWKHU� FRQVLGHUHG� WKH�
KXPDQ¶V�SK\VLRORJLF�SHUFHSWLRQ�V\VWHP�PRGHOV�>�����@��

,Q�>�����@�IXOO�PRGHO�EDVHG�DSSURDFKHV�DLPHG�DW�REMHFWLYHO\�
HYDOXDWLQJ� WKH� SLORW� SHUFHSWLRQ� RQ� WKH� URERW� PRWLRQ� DUH�
SUHVHQWHG��$OO�RI�WKHP�IRXQG�RQ�YDOLGDWHG�DLUFUDIW�DQG�URERW�
G\QDPLF� PRGHOV� EXW� ODFNHG� UREXVWQHVV� RQ� WKH� ILQDO�
FRQFOXVLRQV� EHFDXVH� RI� WKH� XVH� RI� D� PRGHO� RI� WKH� SLORW��
1RWZLWKVWDQGLQJ�� VRPH� LPSRUWDQW� UHVXOWV� ZHUH� SUHVHQWHG��
DQG�RQH�RI�WKHP�LV�GHSLFWHG�LQ�)LJXUH���>��@���

)LJXUH� �� GHSLFWV� ZKDW� LV� IXUWKHU� XQGHUVWRRG� DV� WKH� SLORW�
SHUFHSWLRQ� RQ� WKH� DFFHOHUDWLRQV� LPSHOOHG� E\� WKH� VLPXODWRU�
DORQJ�D�UXQQLQJ�WDNH�RII�IROORZHG�E\�LWV�DERUWLRQ���

����$GYDQWDJHV�RI�6,925�IRU�KXPDQ�IDFWRUV�UHVHDUFK��

$FFRUGLQJ� WR� WKH� UHVXOWV� SUHVHQWHG� LQ� WKH� SUHYLRXV�
VXEVHFWLRQ�� VLQFH� WKH� 6,925� GLIIHUV� LQ� LWV� VHWXS� IURP�
�RUGLQDU\�� IXOO� IOLJKW� VLPXODWRUV� �))6��ZKLFK� XVXDOO\� XVH�D�
*RXJK±6WHZDUW� SODWIRUP� >��@�� LW� KDV� EHHQ� RI� JUHDW�
LPSRUWDQFH� WR� VWDEOLVK�DQ�XQGHUVWDQGLQJ�RI� WKH� LQIOXHQFH�RI�
WKH� URERW� DUP� DQG� UDLO� XQLW� G\QDPLFV� RQ� WKH� VLPXODWLRQ�
TXDOLW\��%DVLFDOO\��UHFHQW�UHVXOWV�GHYHORSHG�E\�WKH�6,925¶V�
WHDP�KDV�HYLQFHG�VRPH�DGYDQWDJHV�RI�WKLV�NLQG�RI�DSSURDFK�
IRU�KLJK�JDLQ�PDQHXYHUV���

�
)LJXUH����PRGHO�EDVHG�FRPSDULVRQ�RI�SLORW�SHUFHLYHG�VXUJH�DFFHOHUDWLRQ�XQGHU�GLIIHUHQW�VLPXODWRU�FRQILJXUDWLRQV�>��@���

7KHVH� VWDQG� IRU� WKRVH� PDQHXYHUV� ZKHUH� WKH� DLUFUDIW� LV�
VXEMHFW�WR�PRUH�FRQVWDQW�RU�FRQWLQXHG�DFFHOHUDWLRQV��OLNH�LQ�D�
UHMHFW� WDNH�RII� RU� D� GHVFHQW� SLWFK�GRZQ�� ZKLFK� PD\� DOVR�
SUHFHGH�D�/2&�HYHQW����7KLV�GLUHFWO\�PHHWV�WKH�REMHFWLYHV�RI�
WKH�UHVHDUFK�OLQHV�RQ�KXPDQ�IDFWRUV�SUHVHQWHG�LQ�WKLV�SDSHU��
4XLWH� QHZHU� UHVXOWV� LQ� WKH� UHDO� 6,925� SODWIRUP� ZLWK�
TXDOLWDWLYH�SLORW�HYDOXDWLRQV� LQGLFDWH�WKDW� WKH� UDLO�XQLW� EHLQJ�
XVHG� DV� FRPSDUHG� LQ� >��@�� WR� H[FLWH� ORZ�IUHTXHQF\� VXUJH�
DFFHOHUDWLRQV� �:5�0&$����� LQ� )LJXUH� ���� KDV� SURYLGHG�
EHWWHU� VWLPXOXV�� %HVLGHV� RI� WKDW�� PRUH� REMHFWLYH� PHDVXUHV�

KDYH� EHHQ� REWDLQHG� LQ� WKH� UHDO� SODWIRUP� ZLWK� DQ� ,08�
�LQHUWLDO� PHDVXUHPHQW� XQLW�� IURP� WKH� +80$(5¶V�
LQIUDVWUXFWXUH��7KH\�DUH�GHSLFWHG� LQ�)LJXUH��� IRU�DQ�DLUFUDIW�
'XWFK�UROO� WUDQVLHQW� GXH� WR� D� UXGGHU� FRPPDQG� SHUIRUPHG�
ZLWKLQ� WKH� VLPXODWRU� ZLWK� WKH� :5�0&$����� DFWLYH�� 7KLV�
UHVXOW� HYLQFHV��DW� OHDVW� IURP� D� ILUVW� TXDOLWDWLYH� LQVSHFWLRQ��D�
JRRG�DJUHHPHQW�EHWZHHQ�WKH�VXUJH�DFFHOHUDWLRQ�JHQHUDWHG�E\�
WKH�DLUFUDIW�DQG� WKDW�JDWKHUHG�ZLWKLQ� WKH�VLPXODWRU� IURP�WKH�
,08��7KH�GLIIHUHQFH�LQ�VFDOHV�DUH�UHODWHG�WR�WKH�VFDOH�IDFWRU�
XVHG�LQ�WKH�LQLWLDO�WHVWV�ZLWK�WKH�ZDVKRXW�ILOWHU��
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)LJXUH����&RPSDULVRQ�RI�WKH�DFFHOHUDWLRQV�IURP�WKH�DLUFUDIW��EOXH��DQG�WKH�6,925��UHG���7KH�ODWWHU�LV�PHDVXUHG�ZLWK�DQ�,08��

����:RUNORDG�LQYHVWLJDWLRQV�

6RPH� SUHYLRXV�ZRUNV� IURP� WKH� 6,925� WHDP�DLPHG� WR� XVH�
KXPDQ� IDFWRUV� UHODWHG� YDULDEOHV� WR� DFFHVV� WKH� HIIHFWLYHQHVV�
RI� WKH�PRWLRQ� RI� WKH� IOLJKW� VLPXODWRU� >��@�� ,Q� WKHVH�ZRUNV��
SHUIRUPDQFH� DQG� ZRUNORDG� ZHUH� HVWLPDWHG� WKURXJK� D�
FROOHFWLRQ�RI�DLUFUDIW�GDWDVHW� LQFOXGLQJ� MR\VWLFN�PRYHPHQWV��
DOWLWXGH�� DWWLWXGH�� DLUVSHHG�� DPRQJ� RWKHUV�� 7KH� UHVXOWV�
SRLQWHG� WR� D� QHFHVVLW\� RI� DQDO\VLQJ� WKHVH� YDULDEOHV��
FRQVLGHULQJ�D�GHHSHU�SV\FKRORJLFDO�DQG�ELRORJLFDO�DSSURDFK���

7R� LQFUHDVH� WKH� SUDFWLFDO� XQGHUVWDQGLQJ� WRZDUGV� WKH�
ZRUNORDG� DQG� SHUIRUPDQFH�� WKH� WHDP� GHVLJQHG� DQ�
H[SHULPHQW�WR�DFFHVV�KRZ�WKH�SLORW�LQWHUDFW�ZLWK�WKH�DLUFUDIW�
ZKHQ� H[SRVHG� WR� GLIIHUHQW� OHYHOV� RI� ZRUNORDG� >��@�� 7KH�
UHVXOWV� GHWHFWHG� FKDQJHV� RI� SHUIRUPDQFH� RQ� YDULDEOHV�
UHJDUGHG� WR� WKH� SLORWLQJ� FRPPDQG� DPRQJ�ZRUNORDG� OHYHOV��
VXFK� DV� UDWH� RI� FOLPE�� HVSHFLDOO\� ZKHQ� WKH� DLUFUDIW� ZDV�
H[SHULHQFLQJ� DQ� DEQRUPDO� VLWXDWLRQ��:LWK� WKH� VHWXS� RI� WKH�
+80$(5� WHVW�EHG�� VRPH� PRUH� REMHFWLYH� PHDVXUHPHQWV�
ZLWK�UHDO�SLORWV�KDYH�EHHQ�FROOHFWHG��ZKLFK�DUH�SUHVHQWHG�LQ�
WKH�IROORZLQJ�VXEVHFWLRQ��

����6DPSOHV�RI�SK\VLRORJLF�PHDVXUHPHQWV�

6RPH� SK\VLRORJLF�PHDVXUHPHQWV� XVLQJ� WKH�(&*��*65� DQG�
H\H�WUDFNLQJ� JODVVHV� KDYH� EHHQ� WDNHQ� LQ� D� VXEMHFW� SLORWLQJ�
WKH�VLPXODWHG�(0%�����/HJDF\�������ZLWK�D�VLPSOH�UHJXODU�
VHVVLRQ� WUDLQLQJ� FRPSULVHG� RI� �XVLQJ� WKH� VWLFN� LQFHSWRU���
WDNH�RII� UXQ�� DOWLWXGH� VWDELOL]DWLRQ� DQG� SLWFK� DQG� UROO�
PDQHXYHUV�� 7KH� SLORW� ZDV� DVNHG� WR� SHUIRUP� D� FRRUGLQDWHG�
EDQN� DW� VRPH� SRLQW� ZKLOH� NHHSLQJ� FRQWURO� RI� DOWLWXGH� DQG�
DLUVSHHG��)LJXUH���SUHVHQWV�WKH�KHDW�PDS�GLVWULEXWLRQ�RI�WKH�
IRFXVHG�YLVLRQ�DUHD�RI� WKH�SLORW�GXULQJ� WKLV�RFFXUUHQFH��7KH�
UHGGHU�LV�D�JLYHQ�DUHD�WKH�PRUH�WKH�SLORW�IRFXVHG�LQ�LW���

)LJXUH����KHDW�PDS�RI�WKH�SLORW¶V�YLVLRQ�IRFXVHG�DUHD�GXULQJ�
DQ�DWWHPSW�RI�FRPSHQVDWLQJ�D�V\VWHP�IDLOXUH����

$V� LW� VKRXOG� EH� H[SHFWHG�� WKH� LQFLSLHQW� UHVXOW� SUHVHQW� LQ�
)LJXUH� �� HYLQFHG� WKH� SLORW� IRFXVHG� LWV� YLVLRQ� PRUH� LQ� WKH�
IHHGEDFN�RI�WKH�3)'�DQG�LQ�SRVLWLRQ�KH�ZDV�LPSHOOLQJ�WR�WKH�
VWLFN� JULS�� ZKDW� VKRZV� KLV� DWWHPSWV� IRU� NHHS� WUDFN� RI� WKH�
HVWDEOLVKHG�OLPLWV���

$GGLWLRQDO�GDWD�� VXFK�DV�HYHQW�RFFXUUHQFH��DQG�D�VLPSOLILHG�
SV\FKRORJLFDO� VWDWH� HVWLPDWLRQ�� FDQ� EH� H[WUDFWHG� IURP� WKH�
(&*� DQG� *65� VHQVRUV� FXUYHV� �)LJXUH� ���� ZKLFK� ZHUH�
V\QFKURQL]HG� WR� WKH� ZKROH� V\VWHP� DQG� WKH� H\H�WUDFNLQJ�
JODVVHV���

$OWKRXJK� UDWKHU� LQLWLDO�� WKHVH� VDPSOH� UHVXOWV� HYLQFH� WKH�
SRWHQWLDO� RI� WKH� +80$(5¶V� LQIUDVWUXFWXUH� WR� HYDOXDWH�
GLIIHUHQW�DEQRUPDO�FRQGLWLRQV�GXULQJ� UHJXODU� IOLJKW� WUDLQLQJ��
$OO�WKH�LQYHVWLJDWLRQV�WKDW�DUH�PHQWLRQHG�LQ�WKLV�SDSHU�FRXOG�
EH�IXUWKHU�GHYHORSHG�FRQVLGHULQJ�PRUH�REMHFWLYH�SK\VLRORJLF�
PHDVXUHV���
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)LJXUH����*65��XSSHU��DQG�(&*��ORZHU��VLJQDOV�DFTXLUHG�LQ�
WKH�&DSWLY��VRIWZDUH��

� &RQFOXVLRQV�
7KH�PDLQ� SXUSRVH� RI� WKLV�ZRUN�ZDV� WR� LQWURGXFH� WKH� ,7$¶V�
+80$(5� ODE�� DV� D� SRWHQWLDO� WHVW�EHG� IRU� +XPDQ� )DFWRUV�
LQYHVWLJDWLRQ� LQ� DHURQDXWLFV�� %HVLGHV� RI� KDYLQJ� EHHQ� EXLOW�
DURXQG� WKH� IOH[LEOH� 6,925� IOLJKW� VLPXODWLRQ� HQYLURQPHQW��
WKH� ODERUDWRU\� LV� HTXLSSHG� ZLWK� UHOHYDQW� DQG� PRGHUQ�
SK\VLRORJLF� VHQVRU� DQG� YLUWXDO�PL[HG�DXJPHQWHG� UHDOLW\�
WHFKQRORJ\��6RPH�UHVHDUFK�WRSLFV�WKDW�KDV�EHHQ�HPSKDVL]HG�
E\� WKH� ,7$¶V� WHDP� LQFOXGHV�XSVHW�UHFRYHU\� WUDLQLQJ�� GHVLJQ�
RI� QHZ� FRFNSLW� FRQFHSWV� DQG� +0,�� LGHQWLILFDWLRQ� RI� 3LORW�
,QGXFHG�2VFLOODWLRQV��3,2��HYHQWV��HYDOXDWLRQ�RI�WKH�PRWLRQ�
FXHLQJ� VWUDWHJLHV� IRU� IOLJKW� VLPXODWLRQ� DQG� RI� WKH� FRFNSLW¶V�
+0,V�� 6RPH� UHVXOWV� IURP� SUHYLRXV� ZRUNV� KDYH� EHHQ�
SUHVHQWHG� DV� ZHOO� DV� VRPH� PHDVXUHPHQWV� JDWKHUHG� ZLWK�
VRPH� RI� WKH� H[DPSOHG� VHQVRUV�� 7KLV� SDSHU� LV� H[SHFWHG� WR�
EULQJ� LQFLWHPHQWV� WR� WKH� DHURVSDFH� FRPPXQLW\� LQ� +XPDQ�
)DFWRUV�LQYHVWLJDWLRQV��
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

$VVXUDQFH�6WUDWHJ\�IRU�1HZ�&RPSXWLQJ�3ODWIRUPV�LQ�6DIHW\�&ULWLFDO�$YLRQLFV�

+nNDQ�)RUVEHUJ��$QGUHDV�6FKZLHU]
��DQG�.ULVWLQD�/XQGTYLVW�

6FKRRO�RI�,QQRYDWLRQ��'HVLJQ�DQG�(QJLQHHULQJ��0lODUGDOHQ�8QLYHUVLW\��9lVWHUnV��6ZHGHQ��
(�PDLO��+DNDQ�)RUVEHUJ#PGK�VH��$QGUHDV�6FKZLHU]#WKL�GH��.ULVWLQD�/XQGTYLVW#PGK�VH


5HVHDUFK�&HQWHU��&RPSHWHQFH�)LHOG�$YLDWLRQ��7HFKQLVFKH�+RFKVFKXOH�,QJROVWDGW��*HUPDQ\

$EVWUDFW�
$Q�DVVXUDQFH�VWUDWHJ\�IRU�QHZ�FRPSXWLQJ�SODWIRUPV�LQ�VDIHW\�FULWLFDO�DYLRQLFV�KDV�WR�EH�IOH[LEOH�
DQG�WDNH�LQWR�DFFRXQW�GLIIHUHQW�W\SHV�RI�FRPPHUFLDO�RI�WKH�VKHOI��&276��KDUGZDUH�WHFKQRORJLHV��
&RPSOHWHO\�QHZ�&276�WHFKQRORJLHV�DUH�DOUHDG\�EHLQJ�LQWURGXFHG�DQG�VXFFHVVIXOO\�XVHG�LQ�RWKHU�
GRPDLQV��*RRG� H[DPSOHV� DUH� KHWHURJHQHRXV�SODWIRUPV�� KDUGZDUH�EDVHG�PDFKLQH� OHDUQLQJ� DQG�
DSSUR[LPDWH�FRPSXWLQJ��&XUUHQW�DYLRQLFV�FHUWLILFDWLRQ�JXLGDQFH�PDWHULDO�FDQQRW�FRSH�ZLWK�QH[W�
JHQHUDWLRQ� RI� GHYLFHV��:H� VXJJHVW� XVLQJ� WKH� JHQHULF� DVVXUDQFH� DSSURDFK� RI� WKH�2YHUDUFKLQJ�
3URSHUWLHV��23V��WRJHWKHU�ZLWK�DVVXUDQFH�FDVHV�WR�DUJXPHQW�WKDW�&276�DVVXUDQFH�REMHFWLYHV�DUH�
PHW�DQG�WR�DFKLHYH�WKH�IOH[LELOLW\�UHTXLUHG�IRU�IXWXUH�FRPSXWLQJ�SODWIRUPV��:H�LQWURGXFH�D�QRYHO�
DVVXUDQFH�FDVHG�EDVHG�23�DSSURDFK�LQ�>�@�DQG�UHILQH�WKH�ZRUN�LQWR�D�IUDPHZRUN�LQ�>�@��:LWKLQ�
WKLV�IUDPHZRUN�ZH�DUH�DEOH�WR�LQWHJUDWH�&276�WHFKQRORJ\�VSHFLILF�DVVXUDQFH�REMHFWLYHV�XVLQJ�D�
ILYH�VWHS� SURFHVV�� ,Q� WKLV� SDSHU��ZH� VKRZ� WKURXJK� VRPH� UHSUHVHQWDWLYH� H[DPSOHV� RI� HPHUJLQJ�
FRPSXWLQJ� SODWIRUPV� WKDW� RXU� VWUDWHJ\� LV� D� ZD\� IRUZDUG� IRU� QHZ� SODWIRUPV� LQ� VDIHW\�FULWLFDO�
DYLRQLFV��

.H\ZRUGV�� VDIHW\�FULWLFDO� DYLRQLFV�� DVVXUDQFH� VWUDWHJ\�� DVVXUDQFH� FDVH�� &276� DVVXUDQFH��
2YHUDUFKLQJ�3URSHUWLHV��FRPSXWLQJ�SODWIRUPV�

� ,QWURGXFWLRQ�
2YHU�WKH�ODVW����\HDUV��57&$�'2�����>�@�KDV�EHHQ�XVHG�DV�
WKH�JXLGDQFH�GRFXPHQW�WR�HQVXUH�GHVLJQ�DVVXUDQFH�IRU�FLYLOLDQ�
DLUERUQH� HOHFWURQLF� KDUGZDUH� �$(+��� 'HVLJQ�GHYHORSPHQW�
DVVXUDQFH�LV�³$OO�RI�WKRVH�SODQQHG�DQG�V\VWHPDWLF�WDVNV�XVHG�
WR� VXEVWDQWLDWH�� WR� DQ� DGHTXDWH� OHYHO� RI� FRQILGHQFH�� WKDW�
GHYHORSPHQW�HUURUV�KDYH�EHHQ�LGHQWLILHG�DQG�FRUUHFWHG�VXFK�
WKDW�WKH�LWHPV�VDWLVI\�D�GHILQHG�VHW�RI�UHTXLUHPHQWV´�>�@��$(+�
LV�RIWHQ�GHVLJQHG�ZLWK�VHYHUDO�&276�FRPSRQHQWV�WKDW�DUH�QRW�
GHYHORSHG� DFFRUGLQJ� WR�57&$�'2������ 7KH� XVH� RI�&276�
FRPSRQHQWV� WKHUHIRUH� UHTXLUHV� RWKHU� DVVXUDQFH� JXLGDQFH�
WHFKQLTXHV� WR� EH� XVHG�� 7KH� FHUWLILFDWLRQ� DXWKRULWLHV� KDYH�
LGHQWLILHG� DQG� SURGXFHG� VHYHUDO� &276� DVVXUDQFH� JXLGDQFH�
GRFXPHQWV�� VHH�6HFWLRQ� ,9� LQ� >�@� IRU� D� OLWHUDWXUH� UHYLHZ�RI�
WKHVH�� :KHQ� QHZ� WHFKQRORJ\� KDV� EHHQ� LQWURGXFHG�� QHZ�
DVVXUDQFH�DFWLYLWLHV�KDYH�EHHQ�VXJJHVWHG�E\� WKH�DXWKRULWLHV��
7KH� ODWHVW� JXLGDQFH� GRFXPHQW� IURP� WKH� FHUWLILFDWLRQ�
DXWKRULWLHV�DGGUHVVLQJ�&276�DVVXUDQFH��LQFOXGLQJ�&276�,3��
LV�SXEOLVKHG�LQ�D�1RWLFH�RI�3URSRVHG�$PHQGPHQW�>�@��ZKLFK�
LV�D�MRLQW�($6$�DQG�)$$�HIIRUW��7KLV�GRFXPHQW�LV�REMHFWLYH�
EDVHG�DQG�LV�VXSSRVHG�WR�DGGUHVV�DOO�NLQGV�RI�H[LVWLQJ�&276�
FRPSRQHQWV�� ,W� GRHV� QRW� DGGUHVV� QHZ� WHFKQRORJLHV� VXFK� DV�
H�J��� KDUGZDUH� DFFHOHUDWHG� PDFKLQH�OHDUQLQJ�� 2EMHFWLYHV�
EDVHG� JXLGDQFH� EHQHILWV� IURP�EHLQJ�PRUH� IOH[LEOH� WR� DGDSW
IXWXUH� WHFKQRORJLHV� UDWKHU� WKDQ� DFWLYLWLHV�EDVHG� GRFXPHQWV�

��0'+¶V�ZRUN�LQ�WKLV�SDSHU�LV�VXSSRUWHG�E\�WKH�6ZHGLVK�.QRZOHGJH�
)RXQGDWLRQ�ZLWKLQ�WKH�'3$&�SURMHFW�'HSHQGDEOH�3ODWIRUPV�IRU��
$XWRQRPRXV�V\VWHPV�DQG�&RQWURO��

6WLOO�� ERWK� REMHFWLYHV�EDVHG� DQG� DFWLYLWLHV�EDVHG� JXLGDQFH�
GRFXPHQWV�VXIIHU�IURP�WKH�DVVXPSWLRQ�WKDW��LI�LW�LV�IROORZHG�LW�
LV� VXIILFLHQWO\� DVVXUHG� WKDW� WKH� &276� FRPSRQHQW� RSHUDWHV�
ZLWK�LQWHJULW\�DFFRUGLQJ�WR�LWV�VSHFLILFDWLRQ��

($6$¶V�&HUWLILFDWLRQ�0HPRUDQGXP�6:&(+�����>�@��QRQ�
ELQGLQJ�JXLGDQFH�PDWHULDO��LV�D�PL[HG�OHYHO�DFWLYLWLHV�EDVHG�
JXLGDQFH� GRFXPHQW�� 6HFWLRQ� ��� LQ� >�@�� JLYHV� JXLGDQFH� IRU�
&276�LQWHJUDWHG�FLUFXLWV�DQG�PLFURFRQWUROOHUV�ZKLOH�6HFWLRQ�
����LQ�>�@��DGGUHVVHV�&276�JUDSKLFDO�SURFHVVRUV��*38V���)RU�
LQWHJUDWHG� FLUFXLWV� DQG� PLFURFRQWUROOHUV�� WKH� DVVXUDQFH�
HYLGHQFH� GHSHQGV� RQ� WKH� DPRXQW� RI� VHUYLFH� H[SHULHQFH��
FRPSOH[LW\�RI�WKH�FRPSRQHQW��DQG�WKH�GHVLJQ�DVVXUDQFH�OHYHO�
�'$/��� )RU� *38V�� WKH� JXLGDQFH� PDWHULDO� >�@� DVVXPHV� D�
GLVFUHWH�JUDSKLFDO�SURFHVVRU� �RSSRVLWH� WR� VHYHUDO�RI� WRGD\¶V�
LQWHJUDWHG� *38V�� WKDW� KDV� D� YHU\� VKRUW� OLIHVSDQ� ZLWK� DQ�
LQFUHDVHG� SRVVLELOLW\� RI� GHVLJQ� HUURUV�� LV� FRPSOH[�� FRQWDLQV�
FRQILJXUDEOH� HOHPHQWV�� DQG� LV� RQO\� XVHG� IRU� JUDSKLFDO�
DSSOLFDWLRQV�� 7KH� JXLGDQFH� PDWHULDO� DOVR� DVVXPHV� WKDW� WKH�
FRPSRQHQW� PD\� H[KLELW� SHUIRUPDQFH� YDULDWLRQV� RYHU�
SURGXFWLRQ�WLPH�DQG�PD\�FRPSOHWHO\�ODFN�HPSLULFDO�GDWD�RQ�
WKH�DFWXDO�IDLOXUH�UDWHV�H[SHULHQFHG�LQ�DYLRQLFV�DSSOLFDWLRQV��
7R� FRSH�ZLWK� DOO� WKHVH� XQFHUWDLQWLHV�� WKH� JXLGDQFH�PDWHULDO�
H[SOLFLWO\� DVVXPHV� VHYHUDO� ORZ�OHYHO� DFWLYLWLHV� WR� EH�
SHUIRUPHG� IRU� DOO� NLQGV� RI� *38� GHYLFHV� >�@�� *XLGDQFH� RQ�
DFWLYLW\�OHYHO�LV�QRW�VXLWDEOH�IRU�QHZ�KDUGZDUH�WHFKQRORJLHV��
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7KH�VXJJHVWHG�DSSURDFK�IRU�QHZ�DUFKLWHFWXUHV�DQG�RWKHU�QHZ�
&276� WHFKQRORJLHV� DUH� LQVWHDG� DQ� DUJXPHQWDWLYH� DSSURDFK�
DOORZLQJ�IRU�IOH[LELOLW\�WR�XVH�PRUH�DSSURSULDWH�PHWKRGV�DQG�
DOVR�GLUHFWO\�VKRZ�KRZ�WKHVH�PHWKRGV�FRQWULEXWH�WR�PHHWLQJ�
WKH� DVVXUDQFH� REMHFWLYHV� >�@�� 2QH� VXFK� DSSURDFK� FRXOG� EH�
EDVHG�RQ�DVVXUDQFH�FDVHV��$Q�DVVXUDQFH�FDVH�LV�D�VWUXFWXUHG�
DUJXPHQW��EDFNHG�XS�ZLWK�HYLGHQFH��WKDW�D�V\VWHP�RSHUDWHV�DV�
LQWHQGHG�IRU�D�GHILQHG�DSSOLFDWLRQ�LQ�D�GHILQHG�HQYLURQPHQW�
>�@��,Q�>�@�ZH�GHPRQVWUDWHG�WKH�XVH�RI�DQ�DVVXUDQFH�FDVH�WR�
VWUXFWXUH�&276�KDUGZDUH�FRPSRQHQWV¶�DVVXUDQFH�IRU�VDIHW\�
FULWLFDO� DYLRQLFV� DQG� LQ� >�@� ZH� UHILQHG� RXU� ZRUN� DQG�
LQWURGXFHG�D�ILYH�VWHS�SURFHVV��VHH�6HFWLRQ�����LQ�WKLV�SDSHU��
WR�SURYLGH�D�FRQFHSW�WR�FRQQHFW�WKH�GHPRQVWUDWLRQ�RI�DVVXUDQFH�
REMHFWLYHV��7KH�XVH�RI�DVVXUDQFH�FDVHV�LV�LQ�OLQH�ZLWK�)$$¶V�
SURFHVV�WR�VWUHDPOLQH�WKH�FHUWLILFDWLRQ�SURFHVV�E\�GHOLYHULQJ�
DQ� DSSURDFK� �2YHUDUFKLQJ� 3URSHUWLHV�� XVDEOH� IRU� ERWK�
VRIWZDUH� DQG� KDUGZDUH� GHYHORSPHQW� WR� HDVH� WKH� XVH� RI�
DOWHUQDWLYH�PHDQV�RI�FRPSOLDQFH�>�@��7KH�PDLQ�FRQWULEXWLRQ�
LQ�WKLV�SDSHU�LV�WKH�LQWHJUDWLRQ�RI�H[LVWLQJ�DVVXUDQFH�REMHFWLYHV�
DQG� UHSUHVHQWDWLYH� H[DPSOHV� IURP� QHZ� &276�EDVHG�
FRPSXWLQJ� SODWIRUPV� XVLQJ� 2YHUDUFKLQJ� 3URSHUWLHV� DQG�
DVVXUDQFH�FDVHV���

7KH�UHPDLQGHU�RI�WKLV�SDSHU�LV�VWUXFWXUHG�DV�IROORZV��6HFWLRQ�
�� H[SODLQV� RXU� &276� DVVXUDQFH� FDVH� FRQFHSW�� WKH� XVHG�
JUDSKLFDO� QRWDWLRQ�� WKH� 2YHUDUFKLQJ� 3URSHUWLHV�� DQG� VKRZV�
KRZ�FXUUHQW�&276�DVVXUDQFH�REMHFWLYHV�FDQ�EH�LQWHJUDWHG��,Q�
6HFWLRQ���ZH� LQWHJUDWH�DVVXUDQFH�REMHFWLYHV� IURP�HPHUJLQJ�
FRPSXWLQJ� SODWIRUPV� DQG� LQ� 6HFWLRQ� �� ZH� GLVFXVV� RXU�
DVVXUDQFH�FDVH�FRQFHSW��)LQDOO\��LQ�6HFWLRQ���ZH�FRQFOXGH�WKH�
SDSHU��

� &276�DVVXUDQFH�FDVH�FRQFHSW�
,Q�WKH�IUDPHZRUN�RI�DVVXUDQFH�FDVHV��DVVXUDQFH�UHIHUV�WR�WKH�
SURYHQ�FRQILGHQFH� WKDW�D� WRS�OHYHO�FODLP�RI�DQ�DUJXPHQW� LV�
WUXH� >�@�� )LJXUH� �� VKRZV� D� JUDSKLFDO� SUHVHQWDWLRQ� RI� DQ�
DVVXUDQFH�FDVH��

)LJXUH����$�JUDSKLFDO�SUHVHQWDWLRQ�RI�DQ�DVVXUDQFH�FDVH��
7KH�WRS�OHYHO�FODLP��OHIWPRVW��LV�GHFRPSRVHG�XQWLO�HDFK�VXE�
FODLP�FDQ�EH�VXEVWDQWLDWHG�E\�HYLGHQFH��7KH�DUJXPHQW�SDUW��
ZKLFK�LV�WKH�IRFXV�RI�WKLV�SDSHU��FRQVLVWV�RI�VWUDWHJLHV�XVHG�

WR�GHFRPSRVH�FODLPV�DQG�VXE�FODLPV���

$VVXUDQFH�FDVHV�LQ�WKH�VSHFLDOL]HG�IRUP�DV�VDIHW\�FDVHV��KDYH�
EHHQ�VXFFHVVIXOO\�XVHG�IRU�D�YHU\�ORQJ�WLPH�>�@��7KH�VWUHQJWK�
ZLWK�DVVXUDQFH�FDVHV�LV�WKDW�LW�IRUFHV�SHRSOH�WR�WKLQN�GHHSHU�

WKDQ�XVXDO�>��@�DQG�PRWLYDWHV�GHYHORSHUV�WR�IRUPXODWH�H[SOLFLW�
DUJXPHQWV�FOHDUO\�WDUJHWLQJ�D�WRS�OHYHO�FODLP��

6WUXFWXUHG� DVVXUDQFHV� FDVHV� FDQ� EH� XVHG� WR� H[SODLQ� ZK\� D�
FKRVHQ� DVVXUDQFH�PHWKRG� LV� VXIILFLHQW�� 7KH\� JLYH� WKH� FDVH�
ZULWHU� WKH� SRVVLELOLW\� WR� GHPRQVWUDWH� �H[SOLFDWH�� LQ� D�
UHYLHZDEOH� DUJXPHQW� WKH� DVVXUDQFH� VWUDWHJ\� LQ� LWV� HQWLUHW\��
7KLV�DOORZV�D� WKLUG�SDUW\� �FHUWLILFDWLRQ�DXWKRULW\�� WR�JHW� WKH�
RYHUYLHZ�DQG�IXOO�LQVLJKW�DERXW�KRZ�WKH�LWHP�LV�DVVXUHG�DQG�
WKH�MXVWLILFDWLRQ�ZK\�LW�LV�YDOLG�RU�DFFHSWDEOH�WR�FRQFOXGH�WKDW�
WKH�LWHP�EHKDYHV�ZLWK�LQWHJULW\�LQ�WKH�V\VWHP��

7KH�TXHVWLRQ�RQH�FDQ�DVN�LV���DUH�DVVXUDQFH�FDVHV�EHQHILFLDO�
IRU� HPHUJLQJ� &276�EDVHG� FRPSXWLQJ� SODWIRUPV"� 5LQHKDUW�
DQG�.QLJKW� >�@� KDYH� FODLPHG� VHYHUDO� SRWHQWLDO� EHQHILWV� IRU�
DVVXUDQFH�FDVHV�LQ�JHQHUDO��2QH�RI�WKHP�LV�DVVXUDQFH�FDVHV�
DGGUHVV� PRGHUQ� FHUWLILFDWLRQ� FKDOOHQJHV�� ,Q� >�@� ZH�
LQWHUSUHWHG�DOO�GHVFULEHG�EHQHILWV�IURP�5LQHKDUW�DQG�.QLJKW�LQ�
WKH�FRQWH[W�RI�HPHUJLQJ�FRPSXWLQJ�SODWIRUPV��%HUWKRQ�>��@�
KDV�XVHG�D�VWUXFWXUHG�DVVXUDQFH�FDVH�IRU�&276�$(+��%HUWKRQ�
VXJJHVWV� D� GHVLJQ� DVVXUDQFH� OHYHO� �'$/�� EDVHG� HYLGHQFH�
DSSURDFK�IRU�&276�KDUGZDUH��

��� $VVXUDQFH�FDVH�QRWDWLRQ�
,Q�WKLV�SDSHU�ZH�XVH�D�JUDSKLFDO�QRWDWLRQ�EDVHG�RQ�D�VXEVHW�RI�
WKH�*RDO�6WUXFWXULQJ�1RWDWLRQ��*61���*61�LV�GHILQHG�LQ�>�@��
)LJXUH���VKRZV�WKH�V\PEROV�ZH�XVH�LQ�WKLV�DUWLFOH�DQG�7DEOH���
H[SODLQV�WKH�XVHG�V\PEROV��

)LJXUH����*61�V\PERO�VXEVHW�XVHG�LQ�WKLV�SDSHU�

7DEOH����([SODQDWLRQ�RI�XVHG�*61�V\PEROV���������

Goal� 7KH� *RDO� HOHPHQW� LOOXVWUDWHV� FODLPV� DQG� VXE�FODLPV�
VXSSRUWLQJ�KLJKHU�OHYHO�FRQQHFWHG�FODLPV��

SupportedBy� 7KH� 6XSSRUWHG%\� UHODWLRQVKLS� FUHDWHV� D� VHULHV� RI�
FRQQHFWHG�FODLPV�WR�HVWDEOLVK�DQ�RYHUDOO�FODLP��

Undeveloped 
Goal�

$Q�8QGHYHORSHG�*RDO�LV�OHIW�LQWHQWLRQDOO\�XQGHYHORSHG�
IRU�ODWHU�LQYHVWLJDWLRQV��

Strategy� 7KH�6WUDWHJ\�HOHPHQW�KHOSV�H[SODLQLQJ�RU�DUJXPHQW�WKH�
ORJLF�EHWZHHQ�D�JRDO�DQG�LWV�VXSSRUWLQJ�JRDOV��

Context� 7KH� &RQWH[W� HOHPHQW� LV� XVHG� WR� FODULI\� FRQFHSWV�
PHQWLRQHG�LQ�VWUDWHJLHV��

InContextOf� $�&RQWH[W� HOHPHQW� KDV� D� FRUUHVSRQGLQJ� ,Q&RQWH[W2I�
UHODWLRQVKLS��

Goal

Strategy

Undeveloped Goal

Context

InContextOfSupportedBy
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��� *HQHULF�KLJKHU�OHYHO�JRDOV�
,Q� >�@� ZH� GHILQHG� WKH� WRS� JRDO�&276� FRPSRQHQW� RSHUDWHV�
GHPRQVWUDEO\�DLUZRUWK\�LQ� LWV�V\VWHP�FRQWH[W� IRU�DVVXULQJ�D�
&276�LQWHJUDWHG�LQ�VDIHW\�FULWLFDO�DYLRQLFV��7KH�WRS�JRDO� LV�
EDVHG� RQ� DSSOLFDEOH� IXQFWLRQDO� DQG� VDIHW\� FHUWLILFDWLRQ�
VSHFLILFDWLRQV� �&6�� UHTXLUHPHQWV�� GHULYHG� WR� WKH� &276�
FRPSRQHQW� OHYHO� E\� %HUWKRQ� HW� DO�� >��@�� %HUWKRQ� HW� DO��
LGHQWLILHG�VL[�NH\�REMHFWLYHV�DSSOLFDEOH�WR�DOO�NLQGV�RI�$(+�

EDVHG�RQ�&6�UHTXLUHPHQWV��7KHVH�REMHFWLYHV�IRUP�WKH�FRQWH[W�
WR�RXU�WRS�JRDO��:H�WKHQ�XVHG�D�VWUDWHJ\�WR�GHFRPSRVH�RXU�WRS�
JRDO� LQ� ³WLPH´�� L�H�� DUJXPHQW� RYHU� LQLWLDO� DLUZRUWKLQHVV� DQG�
DUJXPHQW� RYHU� FRQWLQXRXV� DLUZRUWKLQHVV�� )URP�QRZ�RQ�ZH�
RQO\�FRQVLGHU� WKH�IRUPHU��)RU� LQLWLDO�DLUZRUWKLQHVV��ZH�WKHQ�
XVHG�WKH�VWUDWHJ\�$UJXPHQW�RYHU� LVRODWHG�&276�FRPSRQHQW�
DQG�LQWHJUDWHG�&276�FRPSRQHQW�WR�GHFRPSRVH�RXU�FDVH�LQWR�
WZR�VXE�JRDOV��VHH�)LJXUH���

�

)LJXUH����,QLWLDO�DLUZRUWKLQHVV�DUJXPHQW�VSOLW�LQWR�LVRODWHG�&276�FRPSRQHQW�DQG�&276�FRPSRQHQW�LQWHJUDWHG�RQ�/58�ERDUG�
OHYHO�DQG�IXUWKHU�GLYLGHG�LQWR�WKH�WKUHH�2YHUDUFKLQJ�3URSHUWLHV�LQWHQW��FRUUHFWQHVV�DQG�DFFHSWDELOLW\�

%RWK�VXE�JRDOV�PXVW�EH�IXOILOOHG�WR�DFKLHYH�WKH�WRS�OHYHO�JRDO�
IRU�LQLWLDO�DLUZRUWKLQHVV��L�H��

�� WKH� LVRODWHG�&276�FRPSRQHQW�H[KLELWV� WKH�GHVLUHG�
EHKDYLRU�DQG�
�

�� WKH�LQWHJUDWHG�&276�FRPSRQHQW�H[KLELWV�WKH�GHVLUHG�
EHKDYLRU� RQ� /58�ERDUG� OHYHO� �QRWH� WKDW� FHUWDLQ�
EHKDYLRU�FDQ�RQO\�EH�YHULILHG�RQ�WKLV�OHYHO���

7R� EXLOG� RXU� QH[W� OD\HU�� ZH� XVH� WKH� WKUHH� 2YHUDUFKLQJ�
3URSHUWLHV��LQIRUPDOO\�ZULWWHQ�DV�>��@��

�� ,QWHQW� ±� ZKDW� WKH� SURGXFW� LV� VXSSRVHG� WR� GR� LV�
SURSHUO\�FDSWXUHG��

�� &RUUHFWQHVV�±�WKH�SURGXFW�GRHV�ZKDW�LW�LV�VXSSRVHG�
WR�GR��DQG�

�� $FFHSWDELOLW\� ±� WKH� SURGXFW� GRHV� QRW� FDXVH� KDUP�
VLQFH�GHYHORSPHQW�GHFLVLRQV�GR�QRW�FRPSURPLVH�WKH�
RULJLQDO�VDIHW\�DVVHVVPHQW�

6HH�)LJXUH���IRU�SURSHU�LPSOHPHQWDWLRQ�LQ�WKH�&276�HOHPHQW�
FRQWH[W��1RWH�WKDW�ERWK�EUDQFKHV�XVH�WKH�23�DSSURDFK��L�H��WKH�
LVRODWHG� DQG� WKH� LQWHJUDWHG� &276� FRPSRQHQW� VKRXOG�
GHPRQVWUDWH�WKDW�WKH�23V�DUH�SRVVHVVHG�RQ�HDFK�OHYHO��:LWK�
RWKHU�ZRUGV��LW�LV�QRW�XQWLO�DOO�WKUHH�SURSHUWLHV�RQ�ERWK�OHYHOV�
KDYH� VXIILFLHQW� FRQYLQFLQJ� DUJXPHQWV� WKDW� WKH� RYHUDOO�
DUJXPHQW�&276�FRPSRQHQW�LV�GHPRQVWUDEO\�LQLWLDO�DLUZRUWK\�
FDQ�EH�FRQVLGHUHG�HYLGHQFHG��7KH�LGHD�EHKLQG�XVLQJ�23V�LV�WR�
SURYLGH�D�XQLILHG�PHWKRG�IRU�WKH�DSSURYDO�RI�GLIIHUHQW�NLQGV�
RI�REMHFWV��L�H��VXFK�WKDW�WKLV�DSSURDFK�FDQ�EH�DQ�DOWHUQDWLYH�WR�
DOUHDG\�XVHG�DVVXUDQFH�PHWKRGV��

8S�WR�WKLV�SRLQW�WKH�SUHVHQWHG�DUJXPHQW�LV�DOLJQHG�DFFRUGLQJ�
WR�D�JHQHULF�OD\RXW�ZKLFK�VKRXOG�EH�DSSOLFDEOH�IRU�DOO�NLQGV�RI�
&276�FRPSRQHQWV��(YHQ�LI�WKH�23V�DUH�XVHG�WR�RUJDQL]H�WKH�
DVVXUDQFH�FRQFHSW��LW�KDV�WR�EH�VKRZQ�WKDW�WKH�&276�GHYLFH�
PHHWV�WKH�DOORFDWHG�VSHFLILFDWLRQ�DGHTXDWHO\��7KH�QH[W�VWHS�LQ�
WKH�DUJXPHQW�SURYLGHV�D�VWUDWHJ\�WR�HQDEOH�WKH�GHPRQVWUDWLRQ�
RI�WKH�23V�WRJHWKHU�ZLWK�FRQVLGHULQJ�WKH�&276�WHFKQRORJ\�
GHSHQGHQW�DVVXUDQFH��

InitAirw

COTS component is demonstrably initial airworthy

ArgOverIsoCompInteComp

Argument over isolated COTS 
component and integrated COTS component

DesCOTSBehav

Desired COTS behavior

DesLBLBehav

Desired LRU/board-Level 
Behavior

IsoCompExhiBehav

The isolated COTS component 
exhibits the desired behavior

InteCompExhiBehav

The integrated COTS component 
exhibits the desired behavior on 
LRU/board-level

IsoCompIntent

COTS component defined intended 
behavior is correct and complete 
with respect to the desired behavior

InteCompIntent

The integrated COTS component defined intended behavior on LRU/board-
level is correct and complete with respect to the desired behavior

IsoCompCorrectness

The configured and installed COTS component is correct with 
respect to its defined intended behavior, under foreseeable 
operating conditions

IsoCompAcceptibility

Any part of the configured and installed COTS component that is not 
required by the defined intended behavior has no unacceptable safety 
impact

InteCompCorrectness

The integrated COTS component on LRU/board-level is correct with respect 
to its defined intended behavior, under foreseeable operating conditions

InteCompAcceptibility

Any part of the integrated COTS component on 
LRU/board-level that is not required by the defined 
intended behavior has no unacceptable safety impact
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7R� IDFLOLWDWH� WKH� GHPRQVWUDWLRQ� RI� HDFK� 23�� ZH� XVH� D�
VHSDUDWLRQ� LQWR� D� SULPDU\� DQG� D� FRQILGHQFH� DUJXPHQW�
SURSRVHG� E\� +DZNLQV� HW� DO�� >��@� DQG� VXFFHVVIXOO\�
GHPRQVWUDWHG� E\� +ROORZD\� DQG� *UD\GRQ� >��@�� &RPSDUH� LW�
ZLWK� VDIHW\� FDVHV� ZKHUH� VDIHW\� LV� WKH� DWWULEXWH� RI� LQWHUHVW��
ZKHUH�LGHQWLILFDWLRQ�DQG�PLWLJDWLRQ�RI�KD]DUGV�WR�UHGXFH�ULVN�
VKRXOG�EH�LQ�WKH�SULPDU\�DUJXPHQW��

/HW�XV�ORRN�DW�WKH�JRDO�,VR&RPS&RUUHFWQHVV�IURP�)LJXUH����
7KH� SULPDU\� DUJXPHQW� VKRXOG� EH� ³7KH� FRQILJXUHG� DQG�
LQVWDOOHG� &276� FRPSRQHQW� SHUIRUPV� LWV� LQWHQGHG� EHKDYLRU�
FRUUHFWO\��XQGHU�IRUHVHHDEOH�RSHUDWLQJ�FRQGLWLRQV�´�L�H���LQ�WKLV�
FDVH�� H[DFWO\� WKH� VDPH� DV� EHIRUH� WKH� VHSDUDWLRQ�� 7KH�
FRQILGHQFH�DUJXPHQW�VKRXOG�WKHQ�SURGXFH�WKH�HYLGHQFH�WKDW�
WKH� SULPDU\� FRQFOXVLRQ� LV� VXIILFLHQWO\� FUHGLWDEOH�� L�H�� WKH�
UHYLHZHU� VKRXOG� EHOLHYH� WKH� FKDLQ� RI� WUDQVIRUPDWLRQ� ZDV�
FRUUHFWO\�SHUIRUPHG�ZLWK�VXIILFLHQWO\�DYRLGDQFH�RI�HUURUV��:H�
WKXV�GHILQH�WKH�FRQILGHQFH�DUJXPHQW�IRU�,VR&RPS&RUUHFWQHVV�
DV�³8QFHUWDLQWLHV�LQ�WKH�FRUUHFW�WUDQVIRUPDWLRQ�RI�WKH�GHILQHG�
LQWHQGHG� EHKDYLRU� WR� WKH� FRQILJXUHG� DQG� LQVWDOOHG� &276�
FRPSRQHQW�DUH�VXIILFLHQWO\�UHGXFHG�´�

��� )LYH�VWHS�SURFHVV�WR�LQWHJUDWH�&276�REMHFWLYHV�
,Q� >�@��ZH� FUHDWHG� D� IUDPHZRUN� WKDW� FDQ� FRQQHFW� DVVXUDQFH�
REMHFWLYHV�GLUHFWO\�ZLWK�D�QHZ�&276�DVVXUDQFH�FRQFHSW�EDVHG�
RQ� 23V� DQG� DVVXUDQFH� FDVHV�� 7KH� IUDPHZRUN� VKRXOG� EH�
SHUIRUPHG�LQ�WKH�IROORZLQJ�SURFHVV�VWHSV��

�� &KRRVH�WKH�OHYHO�RQ�ZKLFK�WKH�DVVXUDQFH
REMHFWLYH�KDV�WR�EH�GHPRQVWUDWHG��LVRODWHG�RU
LQWHJUDWHG��

�� $VVLJQ�WKH�DVVXUDQFH�REMHFWLYH�WR�WKH�UHOHYDQW
23�

�� 5HIRUPXODWH�LW�WR�D�FRQFOXVLRQ�
�� 'HPRQVWUDWH�LWV�VDWLVIDFWLRQ�LQ�WKH�SULPDU\

DUJXPHQW�
�� ([SODLQ�LQ�WKH�FRQILGHQFH�DUJXPHQW�KRZ�\RX

UHGXFH�WKH�XQFHUWDLQW\�LQ�WKH�SULPDU\�DUJXPHQW�

%HORZ� ZH� GHPRQVWUDWH� WKH� IUDPHZRUN� E\� LQWHJUDWLQJ� DQ�
DOUHDG\� GHILQHG� REMHFWLYH�� &276���� IURP� WKH� 1RWLFH� RI�
3URSRVHG� $PHQGPHQW� >�@�� ,Q� 6HFWLRQ� ��� ZH� LQWHJUDWH� WZR�
H[DPSOHV�IURP�HPHUJLQJ�FRPSXWLQJ�SODWIRUPV��

�)LJXUH����,QWHJUDWLRQ�H[DPSOH�RI�WKH�DVVXUDQFH�REMHFWLYH�&276���IURP�WKH�1RWLFH�RI�3URSRVHG�$PHQGPHQW�>�@�

IsoCompCorrectness

The configured and installed COTS 
component is correct with respect to 
its defined intended behavior, under 
foreseeable operating conditions

RelDevIntAppPrim

Reliability of the device outside its specified 
limits in the intended application has been 
sufficiently analyzed

PrimArgForIsoCompCorrectness

The configured and installed COTS component performs its intended 
behavior correctly under foreseeable operating conditions

ConfArgForIsoCompCorrectness

Uncertainties in the correct transformation of the desired behavior to the 
defined intended behavior are sufficiently reduced 

DecompPrimConfIsoCompCorrectnesss

Decomposition in primary and confidence 
argument

ArgByCorUprCalRelAna
Argument by showing correct uprating 
calculations and reliability analysis 

RelDevIntAppConf

Residual uncertainties about 
reliability of the device outside its
specified limits are acceptable

ConRef_1

NPA [5] COTS-3

TecSuiDevIntAppPrim

Technical suitability of the device in the 
intended application has been sufficiently 
investigated 

ArgByDoc

Argument by showing document describing the technical 
suitability of the device in the intended application 

ConRef_1

NPA [5] COTS-3

TecSuiDevIntAppConf

Residual uncertainties about insufficient technical suitability 
are acceptable 

ArgByReview

Argument by review of correct and complete 
uprating calculations and reliability analysis

ArgByReview

Argument by review of technical suitability 
document 
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7KH�&276���REMHFWLYH�LQ�>�@�VWDWHV��³:KHQ�WKH�FRPSOH[�&276�
GHYLFH�LV�XVHG�RXWVLGH�WKH�GHYLFH�PDQXIDFWXUHU¶V�VSHFLILFDWLRQ�
�VXFK�DV�UHFRPPHQGHG�RSHUDWLQJ�OLPLWV���WKH�DSSOLFDQW�VKRXOG�
HVWDEOLVK� WKH� UHOLDELOLW\� DQG� WKH� WHFKQLFDO� VXLWDELOLW\� RI� WKH�
GHYLFH�LQ�WKH�LQWHQGHG�DSSOLFDWLRQ�´�

6WHS�����GHPRQVWUDWLRQ�OHYHO�±�)RU�&276����WKH�FRUUHFW�OHYHO�
RI�GHPRQVWUDWLRQ�LV�WKH�LVRODWHG�&276�FRPSRQHQW�OHYHO��

6WHS���±�DVVLJQPHQW�WR�UHOHYDQW�23�±�7KH�DSSURSULDWH�23�LV�
,VR&RPS&RUUHFWQHVV��6HH�)LJXUH����(YHQ�LI�WKH�FRPSRQHQW�LV�
VXSSRVHG�WR�EH�XVHG�RXWVLGH�WKH�GHYLFH�PDQXIDFWXUHU¶V�OLPLWV��
LW�LV�XQGHU�IRUHVHHDEOH�RSHUDWLQJ�FRQGLWLRQV��

6WHS���±�UHIRUPXODWH�WR�FRQFOXVLRQ�±�7KH�REMHFWLYH�VKRXOG�EH�
UHIRUPXODWHG� WR� H[SUHVV� D� JRDO� ZKRVH� FRQWHQW� FDQ� EH�
VXEVWDQWLDWHG�ZLWK�DQ�DVVXUDQFH�FDVH��7KLV�FRQFHUQV�ERWK�WKH�
SULPDU\�DQG�WKH�FRQILGHQFH�DUJXPHQW��+HUH��ZH�KDYH�FKRVHQ�
WR�VSOLW� WKH�&276���REMHFWLYH�LQWR�WZR�JRDOV��WKH�VDPH�WZR�
REMHFWLYHV�DV�&276���DFWXDOO\�DGGUHVVHV���

�� 7KH� UHOLDELOLW\� RI� WKH� GHYLFH� RXWVLGH� LWV� VSHFLILHG�
OLPLWV� LQ� WKH� LQWHQGHG� DSSOLFDWLRQ� KDV� EHHQ�
VXIILFLHQWO\�DQDO\]HG��DQG�

�� 7KH�WHFKQLFDO�VXLWDELOLW\�RI�WKH�GHYLFH�LQ�WKH�LQWHQGHG�
DSSOLFDWLRQ�KDV�EHHQ�VXIILFLHQWO\�LQYHVWLJDWHG��

6WHS���±�GHPRQVWUDWH�LWV�VDWLVIDFWLRQ�LQ�WKH�SULPDU\�DUJXPHQW�
��,Q�WKLV�FDVH��ZH�DVVXPH�WKDW�WKH�SULPDU\�DUJXPHQW�LV�WR�VKRZ�
FRUUHFW�XSUDWLQJ�FDOFXODWLRQV�DQG�UHOLDELOLW\�FDOFXODWLRQV�DQG�
E\� VKRZLQJ�D�GRFXPHQW�ZKHUH� WKH� WHFKQLFDO� VXLWDELOLW\�KDV�
EHHQ�GRFXPHQWHG�DQG�GHPRQVWUDWHG��

6WHS���±�H[SODLQ�LQ�WKH�FRQILGHQFH�DUJXPHQW�KRZ�\RX�UHGXFH�
WKH�XQFHUWDLQW\�LQ�WKH�SULPDU\�DUJXPHQW���7KH�XQFHUWDLQW\�ZLOO�
EH�UHGXFHG�E\�LQGHSHQGHQW�UHYLHZLQJ�RI�XSUDWLQJ�FDOFXODWLRQV�
DQG�UHOLDELOLW\�DQDO\VLV�DQG�E\� LQGHSHQGHQWO\� UHYLHZLQJ� WKH�
GRFXPHQW�GHVFULELQJ�WKH�WHFKQLFDO�VXLWDELOLW\��

��� ,QWHJUDWLRQ�RI�H[LVWLQJ�&276�DVVXUDQFH�REMHFWLYHV�
7KH�ODWHVW�SURSRVHG�JXLGDQFH�GRFXPHQW�IURP�WKH�FHUWLILFDWLRQ�
DXWKRULWLHV��)$$�DQG�($6$��DGGUHVVLQJ�&276�DVVXUDQFH�LV�
D� 1RWLFH� RI� 3URSRVHG� $PHQGPHQW� �13$�� >�@�� 7KH� &276�
DVVXUDQFH�SDUW�RI�WKH�13$�FRQVLVWV�RI�HLJKW�REMHFWLYHV��&276�
��WR����WKDW�PXVW�EH�IXOILOOHG�IRU�WKH�KLJKHVW�GHVLJQ�DVVXUDQFH�
OHYHOV�� ,Q� SUHYLRXV� UHVHDUFK�ZH� VKRZHG� KRZ� WR� LPSOHPHQW�
&276��� LQ� RXU� IUDPHZRUN�� $ERYH�� ZH� GHPRQVWUDWH� WKH�
LPSOHPHQWDWLRQ�RI�&276����)URP�D�FRPSOHWHQHVV�VWDQGSRLQW��
DOO�HLJKW�&276�[�VKRXOG�FRYHU�WKH�VL[�VXE�FODLPV�ZH�GHILQHG��
L�H�� LVRODWHG�&276� LQWHQW�� FRUUHFWQHVV�� DQG� DFFHSWDELOLW\� DV�
ZHOO� DV� LQWHJUDWHG� &276� LQWHQW�� FRUUHFWQHVV�� DQG�
DFFHSWDELOLW\��2XU� DQDO\VLV� VKRZ� WKDW� DOO� HLJKW� FHUWLILFDWLRQ�
REMHFWLYHV�LQGHHG�FRYHU�WKH�WKUHH�2YHUDUFKLQJ�3URSHUWLHV�RQ�
ERWK� LVRODWHG� DV� ZHOO� DV� LQWHJUDWHG� &276� OHYHO�� ZLWK�
HPSKDVL]H� WRZDUGV� WKH�IRUPHU��7DEOH���VKRZV�WKH�PDSSLQJ�
EHWZHHQ�WKH�H[LVWLQJ�&276�DVVXUDQFH�REMHFWLYHV� LQ�>�@�DQG�
WKH� UHOHYDQW� OHYHO� DQG� 2YHUDUFKLQJ� 3URSHUW\� LQ� RXU�
IUDPHZRUN��

7DEOH����([LVWLQJ�&276�REMHFWLYHV�>�@�DQG�WKHLU�PDSSLQJ�
LQWR�LVRODWHG�RU�LQWHJUDWHG�&276�OHYHO�DQG�2YHUDUFKLQJ�

3URSHUW\�

&276�REMHFWLYH�±�IURP�>�@�� 5HOHYDQW�OHYHO�DQG�
2YHUDUFKLQJ�3URSHUW\�

&276���±�DVVHVVPHQW�RI�
FRPSOH[LW\�

,VRODWHG���,QWHQW�

&276���±�HOHFWURQLF�FRPSRQHQW�
PDQDJHPHQW�SURFHVV�

,VRODWHG���&RUUHFWQHVV�

&276���±�XVDJH�RXWVLGH�
PDQXIDFWXUHU¶V�VSHFLILFDWLRQ�

,VRODWHG���&RUUHFWQHVV�

&276���±�QRQ�TXDOLILHG�
PLFURFRGH�

,QWHJUDWHG���&RUUHFWQHVV�

&276���±�DVVHVVPHQW�RI�HUUDWD� ,VRODWHG���$FFHSWDELOLW\�
&276���±�IDLOXUH�PRGHV�DQG�
FRPPRQ�PRGHV�

,VRODWHG���$FFHSWDELOLW\�	�
,QWHJUDWHG���$FFHSWDELOLW\�

&276����LQWHQGHG�IXQFWLRQ�RI�
&276�GHYLFH�LQFOXGLQJ�LQWHUIDFHV�

,QWHJUDWHG���,QWHQW�

&276���±�LQDGYHUWHQW�DOWHUDWLRQ�
RI�FULWLFDO�FRQILJXUDWLRQV�VHWWLQJV�

,VRODWHG���,QWHQW�

�

� (PHUJLQJ�SODWIRUPV�LPSOHPHQWDWLRQ�
,Q� WKLV� VHFWLRQ� ZH� LQWURGXFH� QHZ� HPHUJLQJ� FRPSXWLQJ�
SODWIRUPV� WKDW� LQ� WKH� IXWXUH� PLJKW� EH� LQWURGXFHG� IRU� WKH�
DYLRQLFV� LQGXVWU\� DQG� XVH� WZR� H[DPSOHV� RI� SRWHQWLDO�
DVVXUDQFH�REMHFWLYHV� IURP� WKHVH�SODWIRUPV� WR�VKRZ� WKDW�RXU�
IUDPHZRUN�DQG�ILYH�VWHS�SURFHVV�ZRUN�IRU�QHZ�REMHFWLYHV�DV�
ZHOO��

��� +HWHURJHQHRXV�SODWIRUPV�
+HWHURJHQHRXV�FRPSXWLQJ�SODWIRUPV�XVH�PDVVLYH�SDUDOOHOLVP�
IURP�QRQ�WUDGLWLRQDO�FRPSXWLQJ�GHYLFHV��H�J��*38V�RU�GLJLWDO�
VLJQDO� SURFHVVRUV� �'63V�� WR� DFKLHYH� KLJK� SHUIRUPDQFH�
FRPSXWDWLRQV� DW� ORZ� HQHUJ\�� $W� WKH� VDPH� WLPH�� WKH\� XVH�
WUDGLWLRQDO� FHQWUDO�SURFHVVLQJ� XQLWV� �&38V�� IRU� ODWHQF\�
VHQVLWLYH� VHULDO� SDUWV� RI� WKH� FRGH� >��@�� 0HGLFDO� LPDJLQJ��
FRPSXWDWLRQDO� SKRWRJUDSK\� DQG� IOXLG� G\QDPLFV� DUH� DUHDV�
ZKHUH� KHWHURJHQHRXV� SODWIRUPV� KDYH� EHHQ� VXFFHVVIXO� >��@��
1HZ�SURJUDPPLQJ�PRGHOV�DQG�FRPSLOHUV��KDUGZDUH�VRIWZDUH�
LQWHUIDFH�� UXQ�WLPH� VXSSRUW�� ORDG� EDODQFLQJ� DQG� VFKHGXOLQJ�
SROLFLHV� DUH� DOO� FKDOOHQJHV� IRU� KHWHURJHQHRXV� DUFKLWHFWXUHV�
>��@�� 7KHVH� KHWHURJHQHRXV�&276� FRPSRQHQWV� GR� QRW� KDYH�
DQ\� VSHFLILF� FHUWLILFDWLRQ� JXLGDQFH� UHDG\� IRU� WKH� DYLRQLFV�
PDUNHW�\HW�>�@��

��� +DUGZDUH�EDVHG�PDFKLQH�OHDUQLQJ�
0DFKLQH� OHDUQLQJ� LQ� WKH� IRUP� RI� GHHS� QHXUDO� QHWZRUNV�
�'11V��KDV�VKRZQ�WR�EH�D�SURPLVLQJ�DOWHUQDWLYH�IRU�REMHFW�
LGHQWLILFDWLRQ� IRU� VHYHUDO� DSSOLFDWLRQ� GRPDLQV� >��@�� ,Q�
DXWRQRPRXV�FDUV�LW�LV�XVHG�DV�RQH�RI�WKH�SULPDU\�VRXUFHV�IRU�
GHWHFWLRQ�RI�SHGHVWULDQV��FDUV��ELF\FOHV��DQLPDOV��HWF��2EVWDFOH�
DYRLGDQFH�GHFLVLRQV�DUH�PDGH�IURP�GLIIHUHQW�W\SHV�RI�REMHFWV�
DQG� WKHLU� PRYHPHQWV�� '11V� PD\� DOVR� EH� VXFFHVVIXO� LQ�
DLUERUQH� V\VWHPV�� 2QH� VXFK� SRVVLEOH� DSSOLFDWLRQ� LV� JXLGHG�
ODQGLQJ��7R�ODQG�DXWRQRPRXVO\�ZLWKRXW�VXSSRUW�IURP�JURXQG�
LQIUDVWUXFWXUH�UHTXLUHV�DGYDQFHG�DLUERUQH�V\VWHPV�LQFOXGLQJ�
DOJRULWKPV� IRU� GHWHFWLQJ� WKH� UXQZD\�� 7KHVH� V\VWHPV� DUH�
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VDIHW\�FULWLFDO�� 7KH� XVH� RI� '11V� LQ� VDIHW\�FULWLFDO� V\VWHPV�
FDQQRW� UHO\� RQ� WUDGLWLRQDO� GHVLJQ� DVVXUDQFH� WHFKQLTXHV��
,QVWHDG��RWKHU�WHFKQLTXHV�KDYH�WR�EH�XVHG��7KH�PDLQ�UHDVRQ�
IRU� WKLV� LV� WKDW� D� '11� KDV� WR� EH� WUDLQHG�ZLWK� GDWD� VHWV� RI�
LPDJHV� �RU� RWKHU� GDWD�� ZLWK� REMHFWV� LW� VKRXOG� EH� DEOH� WR�
FODVVLI\�� EXW� LW� FDQQRW� EH� WUDLQHG� ZLWK� DOO� SRVVLEOH� LQSXWV��
7KXV��PLVFODVVLILFDWLRQ�RI�REMHFWV�PD\�DSSHDU��'11V�DUH�DOVR�
ZHDN� WR� DGYHUVDULDO� LQSXWV� �WKH� DOWHUDWLRQ� RI� LQSXWV� ZKLFK�
IRUFHV� D� WUDLQHG�'11� WR�PLVFODVVLI\�� H�J�� GXH� WR�PDOLFLRXV�
DWWDFNV�RU�H[WHUQDO�IDXOWV�FDXVHG�E\�WKH�HQYLURQPHQW�VXFK�DV�
VLQJOH�HYHQW�XSVHWV��6HYHUDO�DVVXUDQFH�WHFKQLTXHV�KDYH�EHHQ�
VXJJHVWHG�IRU�WKH�XVH�RI�'11V�LQ�VDIHW\�FULWLFDO�DSSOLFDWLRQV�
>������@��

,W� LV� LPSRUWDQW� IRU� KDUGZDUH�EDVHG� PDFKLQH� OHDUQLQJ� WR�
TXDQWLI\�WKH�SUREDELOLW\�RI�DQ�XQGHWHFWHG�PLVOHDGLQJ�HUURU�DQG�
VKRZ� WKDW� WKH� HUURU� LV� DSSURSULDWH� WR� WKH� IXQFWLRQ�� ,W� LV� QRW�
SRVVLEOH� WR� SHUIRUP� WKLV� REMHFWLYH� RQ� LVRODWHG� &276�
FRPSRQHQW�OHYHO�VLQFH�WKH�FRPSRQHQW�LV�WUDLQHG�IRU�D�FHUWDLQ�
SXUSRVH�� :H� WKHUHIRUH� GHILQH� WKH� IROORZLQJ� DVVXUDQFH�
REMHFWLYH�0/�2%-����

x 0/�2%-��� �� WKH� DSSOLFDQW� VKRXOG� TXDQWLI\� WKH
SUREDELOLW\�RI� DQ�XQGHWHFWHG��PLVOHDGLQJ� HUURU� DQG
VKRZ�WKDW�WKH�HUURU�LV�DSSURSULDWH�WR�WKH�IXQFWLRQ�

:H�ZLOO�QRZ�GHPRQVWUDWH�WKLV�REMHFWLYH�LQ�RXU�IUDPHZRUN��

6WHS� �� �� GHPRQVWUDWLRQ� OHYHO� ±� )RU�0/�2%-���� WKH� FRUUHFW�
OHYHO�RI�GHPRQVWUDWLRQ�LV�LVRODWHG�&276�FRPSRQHQW�OHYHO��

6WHS� �� �� DVVLJQPHQW� WR� UHOHYDQW�23� ±� 7KH� DGHTXDWH�23� LV�
,QWH&RPS$FFHSWDELOLW\�� VHH� )LJXUH� �� EHORZ�� 8QGHWHFWHG�
PLVOHDGLQJ�HUURUV�PXVW�EH�FDSWXUHG�RXWVLGH�WKH�GHYLFH��

6WHS� �� �� UHIRUPXODWH� WR� FRQFOXVLRQ� ±� ZH� UHIRUPXODWH� WKH�
FRQFOXVLRQ� WR� ³7KH� SUREDELOLW\� IRU� XQGHWHFWHG� PLVOHDGLQJ�
HUURUV� LV� TXDQWLILHG� DQG� WKH� HUURUV� DUH� DSSURSULDWH� WR� WKH�
IXQFWLRQ�´�

6WHS�����GHPRQVWUDWH�LWV�VDWLVIDFWLRQ�LQ�WKH�SULPDU\�DUJXPHQW�
± 2XU�VHOHFWHG�SULPDU\�DUJXPHQW�WR�IXOILOO�WKH�FRQFOXVLRQ�LV
WR�XVH�VWDWLVWLFDO�WHVWLQJ�DSSURSULDWH�WR�WKH�IXQFWLRQ�

6WHS�����H[SODLQ�LQ�WKH�FRQILGHQFH�DUJXPHQW�KRZ�\RX�UHGXFH�
WKH�XQFHUWDLQW\�LQ�WKH�SULPDU\�DUJXPHQW�±�7KLV�RQH�LV�UHDOO\�
KDUG� WR� FRSH� ZLWK�� +RZ� GR� \RX� UHGXFH� WKH� XQFHUWDLQW\� RI�
UHVXOWV�IURP�VWDWLVWLFDO�WHVWLQJ"�%\�WHVWLQJ�PRUH"�:H�EHOLHYH�
RQH�VROXWLRQ�FDQ�EH�WKH�XVH�RI�D�GLYHUVH�UHGXQGDQW�DUFKLWHFWXUH�
DQG�WR�LQFOXGH�WLPLQJ�DVSHFWV��WR�GHWHFW�FKDQJHV�RI�REMHFWV�LQ�
WLPH��� 6HH� )LJXUH� ��� 7KLV� DUFKLWHFWXUH� LV� VXEMHFW� WR� IXWXUH�
UHVHDUFK��

)LJXUH����,QWHJUDWLRQ�H[DPSOH�RI�DQ�DVVXUDQFH�REMHFWLYH�PRVW�SUREDEOH�IRU�PDFKLQH�OHDUQLQJ�DUFKLWHFWXUHV�

InteCompAcceptability

Any part of the integrated COTS component 
on LRU/board level that is not required by the 
defined intended behavior has no 
unacceptable safety impact

MitProbUndetMisErrors

The probability for undetected misleading 
errors is quantified and the errors are 
appropriate to the function 

PrimArgforInteCompAcceptability

The integrated COTS component on LRU/board level has no 
unacceptable safety impact for any part not required by the defined 
intended behavior

ConfArgforInteCompAcceptability

Uncertainties in unacceptable safety impact for parts not required by the 
defined intended behavior are sufficiently reduced

DecompPrimConfInteCompAcceptability

Decomposition in primary and confidence 
argument

ArgByStatTestAppFunct

Argument by statistical testing appropriate to the function 

MitAltInsDetConf

Residual uncertainties about insufficient detection of 
misleading errors are acceptable 

ConRef_1

ML-OBJ-1

ArgByDivRedArch

Argument by diverse redundant architecture
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��� $SSUR[LPDWH�FRPSXWLQJ�DUFKLWHFWXUHV�
$SSUR[LPDWH� FRPSXWLQJ� LV� ZKHQ� FRPSXWDWLRQ� DFFXUDF\� LV�
WUDGHG�IRU�EHWWHU�SHUIRUPDQFH�RU�HQHUJ\�FRQVXPSWLRQ�>��@��,Q�
DSSUR[LPDWH� FRPSXWLQJ�� GLIIHUHQW� W\SHV� RI� UHGXFWLRQ� RI�
FRPSXWDWLRQ�DFFXUDF\�FDQ�EH�XVHG��H�J�� UHGXFHG�QXPEHU�RI�
ELWV� LQ� WKH� DULWKPHWLF� RSHUDWLRQV�� DSSUR[LPDWH� ILQGLQJV� RI�
UHVXOWV� IURP� H[SHQVLYH� IXQFWLRQ� FDOOV� �DSSUR[LPDWH�
PHPRUL]DWLRQ��� UHGXFHG� QXPEHU� RI� ORRSV� LQ� ORRS�
FRQVWUXFWLRQV��ORRS�SHUIRUDWLRQ���RU� UHOD[HG�V\QFKURQL]DWLRQ�
LQ�SDUDOOHO� DSSOLFDWLRQV� >������@��7KHVH�NLQGV�RI� DOJRULWKPV�
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FODVVHV�

6WHS�����H[SODLQ�LQ�WKH�FRQILGHQFH�DUJXPHQW�KRZ�\RX�UHGXFH�
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WKH�ODWWHU��$�VLPSOH�PRQLWRU�EXLOW�XSRQ�D�PHPRU\�WKDW�VWRUHV�
SUHYLRXVO\� UHFHLYHG� GDWD� DQG� DVVRFLDWHG� RXWSXW� UHVXOWV�� DQG�
WULJJHUV�RQO\�ZKHQ�D�VXEVHTXHQW�FRPSXWDWLRQ�ZLWK�LGHQWLFDO�
LQSXW�GDWD�UHVXOWV�LQ�GLIIHUHQW�RXWSXWV��

)LJXUH����,QWHJUDWLRQ�H[DPSOH�RI�DQ�DVVXUDQFH�REMHFWLYH�PRVW�SUREDEOH�IRU�DSSUR[LPDWH�FRPSXWLQJ�DUFKLWHFWXUHV

IsoCompIntent

COTS component defined intended 
behavior is correct and complete 
with respect to the desired behavior

MitDetExePrim
Deterministic execution - Using the same input 
data twice should show identical results 

PrimArgForIsoCompIntent

COTS component desired behavior is correctly and completely 
recorded in its defined intended behavior

ConfArgForIsoCompIntent

Uncertainties in the correct transformation of the desired behavior to the 
defined intended behavior are sufficiently reduced 

DecompPrimConfIsoCompIntent

Decomposition in primary and confidence 
argument

ArgBySufTest

Argument by sufficient testing using equivalence classes

MitInsuDetDetExeConf

Residual uncertainties about insufficient detection of 
deterministic execution are acceptable
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ArgByArchMitSimResUnit

Argument by architectural mitigation through simple 
monitor
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Abstract

Runtime reconfiguration is one promising way to mitigate for increased failure rate and
thereby it fulfills safety requirements needed for future safety-critical avionics systems. In
case of a hardware fault, the system is able, during runtime, to automatically detect such fault
and redirect the functionality from the defective module to a new safe reconfigured module,
thus minimizing the effects of hardware faults. This paper introduces a high level abstraction
architecture for safety-critical systems with runtime reconfiguration using the triple modular
redundancy and the synchronous model of computation. A modeling strategy to be used in
the design phase supported by formal models of computation is also addressed in the paper.
The triple modular redundancy technique is used for detecting faults where, in case of in-
consistency in one of the three processors caused by a fault, a new processor is reconfigured
based on a software or hardware reconfiguration, and it assumes the tasks of the faulty pro-
cessor. The introduced strategy considers that no other fault occurs during the reconfiguration
of a new processor.

Keywords: safety-critical systems, triple modular redundancy, runtime reconfiguration,
formal models of computation.

1 Introduction

The safety and reliability of modern avionics may be
threatened by trends that are largely driven by high-volume
commercial applications, e.g. environmental concerns as re-
striction of hazardous substances (RoHS) directive that forced
the removal of lead from commercial electronics and solders.

Another trend arises from technological innovation in com-
mercial electronics. The effort to place more functionality
and performance in smaller packages and lower power has led
to ever-shrinking device geometries down to deep submicron
dimensions with new physical failure mechanism that affect
the wear out of semiconductor devices. Additionally, small
geometries negatively affect the susceptibility of the semicon-
ductor device to atmospheric radiation.

One of the next big challenges for the avionics industry is to
address these trends that increase failure rate and thereby af-
fect safety and reliability. Bieber et al. [1] points out runtime
reconfiguration as one of the big challenges for the future gen-
eration of integrated modular avionic (IMA) systems. In the

event of a hardware failure, the system is able to reallocate
the functionalities from the faulted module into a safe mod-
ule, thus limiting the effects of a hardware failure on aircrafts.

Perhaps the most important component of a runtime reconfig-
urable safety-critical system is the fault detection mechanism.
One of such mechanisms is the triple modular redundancy
(TMR), capable of detecting and mask possible faults in a sys-
tem, improving reliability [2]. In such architecture, depicted
in Figure 1, three processes execute the same functionality,
and a majority voting mechanism selects the output that most
occurs. If one of the processors fails to produce the correct
output, possibly due to a single event upset (SEU), the voting
mechanism masks such fault with the output of the other two
processes. Any number of processors can be used in modu-
lar redundancies, however the minimum number of redundant
processors necessary to detect and mask a fault is three.

Systems with triple modular redundancy are tolerant to both
transient faults, i.e. faults that appear for a very short period
of time and then disappear, and single permanent fault, i.e.
faults that remains active for a long or possibly indefinite
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Figure 1: Triple modular redundancy architecture. V repres-
ents the voting mechanism and P1, P2 and P3 represent three
processes with the same functionality.

amount of time. However, faults in the voting mechanism
lead to errors, making the voter a single point of failure. To
improve reliability, three voters can be used instead of one. In
that case if a fault occurs on the voters, the system can mask
such fault, thus eliminating the single point of failure.

In view of this, this paper proposes a high level abstraction
architecture for safety-critical systems with runtime reconfig-
uration (RTR) using the triple modular redundancy and the
synchronous (SY) model of computation (MoC). Such archi-
tecture is composed of one fault detection mechanism, sev-
eral runtime reconfigurable processes, and a control device
to manage the reconfiguration process. Differently from
the traditional triple modular redundancy architectures, the
proposed architecture can mask multiple permanent faults,
provided that no two faults occur in a small time interval
defined by the reconfiguration time of a new module.

2 Models of Computation
Models of computation are a collection of rules dictating the
semantics of execution and concurrency in computational sys-
tems. A common framework to classify and compare differ-
ent MoCs is the tagged signal model [3]. In such framework,
MoCs are a set of processes acting on signals, according to
the following definitions.

Definition 1 (Signal). In the tagged signal model, a signal
s 2 S is a set of events ei = (ti,vi) composed by a tag ti 2 T
and a value vi 2V . The set of signals S is a subset of T ⇥V .

Definition 2 (Process). In the tagged signal model, a process
P is a set of possible behaviors that defines relations between
input signals si 2 SI and output signals so 2 SO. The set of out-
put signals is given by the intersection between the set of input
signals and the process SO = SI \P. A functional process is a
process described by a single value mapping f : SI ! SO and
describes either one behavior or no behavior at all.

The tagged signal model classifies MoCs as being timed or
untimed. In a timed MoC, all events in all signals can be
ordered based on its tags, i.e. the set of tags T is totally
ordered. In an untimed MoC, the set of tags T is partially
ordered, i.e. events can only be locally ordered.

2.1 Synchronous (SY) MoC

The synchronous MoC belongs to the class of timed MoCs
and it is based on the perfect synchrony hypothesis, which

states that neither computation nor communication consumes
time. As a consequence, every signal is synchronized, mean-
ing that for any event in any signal, there is an event with the
same tag in every other signal. This allows the representation
of signals as a list of values in which the position of each value
in the list represents its tag, i.e., s[k] = v with k 2 T and v 2V .
Another important property of the synchronous MoC is that
the absence of an event is well defined. Such phenomenon is
defined as an event, with some tag t 2 T , whose value is the
absent value ? 2V , i.e. e = (t,?).

Although the perfect synchrony hypothesis is not physically
feasible, the synchronous MoC works well when modeling
clocked-based systems, provided that both computation and
communication are fast enough to fit within one evaluation
cycle.

3 Modeling TMR with RTR
A triple redundancy architecture proposal using runtime re-
configuration is illustrated in Figure 2.

RTRP1

RTRP2

RTRP3

...

RTRPn

Voter

CSSM Control
Device

sout

sin

ct1 ct2 ct3 ctn

ct1

ct2

ct3

ctn

Figure 2: Triple redundancy architecture with runtime recon-
figuration applicable to safety-critical systems.

It works as follows: three runtime reconfigurable processors,
RTRP1..3, are configured with the same functionality and,
given the same input signal, should provide the same out-
put signal. Knowing this property, the Voter compares the
results and possibly the states outputted by each processor.
If, by any chance, one of the processor’s output differs from
the other two, the Voter assumes that there must be a fault
in such processor and, therefore, a new processor must take
its place. In view of this, the Voter sends a signal to the
Control Device informing which processor is malfunction-
ing, so that the Control Device can allocate a new RTRPx
to assume the failed processor’s task.

The newly allocated processor must then synchronize its
states with the two remaining RTRP that are still executing
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in order to mask the fault. To do that, the first time a pro-
cessor executes, it loads the current states from a current state
shared memory (CSSM), which is represented as a delay us-
ing the SY MoC and can be physically implemented as a set
of processor registers.

Similarly to N-modular redundancy (NMR) with spares,
when one of the processors becomes unreliable, i.e. starts
to produce inconsistent results, it is replaced by a spare pro-
cessor. However, here the spare processors, represented by
RTRPn, with n > 3, can be initially loaded with less critical
applications that can be overloaded when needed, providing
better usability of resources.

For such architecture to work properly it is assumed that
neither the Voter nor the Control Device fails, thus both
of these devices are single point of failure for this system. Al-
though it is possible to eliminate the Voter’s single point of
failure by using three voters, there can only be one reconfig-
uration manager, represented by the Control Device.

When two RTRPs fail either at the same time, or in a time
window smaller than the necessary time to reconfigure a new
processor, we say the triple redundancy system fails. To show
how likely such failure occurs, consider that all RTRP have
the same failure rate and, for every cycle, the probability of
failure of an RTRP j is p(Fj) = r . Consider also that it takes
m clock cycles to reconfigure a new RTRP in case of a failure.
Then, the probability p(Fa|Fb) of some RTRPa to fail in a time
window of m+1 cycles (including the cycle in which the fault
was detected), provided that some RTRPb has already failed,
is given by

p(Fa|Fb) = 1� (1�r)2(m+1) (1)

Therefore, the probability of failure of our triple redundancy
architecture with RTR is given by

p(Fa \Fb) = p(Fb)p(Fa|Fb)

= r(1� (1�r)2(m+1))
(2)

We define the ratio of improvement RI as being the probability
of failure of a single RTRP divided by the probability of fail-
ure of our triple redundancy architecture, given by (2). The
larger the ratio of improvement, the more fail-safe the triple
redundancy with RTR is when compared to an architecture
with a single processor. Such ratio of improvement is given
by

RI =
1

1� (1�r)2(m+1) (3)

The ratio of improvement RI shows the importance of the re-
configuration time m in the robustness of the triple redund-
ancy architecture with RTR. In case of a fault in one of
the processors, the system can still continue to perform cor-
rectly with two processors while another RTRP is being recon-
figured, however it becomes vulnerable to a second fault in
this time window. Therefore, the fastest the reconfiguration,
the less vulnerable the system is. Traditional triple redund-
ancy architectures (without RTR) are immune to a single pro-
cessor permanent fault, however they are vulnerable to mul-
tiple faults.

3.1 Runtime Reconfigurable Process (RTRP)

We start to model the triple redundancy architecture by mod-
eling what we are calling a runtime reconfigurable process,
similar to the architecture presented in [4]. We consider that
for such process to be in its most general form, it must have
some internal memory to store its states, and it must take into
account reconfiguration time. When a new RTRP is being re-
configured, it takes a number m 2 N of clock cycles, propor-
tional to the size of the functionality bitstreams, to perform
reconfiguration before it is able to execute for the first time.
When the RTRP executes for the first time, it must synchronize
its internal memory with the internal memory of the other two
RTRP executing the same functionality. In order to achieve
that, we added an extra input, a synchronization input x̄, so
that when the RTRP executes for the first time, it gets its initial
state from the synchronization input.

We model an RTRP as a finite state machine with x[k] 2 S
being the state vector, sin[k]2V I the inputs, and y[k]2V O the
outputs at an instant k, with V I and V O the set of values from
the input and output signals respectively. The functionality
of an RTRP is represented by a state transition function f :
S⇥V I ! S and an output function g : S⇥V I ! V O. Such
functionality is stored in a configuration memory and can be
changed by a control input signal ct that is responsible for
the reconfiguration. The control signal ct is responsible for
changing both f and g when needed, and this change takes m
clock cycles to finish. Finally, the processor can execute for
the first time with the new configuration.

A representation of an RTRP is shown in Figure 3. Feedback
loops, along with delay blocks (represented by z�1), are used
to represent memories following the pattern: the blue roun-
ded delay represents configuration memory, the squared black
delay represents RTRP’s internal memory, and the dashed
delay represents a virtual count down to simulate reconfig-
uration time.

RTRP j

logic

z�1

z�1

z�1

x[k+1]x[k]

m[k+1]
m[k]

( f [k+1],g[k+1])
( f [k],g[k])

x̄[k]

sin[k] y j [k]

ct j [k]

Figure 3: RTRP internal schematics, i.e. function application
logic. The delays represented by z�1 are used to store state
vector x, the pair of functions ( f ,g) and the reconfiguration
countdown m.
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Let ct [k] be the control signal in the instant k, which can be
either the absent value ? or a 3-tuple (f,g,m), with f : S⇥
V I ! S, g : S⇥V I ! V O and m 2 N. ct [k] = ? indicates
no reconfiguration is needed and, therefore, the process can
execute the current configuration normally, if able to. When
ct [k] = (f,g,m), a reconfiguration must be performed and the
functions f and g will replace the current configuration. Such
reconfiguration process takes m cycles to finish.

At any instant k, the functionality of a runtime reconfigurable
process is given by the pair ( f [k],g[k]). Such pair is stored
in the configuration memory until a reconfiguration request is
received via ct . To represent such behavior, the functionality
transition function is given by

( f [k+1],g[k+1]) =

(
(f,g) if ct [k] = (f,g,m)

( f [k],g[k]) if ct [k] =?
(4)

To represent the time spent to perform the reconfiguration of
a process, the countdown variable m[k] 2 N stores how many
cycles are left to finish the reconfiguration. m[k]> 0 indicates
that the process is reconfiguring at the instant k and, therefore,
cannot execute. (5) represents the behavior of the countdown
signal m.

m[k+1] =

8
><

>:

m�1 if ct [k] = (f,g,m)

m[k]�1 if ct [k] =? and m[k]> 0
0 if ct [k] =? and m[k] = 0

(5)

When a reconfiguration is being performed, i.e. when m > 0,
the RTRP outputs the absent value ? for both the next state
x[k+1] and the output y j[k]. The first time the RTRP executes
after reconfiguration, it uses the state input x̄ as initial states.
Afterwards, it keeps executing with its internal state x. The
state transition function at any instant k is given by

x[k+1] =

8
><

>:

? if ct [k] 6=? or m[k]> 0
f [k](x̄[k],sin[k]) else if x[k] =?
f [k](x[k],sin[k]) otherwise

(6)

with x̄[k] being the value of the states stored in CSSM in the
instant k. The output of a runtime reconfigurable process at
any instant k is given by

y j[k] =

8
><

>:

? if ct [k] 6=? or m[k]> 0
g[k](x̄[k],sin[k]) else if x[k] =?
g[k](x[k],sin[k]) otherwise

(7)

Initial values f [0], g[0], m[0] and x[0], indicating the initial
configuration and states of each RTRP, must be provided.

3.2 Voter

The Voter’s task is to compare the outputs of the three RTRPs
that are currently active, and alert the Control Device when
one of the outputs differs from the other two. Figure 4 shows
the voter inputs and outputs.

The input cv is responsible to select the three currently active
RTRP, so that the voter can compare their results and, in case

Voter

s1[k]

s2[k]

s3[k]

sn[k]

...

sout [k]

r[k]

xv[k]

cv[k]

Figure 4: Voter with inputs and outputs.

of any inconsistency, it informs the Control Device about
the failed RTRP through the signal r. The Voter outputs the
most occurring of the RTRP results through sout and send the
current RTRP state to CSSM via xv. Let s j be the signal that
carries the output and the states of RTRP j. Events from cv and
s j are defined as follows.

cv[k] = (a,b,c), a,b,c 2 {1,2, . . . ,n} (8)
s j[k] = (y j[k],x j[k]), j 2 {1,2, . . . ,n} (9)

The outputs sout and xv are modeled as follows.

(sout[k],xv[k]) =

8
><

>:

(ya[k],xa[k]) if ya[k] = yb[k]
or ya[k] = yc[k]

(yb[k],xb[k]) if yb[k] = yc[k]
(10)

The signal r is used to inform the Control Device, in case
of a failure, which RTRP failed. If the results from the three
active RTRPs are consistent in instant k, r[k] assumes the ab-
sent value, otherwise it assumes the number of the faulted
RTRP. Thus, the output r is modeled as follows.

r[k] =

8
>>><

>>>:

? if ya[k] = yb[k] = yc[k]
a if ya[k] 6= yb[k] = yc[k]
b if yb[k] 6= ya[k] = yc[k]
c if yc[k] 6= ya[k] = yb[k]

(11)

3.3 Control Device

Finally, the Control Device is responsible for reconfigur-
ing new RTRP based on the signal r received from the Voter,
indicating which RTRP is not producing a correct answer. The
Control Device keeps track of which RTRPs are active and,
depending on the value received through the signal r, it per-
forms a state transition to a new state indicating the active
RTRP. Figure 5 shows the Control Device internal schem-
atics.

Every time the Control Device performs a state transition,
meaning an inconsistency was detected by the Voter, it sends
the new configuration to the RTRP through signals ctn , and
it waits m clocks, representing the time it takes to finish the
reconfiguration of an RTRP, before being able to reconfigure a
new RTRP in case of another inconsistency. The output/input
signal m keeps track of how many clock cycles are left to
finish a reconfiguration of a new RTRP, and it is modeled as
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m[k]

cv[k+1]

cv[k]

r[k]

cv[k]

. . .

ct1 ct2 ct3
. . .

ctn

Figure 5: Control Device internal schematics.

follows.

m[k+1] =

8
><

>:

m if r[k] 6=? and m[k] = 0
m[k]�1 if m[k]> 0
0 otherwise

(12)

The output cv carries the current three active RTRPs as a tuple,
such as in (8). The behavior of the Control Device regard-
ing the output cv is modeled as follows.

cv[k+1] =

(
cv[k] if r[k] =? or m[k]> 0
h(cv[k],r[k]) if r[k] 6=? and m[k] = 0

(13)

with h((a,b,c),r) given by

h((a,b,c),r) =

8
><

>:

(max(a,b,c)+1,b,c) if r = a
(a,max(a,b,c)+1,c) if r = b
(a,b,max(a,b,c)+1) if r = c

(14)

(12) and (13) define a behavior that is represented graphic-
ally in Figure 6. While m[k] > 0, the Control Device is
in the “Reconf” state, meaning a new RTRP is being recon-
figured, and any reconfiguration request that is sent through
r is ignored while in this state. After the reconfiguration
is finished (m[k] = 0), the Control Device returns to the
“Ready” state, awaiting for a new reconfiguration request.

Finally, the control outputs ct j behave as follows: when the
transition from Ready to Reconf is taken, i.e. r[k] 6= ?
and m[k] = 0, the Control Device outputs a reconfigura-
tion signal given by the 3-tuple (f,g,m) to the output j =
max(cv[k]) + 1 (the next available spare RTRP); in any other
case, it outputs ?. Such behavior is given by

ct j [k+1] =

8
><

>:

(f,g,m) if r[k] 6=? and m[k] = 0
and max(cv[k])+1 = j

? otherwise
(15)

Initial conditions to m, cv and ct j must be provided. As a
general rule, we use the following initial conditions: m[0] =
0, cv[0] = (1,2,3) and ct j [0] = ?. These initial conditions
indicate the system starts with the three first RTRPs already
configured and the Control Device in the Ready state.

Ready
(m[k] = 0)

Reconf
(m[k]> 0)

r[k] 6=?/
m[k+1] m,

cv[k+1] h(cv[k],r[k])

m[k] = 1/

m[k+1] 0,

cv[k+1] cv[k]

m[k]> 1/

m[k+1] m[k]�1,

cv[k+1] cv[k]

r[k] =?/
m[k+1] 0,

cv[k+1] cv[k]

Figure 6: State chart ruling the behavior of the Control
Device.

4 RTR Modeling with SY
An strategy and comparison of frameworks supporting
formal-based development and models of computation is
presented by Horita et al. [5]. Based on their result, we opt
here for the use of ForSyDe [6] to model our TMR system. As
ForSyDe is implemented in Haskell, a functional language,
implementing (4) to (15) is considered an easy task, and we
one does not need to worry about side effects either. Another
advantage of functional languages is that functions can be
used as normal data, allowing the exchange of control events
such as (f,g,m).

The ForSyDe SY library possesses a collection of process
constructors, as well as delays, to implement all the processes
presented so far. We use the process constructors combnSY,
with n indicating the number of inputs, unzipmSY, with m
indicating the number of outputs, and delaySY.

Listing 1 shows the ForSyDe implementation of an RTRP pro-
cess, where rtrpFunc is a Haskell function that implements
(4) to (7). For this implementation, we consider an architec-
ture with 5 RTRPs (three initially operating RTRPs and two
spare ones). As mentioned in Section 3.1, the initial values
f [0], g[0], m[0] and x[0] must be provided and are represented
as f0, g0, m0 and x0.

Listing 1: RTRP process implemented in ForSyDe.

1 rtrp (f0,g0,m0 ,x0) ct s_in x’ = out
2 where (out , fb) = unzipSY $ comb4SY

rtrpFunc ct s_in x’ fb ’
3 fb ’ = delaySY (f0 ,g0,m0,x0) fb

In a similar way, Listing 2 shows the ForSyDe implement-
ation of the Voter process, where voterFunc is a Haskell
function that implements (10) to (11).

Listing 2: Voter process implemented in ForSyDe.

1 voter cv s1 s2 s3 s4 s5 = unzip3SY $ comb2SY
voterFunc cv (zip5SY s1 s2 s3 s4 s5)

Listing 3 shows the ForSyDe implementation of the Control
Device process, where ctrlDevLogic is a Haskell function
that implements (12) to (15), and prosopon1 is a Haskell
implementation of a 3-tuple (f,g,m).

Z͘ �ŽŶŶĂ dƌŝƉůĞ�ŵŽĚƵůĂƌ�ƌĞĚƵŶĚĞŶĐǇ�ďǇ�ƌĞĐŽŶĨŝŐƵƌĂƚŝŽŶ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϭϲ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϭϰϵ



Listing 3: Control Device process implemented in For-
SyDe.

1 ctrlDev r = (cv, cts)
2 where (cv, m, ct) = unzip3SY $ comb3SY (

ctrlDevLogic prosopon1) r m’ cv’
3 cts = unzip5SY ct
4 m’ = delaySY 0 m
5 cv’ = delaySY (1,2,3) cv

Finally, Listing 4 shows the TMR process network from Fig-
ure 2 implemented in ForSyDe.

Listing 4: TMR process network implemented in ForSyDe.

1 tmrPN s_in = (r, s_out , out2 , out4)
2 where out1 = rtrp1 ct1 ’ s_in x’
3 out2 = rtrp2 ct2 ’ s_in x’
4 out3 = rtrp3 ct3 ’ s_in x’
5 out4 = rtrp4 ct4 ’ s_in x’
6 out5 = rtrp5 ct5 ’ s_in x’
7 (s_out , x, r) = voter cv’ out1 out2

out3 out4 out5
8 x’ = delaySY (Prst 0) x
9 (cv , (ct1 ,ct2 ,ct3 ,ct4 ,ct5)) =

ctrlDev r
10 cv’ = delaySY (1,2,3) cv
11 ct1 ’ = delaySY Abst ct1
12 ct2 ’ = delaySY Abst ct2
13 ct3 ’ = delaySY Abst ct3
14 ct4 ’ = delaySY Abst ct4
15 ct5 ’ = delaySY Abst ct5

4.1 Simulation Results

To simulate the TMR architecture, we first need to define the
functionalities of each RTRP. The first three RTRPs are imple-
mented to behave as accumulators, i.e. each input is added to
the result of the previous execution. Functions f and g, from
(16) and (17), are used to implement such accumulator. To
simulate a failure in one of these three RTRPs (in this case, we
chose to be RTRP2) we implemented a faulted accumulator,
replacing f for f̃ given by (18), in which when the result of
the previous execution is 3, instead of adding the input to it,
it will subtract. RTRPs 4 and 5 are implemented using f̄ given
by (19). We assume that it takes 2 clock cycles to reconfigure
a new RTRP, i.e. m = 2.

f(x,u) = x+u (16)
g(x,u) = x (17)

f̃(x,u) =

(
x�u if x = 3
x+u otherwise

(18)

f̄(x,u) = x�u (19)

Table 1 shows the simulation results considering a constant
input stream of ones. When k = 4, RTRP2 outputs the wrong
result, as seen in y2. At the same instant, the Voter detects
such fault and signals the Control Device that an error oc-
curred in RTRP2 and, therefore, it needs to be replaced. Then,
the Control Device starts the reconfiguration procedure for
RTRP4, which takes 2 cycles to complete. When k = 7, RTRP4
is fully reconfigured and matches the RTRP1 and RTRP3 out-
puts. As we can see, the output given by sout is not affected

by the fault in RTRP2, nor the reconfiguration of RTRP4. We
can also notice that r = 4 when k = 5 and k = 6, indicating
that the Voter is signaling the Control Device about an er-
ror in the output of RTRP4. As RTRP4 is being reconfigured in
this interval, the Control Device is in the Reconf state and,
therefore, is ignoring the values arriving through r.

Table 1: Simulation results in ForSyDe

k 0 1 2 3 4 5 6 7 8 9
sin 1 1 1 1 1 1 1 1 1 1
sout 0 1 2 3 4 5 6 7 8 9
y1 0 1 2 3 4 5 6 7 8 9
y2 0 1 2 3 2 3 2 3 2 3
y3 0 1 2 3 4 5 6 7 8 9
y4 0 -1 -2 -3 -4 ? ? 7 8 9
y5 0 -1 -2 -3 -4 -5 -6 -7 -8 -9
r ? ? ? ? 2 4 4 ? ? ?

5 Related Work
The idea of using triple modular redundancy with runtime re-
configuration is not new. SRAM field programmable gate ar-
rays (FPGAs) must protect its configuration memory from
SEUs, and TMR techniques are applied to such devices.
However, when a majority voter is fed with two wrong an-
swers, possibly caused by multiple independent SEUs, it pro-
duces the wrong result. One way to solve this issue is to peri-
odically write back the whole bistream of each module, which
is time consuming and leaves the modules inactive during this
period. [7] proposes an optimization of the reconfiguration
time in order to cope with this problem.

Another application of TMR using RTR is presented by [8],
where an adaptive reconfigurable voting mechanism whose
main goal is to extend the dynamic and partial reconfiguration
SEU mitigation to the voter, which is usually the single point
of failure in TMR architectures.

A novel technique for synchronizing the states of a newly re-
configured module is presented in [9]. Such technique con-
sists on predicting the future state to which the system will
soon converge (check point state) and presetting the recon-
figured module to it. Therefore, only the reconfigured module
will be set on hold until the check-point state is reached.

The research introduced in [10] claims an improvement of
fault resilience, on up to 80%, by composing and applying
space and time redundancy, i.e. multiprocessors and schedul-
ing, with task migration among processors in hard real-time
systems design. That architecture follows the multiple in-
struction, multiple data (MIMD) taxonomy, as proposed by
[11].

6 Conclusion
This paper introduced a high level abstraction architecture for
safety-critical systems with runtime reconfiguration (RTR)
using the triple modular redundancy and the synchronous
(SY) model of computation (MoC).
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The triple modular redundancy was chosen to be the mechan-
ism for detecting and masking faults. While the triple mod-
ular redundancy is a classic way to implement fail mitigation
in safety-critical systems, in the event of a permanent fault,
the system can mask such fault. However it gets vulnerable to
a second fault.

A triple modular redundancy using RTR provides a way for
the system to circumvent failures in the presence of multiple
permanent faults, provided that no “two faults” happen in a
time interval defined by the reconfiguration time of a new
module.

We implemented the proposed high level architecture model
in the framework ForSyDe and verified that a new RTRP can
be correctly reconfigured in m cycles and can have its states
synchronized with the other two RTRPs.
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Abstract

The data link is considered a critical function of modern aircraft, responsible for exchanging
information to the ground and communicating to other aircraft. Nowadays, the increasing
amount of exchanged data and information brings the need for network usage optimization.
In this sense, data compression is considered a key approach to make data packages size smal-
ler. Regarding the fact that avionics systems are safety-critical, it is fundamental not losing
data nor performance during the compression procedures. In this context, manufacturers and
regulatory agencies usually follow DO-178C guidance. Targeting model-based embedded
design guidelines, DO-178C includes a supplement document, named DO-331. In this pa-
per, we describe a widely used data compression algorithm, the Lempel-Ziv-Markov Chain
algorithm (LZMA). Regarding formal model-based design, we argue that the synchronous
dataflow model of computation captures the algorithm behavior more directly. The Formal
System Design (ForSyDe) methodology is used to model the LZMA.

Keywords: data compression algorithm, avionics data link, DO-178C, DO-331, formal mod-
els of computation, synchronous dataflow.

1 Introduction

A wide range of aircraft functions with different safety re-
quirements is present in the avionic system of today’s modern
aircraft. One of these aircraft functions is the data link. It is
responsible for exchanging information to the ground, besides
communicating to other aircraft during flight.

As the number of aircraft functions increases, the complex-
ity of avionics systems exponentially grows. The number of
processors, transducers and exchanged data and information
also increase. This brings the need for network usage optim-
ization. In this sense, data compression is considered a key
approach to making data packages size smaller.

Considering that the avionics systems are safety-critical, it is
fundamental not losing data nor performance during the com-
pression procedures [1]. In this scenario, manufacturers and
regulatory agencies follow the DO-178C [2] guidance. That
document is developed and maintained by the Radio Tech-
nical Commission for Aeronautics. DO-178C aims to ensure
that software development for avionics systems is depend-
able, safe, and meet the specified requirements.

Because of this, formal models of computation (MoC) have
been used to model, simulate and verify algorithms in the sys-
tem design and implementation phases, considering the em-
bedded systems area. DO-178C includes a supplement docu-
ment describing model-based design guidelines, named DO-
331 [3].

Given this context, we address in this paper the formal
modeling and simulation of a widely used data compres-
sion algorithm, named Lempel-Ziv-Markov Chain algorithm
(LZMA). It is included as a CPU benchmark by the Standard
Performance Evaluation Corporation (SPEC) [4].

Regarding formal model-based design, we argue that the syn-
chronous dataflow (SDF) model of computation captures the
algorithm behavior more directly. The LZMA intends to gen-
erate a compressed file based on the processing of a general
data stream input. The Formal System Design (ForSyDe)
methodology [5] is used to model the LZMA in our paper.
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2 Background
This section presents the concepts used along with this pa-
per including models of computation (MoC), synchronous
dataflow (SDF) MoC, and the Lempel-Ziv-Markov Chain al-
gorithm (LZMA).

2.1 Model of Computation (MoC)

An MoC represents an abstraction of a real computing device
[6], which may have different behaviors and applications. It
includes the relevant characteristics and properties for that
particular model. Thus, different MoCs are used for modeling
different systems depending on their behavior.

MoCs can be defined as an abstract rules collection stating
the semantics of execution and concurrency in computational
systems.

In this context, the tagged signal model (TSM) is also present.
It is introduced as a meta-model, or even a framework, de-
fining systems as compositions of processes acting on sig-
nals [7].

A signal is a set of events ei = (ti,vi), which are elementary
units of information composed by a tag ti 2 T , and a value
vi 2V . A signal can be viewed as a subset of T ⇥V . A process
P is a set of possible behaviors acting on a signal. The set
of output signals SO is given by the intersection between the
input signals SI and the process: SO = SI \P. A process is
functional when there is a single value mapping f : SI ! SO

which describes it. Therefore, a functional process has either
one behavior or no behavior at all.

TSM divides MoCs basically into timed and untimed. In a
timed MoC, the set of tags T is totally ordered, i.e. one can
order every event included in the model based on its tag. On
the other hand, in an untimed MoC, the set of tags T is par-
tially ordered, i.e. only local groups of events can be ordered
based on its tag, e.g. the ones belonging to the same signal.

2.2 Synchronous Dataflow (SDF) MoC

A subclass included in the untimed MoCs comprehends the
dataflows, which are directed graphs where each node repres-
ents a process and each arc represents a signal path. When a
process is activated, i.e. fired, it consumes a certain amount of
data, denominated tokens, from its input ports and generates
another amount of tokens for its output ports. The amount of
tokens consumed and produced by the ports in a single activ-
ation cycle is denominated token rate [8].

In SDF, the token rates are fixed and predefined, represented
by a natural number associated with each input and output
ports. An actor can fire only if the input signal paths have
enough tokens to supply the amount needed by all input ports
of the actor. As a consequence, no signal path can have a
negative amount of tokens.

The predefined and fixed token rates of SDF actors allows ef-
ficient modeling of systems like signal processing or finding a
static schedule for single and multi-processor implementation
and also buffer size definitions [8].

2.3 Data Compression Algorithms

Data compression has been used to optimize storage and com-
munication buses. One of the compression techniques is
based on dictionaries, which consists of saving strings of a
previously read input stream interval, composing a dictionary.
When new groups of symbols are being read in, the algorithm
searches through the dictionary, then the matches are encoded
as pointers and sent as the output.

Abraham Lempel and Jacob Ziv have presented their first
dictionary-based compression method in 1977 [9], which is
referred to as LZ77. That method limits the previously read
interval to a determined size window, which follows the data
processing, creating the concept of sliding window encoding
(SWE), which makes the algorithm simple and faster [10]. In
1978, LZ78 was presented [11]. The difference is that its dic-
tionary is composed of all the symbol strings from previously
read stream and it builds a single character at a time, making
this algorithm longer but with a higher compression rate.

The algorithm analyzed in this paper, LZMA, was first used
in 7z file format [12] and is presented as a benchmark by
SPEC [4], comparing its implementation using different ar-
chitectures.

2.3.1 Lempel-Ziv-Markov Chain Algorithm (LZMA)

LZMA was created as an LZ77 optimization, providing
higher compression rate and fast decompression, with lower
memory requirements [13]. It is open source and implemen-
ted in several different programming languages, including C,
and Java, as an SDK [12].

LZMA can be divided into two steps, although an additional
filtering step can be added before LZMA, aiming the optim-
ization of the compression algorithm, as illustrated in Fig. 1.

LZMA

Input Data
Stream

Uncompressed
Data

Delta Encoding Delta Decoding

Sliding

Dictionary

Encoding (LZ77)

Sliding

Dictionary

Decoding (LZ77)

Range Encoding Range Decoding

Compressed
Data

Figure 1: LZMA compression and decompression block dia-
gram, based on [10].

Step1 Delta encoding – this step consists of an optional data fil-
tering that encodes the input stream outputting, for each
byte, a byte representing the difference between the cur-
rent and the previous bytes. The first byte output is itself.
This process makes the sliding window more efficient;

Step2 Sliding dictionary encoding – this step is based on the
LZ77 algorithm, although it supports larger dictionaries.
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Optimized search algorithms were implemented to per-
form faster searches in these dictionaries, named hashed
chain and binary trees [13]. The output is, as in LZ77, a
sequence of triplets, composed by the distance from the
string in the look-ahead buffer to its match in the search
buffer, the length of the string, and the next input symbol;
and

Step3 Range encoding – this step is context-based. The com-
pressed range in each iteration is estimated based on
probabilistic algorithms and can form a set of predefined
types of packages depending on the input range size.
This was first presented by [14]. In LZMA, the com-
pression adopted context is the output of Step2 in each
firing cycle.

3 Lempel-Ziv-Markov Chain Modeling
This section presents the LZMA modeling based on the SDF
MoC. Next, a brief model description is presented, followed
by the model design using ForSyDe.

3.1 Model Description

The LZMA compression has as input a data stream, which
is processed by a sequence of defined steps, outputting a
compressed and encoded byte stream. Such behavior can be
modeled using a dataflow MoC. Towards simple modeling,
our paper presents the LZMA compression model based on
SDF MoC, considering the decompression to be a similar pro-
cess.

LZMA has a set of parameters that are user-defined at the
compression beginning. These parameters configure the al-
gorithm behavior, data structures, and performance. For an
initial formal modeling purpose, this paper considers some
specific configurations. The following introduces a list of as-
sumptions taken into consideration to model the simplified
LZMA version.

A1 the absence of the delta encoding filter;

A2 the sliding window encoder step is changed to use a sim-
ilar algorithm, i.e. LZ78 sliding window encoder [11]
was adopted instead; and

A3 a fixed probability range encoder.

Figure 2 illustrates the LZMA modeled as a SDF functional
graph.

Aswe Are
Sis 1 1 Sfc

[LZtok]

1 1

Hdr

Scs

1

[SWEFBtok]

1 1

[REFBtok]

1

Figure 2: LZMA SDF MoC graph

The model blocks and communication paths are defined as
follows:

• Aswe – Sliding window encoding block. It encodes the
input stream based on a dictionary structure, outputting a
literal, a match or an absent value in each process firing;

• Are – Range encoding block. It performs a bit-wise com-
pression of the literals and matches, generating a byte for
each one, resulting in the final compressed stream;

• Sis – Input stream. It comprehends the input to be com-
pressed;

• Sfc – Compressed stream first step. It contains the tokens
already compressed using the sliding window encoding
method;

• Scs – Compressed stream. It represents the final LZMA
output;

• SWEFBtok – Sliding window encoding feedback token. It
is composed of the dictionary data structure, updated at
each Aswe firing;

• REFBtok – Range encoding feedback token. It is com-
posed of the considered range, lower limit and encoded
character cache memory, updated at each Are firing;

• LZtok – Sliding window encoder output token. It can
have an absent value or a tuple, depending on the Aswe
read input token. In the latter case, the tuple is com-
posed by a read character and another entry. If the read
character is not in the dictionary, the first tuple entry is
an absent value, and the token represents a Literal. Oth-
erwise, the first entry represents the number of charac-
ters that was repeated inside the sliding window, and the
token represents a Match; and

• Hdr – Initial bytes contained in the output compressed
stream. It comprehends the configuration setup, besides
the dictionary and uncompressed input stream sizes.

3.2 Modeling supported by ForSyDe

The ForSyDe framework was chosen to be used in the present
paper based on the frameworks comparison presented in [15].
In view of that, we use ForSyDe to model LZMA as described
in the previous section.

In ForSyDe, the SDF MoC actors, i.e. blocks presented in
last section, are modeled as processes, and the communica-
tion paths as signals.

Listing 1 presents the model processes definitions, using the
process constructors from the ForSyDe SDF library. For brev-
ity, this paper only presents the main processes and signals
models and definitions. However, the full functional imple-
mentation of the LZMA model can be found in [16].

Regarding the sliding window encoding, the Aswe actor was
modeled as lzA, using the ForSyDe SDF process constructor
actor22SDF, which indicates that the process has 2 inputs
and 2 outputs. The SWEFBtok dictionary was modeled as fb.
The LZMA input Sis was represented by the sIs signal, and
the Sfc by the sFc signal.

When modeling the range encoding step, the actor Are
was represented as rgA based on the process constructor
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actor22SDF. The REFBtok range encoding variables tuple
was modeled as sFb. The output compressed stream Scs was
modeled as sCs, and the initial header Hdr as initHdr.

Listing 1: LZMA code snippet in ForSyDe SDF/Haskell

1 -- LZ (Sliding Window) Encoding actor definition
2 -- Input is the lzma input stream Sis
3 -- Output is the first step compressed stream Sfc
4 lzA :: Signal Char -> Signal (Maybe (Maybe Int , Char))
5 lzA Sis = Sfc
6 where (Sfc , fb) = actor22SDF (1,1) (1,1) lzF Sis fb’
7 fb ’ = delaySDF [([],"" ,0)] fb
8
9 -- Range Encoding actor definition.

10 -- Input is the first step compressed stream Sfc
11 -- Output is the compressed LZMA stream output Scs
12 rgA :: Signal (Maybe (Maybe Int , Char))
13 -> Signal [Char]
14 rgA sFc = sCs ’
15 where (sCs ,sFb) = actor22SDF (1,1) (1,1) rangeFunc

sFc sFb ’
16 sCs ’ = delaySDF initHdr sCs
17 sFb ’ = delaySDF [(rangeInit ,0, chr 0)] sFb
18 initHdr = [([ dictsize] ++ [inpLen ])]
19 inpLen = (intToDigit (lengthS sFc))

Listing 2 presents how the simplified LZMA process network
lzmaSdf is assembled to compose the algorithm completely
written using ForSyDe MoC. The range encoding process rgA
is executed having the output of sliding window process lzA
as input.

Listing 2: LZMA process netword in ForSyDe SDF/Haskell

1 module Lzmasdf (
2 lzmaSdf
3 ) where
4
5 import ForSyDe.Shallow
6 import Rangesdf
7 import LZsdf
8 import Data.Char
9

10 -- Simplified LZMA process network
11 lzmaSdf :: Signal Char -> Signal [Char]
12 lzmaSdf sLzmaIs = sLzmaOut
13 where sLzmaOut = rgA (lzA sLzmaIs)

4 Summary
This paper presented a simplified Lempel-Ziv-Markov Chain
algorithm (LZMA) modeling based on the synchronous data-
flow (SDF) model of computation (MoC) using the ForSyDe
framework. Some configurations and behaviors assumptions
were adopted towards the definition of actors ports fixed token
rates. Those assumptions allowed for a first simple LZMA
formal modeling and simulation.

As future work, we plan to implement LZMA based on the
scenario-aware dataflow (SADF) modeling and simulation
framework introduced in [17], which supports variable token
rates, resulting in a more advanced LZMA model.
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Abstract

The community related to the avionics systems domain tends to be conservative mainly due
to the safety-critical requirements this kind of system has to comply with. With respect to the
presented context, this paper addresses and discusses the next challenges of future avionics
systems always considering the safety-critical aspects and the possibility of formal models
of computation application together with domain-specific architectures. Runtime partial re-
configuration, for example, is one promising way to mitigate the increasing failure rate and
thereby fulfill safety requirements. N-modular redundancy implementation with different
hardware architectures is also analyzed considering reconfigurable computing.

Keywords: domain-specific architectures, avionics systems, safety-critical systems, runtime
reconfiguration, reconfigurable computing, formal models of computation.

1 Introduction

The industry community related to the avionics systems do-
main tends to be conservative mainly due to the safety-critical
requirements this kind of system has to comply with. In that
case, the majority of development follows the DO-178 [1] for
the software, and the DO-254 [2] for the hardware guidance.

On the other hand, high-volume commercial electronics usu-
ally dictates some trends such as environmental concerns like
the restriction of hazardous substances and packing more and
more functionality with enhanced performance into smaller
packages also taking into account lower power-consumption.
Along the time, this led to chip geometries in the order of
nanometers.

Nowadays, computer architecture improvement to deliver
performance enhancements is getting harder to achieve, com-
pared to the renascence period from about 50 years ago. The
more relevant facts are the end of Dennard scaling and the
slowdown of Moore’s Law. Chien [3] points out the end
of Dennard’s scaling, shift to multicore, and slowing in the
clock rate growth as disruption from bellow. That author also
mentions the considerable architectures customization in mo-
bile and embedded devices. Those facts have impact on the
avionics systems domain as the system complexity increases
exponentially from one generation to the next.

In view of this, one current trend in high-performance com-
puter architecture is the use of domain-specific architectures
(DSA) instead of the general-purpose ones [4]. DSA is able
to provide performance and power benefits to face general-

purpose architectures that are not having significant perform-
ance improvements in the last years. Potential research areas
include high-quality implementations of open source archi-
tectures and reconfigurable computing which are nowadays
supported by system-on-chip (SoC) composed by a hard pro-
cessor and FPGA with runtime full and partial reconfiguration
enabled [5].

With respect to the presented context, this paper addresses
and discusses the next challenges of future avionics systems
always considering the safety-critical aspects and the possib-
ility of formal models of computation application together
with DSA. Runtime partial reconfiguration, for example, is
one promising way to mitigate the increasing failure rate and
thereby fulfill safety requirements. N-modular redundancy
implementation with different hardware architectures is also
analyzed considering reconfigurable computing.

2 Software & Hardware Working Together
Notice that software and hardware always needed to work to-
gether, especially with respect to embedded systems.

One of the basic concepts of embedded systems is hardware
and software tightly coupled to address an specific function.
However, the modern concept may be slightly different in
the sense embedded systems are becoming more “general-
purpose” concerning its hardware architecture and computing
power.

In this scenario, the following sections introduce the four
standards used to develop a safety-critical class of real-time
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embedded systems, i.e. avionics. Next, it is presented a
general overview of domain-specific architectures, reconfig-
urable computing, and models of computation.

2.1 System, Software & Hardware Avionics Standards

Typically, safety-critical systems are developed in regulated
environments by norms and standards. Examples are found
in domains such as: aviation, automotive, medical, railway,
space, and nuclear [6].

In avionics systems development, there are four standards
typically required to be used as part of the aircraft certific-
ation process: SAE ARP-4754A [7], RTCA DO-178C [1],
RTCA DO-254 [2], and RTCA DO-297 [8]. The relationship
among these standards is presented in Fig. 1.

Figure 1: Relationship among certification standards

All those standards use safety classification. The system fail-
ures are classified within five categories: catastrophic, haz-
ardous, major, minor, and no safety impact. The products
(systems, software, or hardware) which malfunction, cause or
contribute to a system failure occurrence have an attributed
design assurance level (DAL) according to the most critical
system failure condition.

2.1.1 SAE ARP-4754A

According to Xiaoxuna et al. [9], the SAE ARP-4754A [7]
has been prepared primarily for electronic systems which, by
their nature, may be complex and are readily adaptable to high
levels of integration. However, the guidance is also applicable
to engine systems and related equipments. It provides updated
and expanded guidelines for processes used to develop civil
aircrafts and systems that implement aircraft functions.

The SAE ARP-4754A has 47 objectives presented in Table
A-1, published in Appendix A of the standard. Those object-
ives are organized in 8 processes: Planning; Aircraft and sys-
tem development process and requirements capture; Safety
assessment; Requirements validation; Implementation veri-
fication; Configuration management; Assurance; and Certi-
fication authority coordination. These processes are organ-
ized in process model as presented in Fig. 2.

2.1.2 RTCA DO-178C

The first version of RTCA DO-178 was released in 1982.
The European Organization for Civil Aviation Equipment

Figure 2: General processes available at SAE ARP-4754A

(EUROCAE) has an Equivalent Document ED-12. In 2011,
the current RTCA DO-178C [1] was released.

The RTCA DO-178C has five software levels broken down
into objectives to be satisfied. The satisfaction of applicable
objectives enables the software approval as part of the aircraft
certification process. Among the five existing software levels
(A, B, C, D, and E), level A is the most rigorous and requires
compliance with all objectives of the standard. The level E
refers to software products which malfunction does not result
in loss of safety margins.

As presented in Table 1, the classification of the failure con-
dition is associated with the defined software levels. For each
software level, a set of objectives are required for compliance
demonstration.

Table 1: RTCA DO-178C software levels

Failure Condition Software Level Objectives

Catastrophic A 71
Hazardous B 69
Major C 62
Minor D 24
No Safety Impact E None

The 71 RTCA DO-178C objectives are presented in 10 tables,
published in Annex A of the standard. The tables identify
software process objectives with the following characteristics:
Planning (Table A-1); Development (Table A-2); Verification
of the high and low-level requirements and software architec-
ture (Tables A-3, A-4, and A-5); Verification of source and
executable codes (Tables A-5 and A-6); Testing and analysis
(Table A-7); Configuration control (Table A-8); Quality as-
surance (Table A-9); and Certification (Table A-10). These
processes are organized and presented in Fig. 3.

As part of the effort of the DO-178C release, other supple-
mentary standards were also developed, including special re-
commendations, regarding tool qualification (RTCA DO-330
[11]), model-based development and verification (RTCA DO-
331 [12]), object-oriented technology (RTCA DO-332 [13]),
and formal methods (RTCA DO-333 [14]).

2.1.3 RTCA DO-254

According to Kounish et al. [15], the RTCA DO-254 [2] is
the standard which is used for the airborne and safety-critical
application providing a proper guidance to assure the design
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Figure 3: RTCA DO-178C processes organization [10]

of airborne electronic hardware. It has many similarities with
RTCA DO-178C. As an example, the RTCA DO-254 has also
five design assurance levels broken down into objectives to be
satisfied.

The RTCA DO-254 objectives are presented in Table A-1 and
published in Appendix A of the standard. It has 6 processes:
Planning; Requirements; Conceptual design; Detailed design;
Implementation; Validation; Verification; Configuration man-
agement; Assurance; and Certification. These processes are
organized and presented in Fig. 4.

Figure 4: RTCA DO-254 processes organization [2]

2.1.4 RTCA DO-297

According to RTCA DO-297 [8] glossary, the integrated mod-
ular avionics (IMA) is

“a shared set of flexible, reusable, and interoper-
able hardware and software resources that, when
integrated, form a platform that provides services
designed and verified to a defined set of safety and
performance requirements, to host applications per-
forming aircraft functions”.

An IMA system architecture is composed of one or more plat-
forms and includes interfaces to other aircraft systems and
users.

The IMA typical approach consists of the following levels of
acceptance: component; module; application; platform; IMA

system; and IMA aircraft. These levels of acceptance are or-
ganized as illustrated in Fig. 5.

A component is a self-contained hardware part, software part,
database, or combination thereof that is configuration con-
trolled. A component does not provide an aircraft function by
itself.

A module may be software, hardware, or a combination of
hardware and software, which provides resources to hosted
applications. Modules may be distributed across the aircraft
or may be co-located.

An application is a collection of software and/or hardware
modules with a defined set of interfaces that, when integrated
with a platform, performs a function.

At component, module, and application levels, the develop-
ments of such parts should follow the RTCA DO-178C and/or
the RTCA DO-254.

A platform is a group of modules that establishes a computing
environment, support services, and platform-related capabil-
ities, such as health monitoring and fault management.

An IMA system-level consists of platform(s) and a defined set
of hosted applications.

The IMA aircraft-level should demonstrate that each aircraft
function and hosted application functions as intended, sup-
ports the aircraft safety objectives, and complies with the ap-
plicable regulations. However, during the installation activ-
ities, the interactions between hosted applications relative to
the provided aircraft functions should be verified and valid-
ated during aircraft ground and flight testing.

Figure 5: Levels of IMA approval

2.1.5 Wrap-Up

Together, these four standards are closely pursued in the de-
velopment of avionics systems. From the system perspective,
passing through modules, down to the software and the hard-
ware.

The conservatism from the avionics system community is
mainly due to the levels of impact a failure may cause, for ex-
ample, level A in DO-178. Therefore, new trends are almost
always seen as “dangerous” to be included or considered in
avionics.

However, if those trends are backed-up by sound basis, they
can be step by step introduced in future generation systems.
We argue that it is the case regarding domain-specific archi-
tectures supported by reconfigurable computing and models
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of computation.

2.2 Domain-Specific Architectures

During the semiconductor boom, supported by the Moore’s
Law, general-purpose code was accelerated in general-
purpose cores, including techniques such as cache hierarchy;
512-bit single instruction, multiple data (SIMD) floating-
point units; various pipeline stages; dynamic branch pre-
diction; out-of-order execution; speculative execution; mul-
tithreading; and multiprocessing. Nowadays, it is needed
a paradigm shift in computer architecture to achieve a new
level of efficiency. This shift concerns moving from general-
purpose hardware to domain-specific architectures [4].

Gupta [16] mentions three different architectures, as shown in
Table 2.

Table 2: Architecture paradigm and domain [16]

Architecture Domain

Scalar (e.g. CPU) Complex algorithms with diverse de-
cision tree. Limited in performance
scaling.

Vector (e.g. GPU) Efficient in reduced set of parallel-
izable functions. Suffers latency
and penalties related to memory hier-
archy.

Programmable
logic (e.g. FPGA)

Customized to computer a particular
function. May take hours to compile
and synthetize.

Central Processing Unit (CPU); Graphics Processing Unit (GPU);
Field Programmable Gate Array (FPGA).

Different from general-purpose architectures, the hardware
can be specific and optimized for a particular domain in DSA.
Moreover, this can be done in runtime, as discussed in the
next section.

In this sense, computers will be more and more heterogen-
eous.

2.3 Reconfigurable Computing and Formal Models of
Computation

Reconfigurable computing includes computation research to-
wards the use of reconfigurable devices. In this case, for a
specific application requirement, i.e. domain-specific, and at
given time frame, the reconfigurable devices’ spatial structure
is changed to comply with a given objective [17, 18].

Reconfigurability is the "art of engineering degrees of free-
dom into embedded systems", as highlighted by [19]. Notice,
that this concept is different from the adaptiveness. The lat-
ter stands for a possible behavioral ability a system can have
that aids to decide how the system should be reconfigured in
a optimized fashion. Adaptive computing is stated as one of
the reconfigurable computing research areas.

A reconfiguration design is presented in [5]. The author in-
troduces a hardware and software composition which shows

the application of both partial and full runtime hardware re-
configuration based on a heterogeneous computer. In other
words, a SoC with scalar and programmable logic elements
integrated in a single package. Then, that reconfiguration
design, composed by hardware and software, can be classi-
fied as a domain-specific architecture.

Architectures like that can be applied to the avionics systems
domains, as far as they are able to provide the safety inherent
from this domain.

In this sense we can use formal models of computation (MoC)
together with runtime reconfiguration to provide flexibility
and performance along with safety to future avionics systems.

Different models types exist to address different purposes.
Functional modeling is used to address the functional beha-
vior of a system. On the other hand, design and synthesis
refine into implementation details. A model is defined as an
abstraction of an entity, e.g. a physical system or even another
model, according to [20]. That author also states that abstrac-
tion is a method for choosing which aspects will be taken into
account when modeling a system.

A MoC is an abstraction of a physical computing device, and
so, different MoCs serve to different objectives.

MoCs are based on three main points: processes, events, and
signals. The following definitions are derived from [20, 21].

Definition 1. Event. Elementary information unit exchanged
between processes.

Definition 2. Signal. Processes communicate to each other
by writing to and reading from signals, which are a sequence
of events. Signals preserve the order that events are entered.
Each event has a tag and a value. Tags can be used to model
physical time, events order, and other key properties of a
MoC.

Definition 3. Process. Receives and send events. The process
activity is comprised of evaluation cycles, i.e. an application
of a function which maps inputs to outputs. Then, in each
evaluation cycle the process receives inputs, computes, and
sends outputs.

Definition 4. Process Constructor. Parameterizable tem-
plates for instantiating processes, i.e. a higher-order func-
tion.

Processes constructors are used to create processes. New pro-
cesses can be created to form a hierarchical concurrent pro-
cess network.

Definition 5. Model of Computation. Set of processes and
process networks implemented by a well-defined set of pro-
cesses constructors.

The modeling task can be supported by a tool or framework.
Horita et al. [22] introduced a framework comparison method
with a number of desirable characteristics the tools should
have to aid in the formal modeling and simulation of systems.
ForSyDe was one of the frameworks analyzed.
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Formal System Design (ForSyDe) [23] is a transformational
design methodology based on the functional programming
paradigm. It targets heterogeneous embedded systems [20].

A system is modeled as a hierarchical concurrent process net-
work in ForSyDe. Processes communicate with each other by
signals.

In ForSyDe, we model a signal as a list of events, where the
event tag is implicitly given by the event position in the list.
The semantics of a tag is defined by the currently in-use MoC,
i.e., an identical tag of two events in different signals does not
imply these events happened at the same time. All events in a
signal must have values of the same type [21].

The synchronous (SY) MoC splits the time domain into slots.
Everything inside a slot occurs at the same time. The eval-
uation cycle of processes lasts exactly one time slot in syn-
chronous MoC [20], according to the perfect synchrony hy-
pothesis, i.e. neither computation nor communication takes
time.

Synchronous processes consume and produce exactly one
event on each input and output in each evaluation cycle. This
implies the total order of all events in any signal in the SY
MoC. Events with the same tag appear at the same time in-
stant.

Taking these fundamental basis explored so far, the runtime
reconfiguration can be modeled as higher-order function [24],
as follows.

The adaptive process reconfigSY definition is illustrated in
Fig. 6.

reconfigSYn

i1
...in

o

sf

Figure 6: Process con-
structor for reconfigSY [21]

ap f = recon f igSYn

where:

o = ap f (s f ,(i1, . . . , in))
o[k] = s f [k](i1[k], . . . , in[k])

reconfigSY synchronous reconfigurable process can be
modeled by using the mapSY ForSyDe process constructor.

recon f igSY = mapSY ($) (1)

Let’s assume an N-modular redundancy [25]. Typically, this
is applied to safety-critical system to provide dependability.
Different modules may be implemented differently even using
distinct hardware architectures, as long as their final output is
the same. This is totally possible to be implemented using
runtime reconfiguration, as shown in [26].

Concerning the aeronautics trend towards the second genera-
tion of integrated modular avionics adoption, DSA is certainly
a very good candidate to be used in future avionics systems.

Examples of applications combining DSA and runtime recon-
figuration are reduced instruction set computers (RISC) de-
signed for a specific computation, and software-defined radio

(SDR). In the first case, it is possible to have many different
RISC bitstreams in the memory and load or unload them in
runtime using partial reconfiguration, according to the current
need. Regarding SDR, it is possible to have different imple-
mentations and use them depending on the present context to
address challenges such as size, weight, and power (SWaP).

Some benefits of this scheme are hardware reuse resulting in
a reduced circuit area thus contributing to minimizing single
event upset (SEU), and the full control of the trade-off in-
volving power consumption and performance.

3 Next Challenges and Trends
Hennessy and Patterson [4] mention that a current DSA chal-
lenge is how to port software, generally written in program-
ming languages such as C/C++ and Ada, to different architec-
tures. This challenge is similar to the one faced back in the
80’s: how to port code written in Assembly to different mi-
crocontrollers without the need to rewrite almost all of it. The
answer for the latter was high level languages and hardware
room. i.e. memory, to fit more and more code.

Another challenge to the integrated modular avionics is the
runtime hardware reconfiguration application. The question
is how to ensure the reconfiguration is safely performed in a
deterministic way.

Confidently, DSA together with formal models of computa-
tion figure as a promising trend for the next years.

4 Summary
This paper presented some considerations, supported in the
literature, on domain-specific architectures applicability to fu-
ture avionics systems.

A research path is open concerning more and more applica-
tion of formal models in real-time embedded safety-critical
systems such as avionics. Besides, reconfigurable computing
figure as one promising underlying element to achieve power-
consumption and performance efficiency in domain-specific
architectures.
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Society of Aeronautics and Astronautics (FTF), 2019.
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3RVW�%XFNOLQJ�$QDO\VLV�LQ�7KLQ�ZHE�/DPLQDWHG�&RPSRVLWH�%HDPV�
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(PEUDHU�6�$��5XD�6HWH�������%HOR�+RUL]RQWH��0LQDV�*HUDLV�%UD]LO

$EVWUDFW�
$HURQDXWLF�LQGXVWU\�LV�DLPLQJ�WR�LQFUHDVH�WKH�HIILFLHQF\�DQG�WR�UHGXFH�WKH�FRVWV�RI�WKHLU�DLUFUDIWV��
LQ�RUGHU�WR�GHYHORS�DLUSODQHV�ZLWK�EHWWHU�SHUIRUPDQFH�DQG�ORZHU�IXHO�FRQVXPSWLRQ��5HVHDUFKHV�
KDYH�GHPRQVWUDWHG�WKDW�VKHDU�SDQHOV�FDQ�FDUU\�D�VLJQLILFDQW�DPRXQW�RI�ORDG�DIWHU�UHDFKLQJ�LWV�LQLWLDO�
EXFNOLQJ� ORDG�� &RQVHTXHQWO\�� H[SORULQJ� WKH� SRVW�EXFNOLQJ� FDSDFLW\� RI� FRPSRVLWH� PDWHULDOV�
UHLQIRUFHG� SDQHOV� UHVXOWV� LQ� OLJKWHU� DQG� OHVV� H[SHQVLYH� VWUXFWXUHV�� )RU� WKH�PHWDOOLF� UHLQIRUFHG�
SDQHOV�WKHUH�LV�D�FRQVROLGDWHG�PHWKRGRORJ\�GHYHORSHG�E\�1$6$�WR�FDOFXODWH�WKH�GLDJRQDO�WHQVLRQ��
1$&$� 71������ +RZHYHU�� D� WKHRU\� IRU� WKH� SDQHO¶V� SRVW�EXFNOLQJ� EHKDYLRXU� LQ� FRPSRVLWH�
UHLQIRUFHG�SDQHOV�LV�\HW�WR�EH�GHYHORSHG��7KHUHIRUH��WKH�SXUSRVH�RI�WKLV�VWXG\�ZDV�WR�FRQWULEXWH�WR�
WKLV�QHZ�WKHRU\�DQG�IRFXV�RQ�WKH�LQIOXHQFH�RI�VWDFNLQJ�VHTXHQFH�DQG�ILEUH�RULHQWDWLRQV�RQ�WKH�SRVW�
EXFNOLQJ�EHKDYLRXU�RI�FRPSRVLWH�UHLQIRUFHG�SDQHOV��7KH�PDLQ�JRDOV�ZHUH�WR�GHYHORS�D�PHWKRG�WR�
EXLOG�D�)(�PRGHO�WR�UHSUHVHQWV�WKH�SRVW�EXFNOLQJ�EHKDYLRXU�RI�WKH�FRPSRVLWH�UHLQIRUFHG�SDQHO�LQ�
RUGHU� WR� DYRLG� KDYLQJ� WR� XVH� H[SHULPHQWDO� UHVXOWV� LQ� IXWXUH� SURMHFWV�� VWXG\� WKH� YDULDWLRQV� LQ�
VWDFNLQJ�VHTXHQFH�LQ�SRVW�EXFNOLQJ�DQDO\VLV��FKRRVH�WKH�PDWHULDO�WR�EXLOG�D�UHLQIRUFHG�SDQHO�WKDW�
KDYH�WKH�EHVW�EHKDYLRXU�GXULQJ�WKH�SRVW�EXFNOLQJ�DQDO\VLV��PHWDO�RU�FRPSRVLWH��7KH�UHVXOWV�KDYH�
VKRZQ�WKDW�WKH�)(0��FRQVLGHULQJ�WKH�ORDG��ERXQGDU\�FRQGLWLRQV�DQG�PDWHULDOV�GHVFULEHG�LQ�WKLV�
VWXG\�� FDQ� UHSUHVHQW� WKH� EHKDYLRXU� RI� WKH� FRPSRVLWH� UHLQIRUFHG� SDQHO� DQG� LWV� SRVW�EXFNOLQJ�
EHKDYLRXU�� $OVR�� DIWHU� WKH� FRPSDULVRQ� EHWZHHQ� VL[� FRPSRVLWH� UHLQIRUFHG� SDQHOV�PRGHOV� ZLWK�
GLIIHUHQW�VWDFNLQJ�VHTXHQFH��WKH�OD\XS�WKDW�SUHVHQWHG�WKH�ORZHVW�YDOXHV�IRU�WKH�IDLOXUH�LQGLFHV�ZDV�
WKH�RQH�ZLWK�����DQG�����DW�WKH�RXWVLGH�OD\HUV��7KLV�ODPLQDWH�ZDV�FKRVHQ�WR�EH�FRPSDUHG�ZLWK�WKH�
PHWDOOLF�UHLQIRUFHG�SDQHO�PRGHO��DQG�WKLV�FRPSDULVRQ�KDV�VKRZQ�WKDW�WKH�FRPSRVLWH�UHLQIRUFHG�
SDQHO�FRXOG�ZLWKVWDQG�KLJKHU�ORDGV��VR�LW�LV�FRQVLGHUHG�WKH�EHVW�IRU�WKH�SRVW�EXFNOLQJ�EHKDYLRXU�
DQDO\VLV��

.H\ZRUGV��'LDJRQDO�7HQVLRQ��3RVW�%XFNOLQJ��)LQLWH�(OHPHQW�0RGHO��&RPSRVLWH�0DWHULDO�

� ,QWURGXFWLRQ�
7KH�FKDOOHQJHV�RI�DHURQDXWLF�LQGXVWU\�DUH�WR�VDYH�ZHLJKW�DQG�
WR�UHGXFH�WKH�FRVWV�RI�WKHLU�DLUFUDIWV�WKURXJK�WKH�FRPELQDWLRQ�
RI�GLIIHUHQW�PDWHULDOV�DQG�FDOFXODWLRQ�PHWKRGV��$SSOLFDWLRQV�
RI� FRPSRVLWH� PDWHULDOV� KDYH� JURZQ�� FRQVHTXHQWO\�� WKH�
FKDOOHQJHV� WR� ILQG� RSWLPDO� GHVLJQV� DQG� QHZ� GHYHORSPHQWV�
HPHUJHG�>�@��7KH�XVH�RI�FRPSRVLWH�PDWHULDOV�WR�EXLOG�SDQHO¶V�
ZHE�DW�ZLQJV�DQG�IXVHODJH�ZKHUH�WKH\�DUH�DOORZHG�WR�XQGHUJR�
DQ� HODVWLF� EXFNOLQJ� �GLDJRQDO� WHQVLRQ� VWDWH��� LV� RQH� ZD\� WR�
DFKLHYH�WKLV�JRDO�>�@��

,W� LV� SRVVLEOH� WR� GHVLJQ� WKLQQHU� ZHE� VWUXFWXUHV� PDGH� RI�
FRPSRVLWH�PDWHULDO�XVLQJ�WKH�PHWKRGRORJ\�WKDW�HYDOXDWHV�WKH�
SDQHO� SRVW�EXFNOLQJ� EHKDYLRXU�� FRPSDULQJ� LW� WR� RWKHU�
PHWKRGV�� UHVXOWLQJ� LQ� D� OLJKWHU� ILQDO� SURGXFW�� 7KLV�
LPSURYHPHQW� LQ� ZHLJKW� LV� IHDVLEOH� EHFDXVH� WKH� GLDJRQDO�
WHQVLRQ�PHWKRG�DOORZV�WKH�UHLQIRUFHG�SDQHO�WR�EXFNOH�DIWHU�D�
SUH�GHILQHG�ORDG��EXW�WKLV�LV�QRW�WKH�IDLOXUH�RI�WKH�VWUXFWXUH��$W�
WKLV�PRPHQW��GLDJRQDO�IROGV�DSSHDU�LQ�WKH�SDQHO¶V�ZHE��DQG�

WKH� VKHDU� IRUFHV� WKDW� FDXVHG� WKH� EXFNOLQJ� DUH� UHVLVWHG� E\�
WHQVLRQ�LQ�WKH�ZHE�E\�WKH�GLDJRQDO�IROGV��DQG�E\�FRPSUHVVLRQ�
LQ� WKH� VWLIIHQHUV� >�@�� 7KHUHIRUH�� WKH� ILQDO� VWUXFWXUH� FDQ� EH�
GHVLJQHG�WR�VXSSRUW�WHQVLRQ�ORDGV��DQG�WKH�WHQVLRQV�DOORZDEOH�
DUH� JUHDWHU� WKDQ� WKH� FRPSUHVVLRQV� RQH�� VR� WKH� FRPSOHWH�
VWUXFWXUH�ZLWKVWDQG�JUHDWHU�ORDGV��

)RU� WKH� PHWDOOLF� UHLQIRUFHG� SDQHO� WKHUH� LV� D� FRQVROLGDWHG�
PHWKRGRORJ\� GHYHORSHG� E\� WKH� 1DWLRQDO� $HURQDXWLFV� DQG�
6SDFH� $GPLQLVWUDWLRQ� �1$6$�� WR� FDOFXODWH� WKH� SDQHO¶V�
GLDJRQDO� WHQVLRQ�� 1$&$� 71����� >�@�� 7KLV� VHPL�HPSLULF�
PHWKRG�ZDV�GHYHORSHG�EDVHG�LQ�VHYHUDO�WHVWV�SHUIRUPHG�ZLWK�
DOXPLQLXP�SDQHOV�XVLQJ�GLIIHUHQW�JHRPHWULHV�DQG�ORDGV��DQG�
LV�ZLGHO\�XVHG�E\�DLUFUDIWV�PDQXIDFWXUHV��+RZHYHU��D�WKHRU\�
IRU� WKH� SDQHO¶V� SRVW�EXFNOLQJ� EHKDYLRXU� LQ� FRPSRVLWH�
UHLQIRUFHG� SDQHOV� LV� \HW� WR� EH� GHYHORSHG�� 7KHUH� DUH� VRPH�
UHVHDUFKHV��>�@�DQG�>�@��WU\LQJ�WR�DGDSW�WKH�1$&$�71������
>�@ PHWKRG�IRU�FRPSRVLWH�PDWHULDOV��PDNLQJ�LW�DFFRXQW�IRU�WKH
DQLVRWURS\� RI� WKH�PDWHULDO� DQG� FRUURERUDWH� WKH� UHVXOWV�ZLWK
WHVWV�� 0RVW� RI� WKHP� XVHG� *ODVV� 5HLQIRUFHG� $OXPLQLXP
�*/$5(�� WR� EXLOG� WKH� SDQHO�� 6RPH� RWKHU� VWXGLHV� >�@� ZHUH
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EDVHG�LQ�PRGHOOLQJ�WKH�UHLQIRUFHG�SDQHO�LQ�ILQLWH�HOHPHQWV�DQG�
FRPSDUHG�WKH�UHVXOWV�ZLWK�WHVWV�GDWD��<HW�LW�ZDV�XVHG�D�RQH�ED\�
SDQHO�ZLWK�XQLGLUHFWLRQDO�OD\XS��

7R�LPSURYH�WKH�XQGHUVWDQGLQJ�RI�SRVW�EXFNOLQJ�EHKDYLRXU�LQ�
FRPSRVLWH�UHLQIRUFHG�SDQHOV��WKH�VWXGLHV�VKRXOG�EH�IRFXVHG�LQ�
WKH� YDULDEOHV� WKDW� DIIHFW� WKLV� EHKDYLRXU�� OLNH� VWDFNLQJ�
VHTXHQFH��DQG�RULHQWDWLRQ�RI�WKH�OD\HUV��$QG�WR�RYHUFRPH�WKH�
H[SHQVHV�ZLWK�WHVWV��WKH�UHLQIRUFHG�SDQHOV�PRGHOOHG�LQ�ILQLWH�
HOHPHQW� VKRXOG� KDYH� PRUH� WKDQ� RQH� ED\�� YHUWLFDO� DQG�
KRUL]RQWDO� VWLIIHQHUV�DQG�D�FRPSOHWH� OD\XS�XVLQJ� OD\HU�ZLWK�
GLIIHUHQW�RULHQWDWLRQV��7KHUHIRUH��WKH�PDLQ�JRDOV�RI�WKLV�VWXG\�
ZHUH� WR�GHYHORS�D�PHWKRG� WR�EXLOG�D�)LQLWH�(OHPHQW�0RGHO�
�)(0�� WR� UHSUHVHQWV� WKH� SRVW�EXFNOLQJ� EHKDYLRXU� RI� WKH�
FRPSRVLWH� UHLQIRUFHG� SDQHO� WR� DYRLG� KDYLQJ� WR� XVH�
H[SHULPHQWDO�UHVXOWV�LQ�IXWXUH�SURMHFWV��VWXG\�WKH�YDULDWLRQV�LQ�
VWDFNLQJ�VHTXHQFH�LQ�SRVW�EXFNOLQJ�DQDO\VLV��DQG�FKRRVH�WKH�
PDWHULDO� WR� EXLOG� D� UHLQIRUFHG� SDQHO� WKDW� KDYH� WKH� EHVW�
EHKDYLRXU� GXULQJ� WKH� SRVW�EXFNOLQJ� DQDO\VLV�� PHWDO� RU�
FRPSRVLWH��

7KH�PHWKRGRORJ\�GHYHORSHG�LQ�WKLV�VWXG\�FRQVLVW�LQ�ILYH�VWHSV�
GHVFULEHG�KHUHDIWHU��7KH�ILUVW�VWHS�ZDV�WR�EXLOG�D�)(0�IRU�DQ�
DOXPLQLXP�UHLQIRUFHG�SDQHO��2QH�VLGH�RI�WKH�SDQHO�LV�IL[HG��
DQG� D� IRUFH� LV� DSSOLHG� RQ� WKH� RSSRVLWH� VLGH��$� OLQHDU� VWDWLF�
DQDO\VLV��D�OLQHDU�EXFNOLQJ�DQDO\VLV�DQG�D�QRQ�OLQHDU�DQDO\VLV�
ZHUH�SHUIRUPHG��

7KH�VHFRQG�VWHS�ZDV�D�FRPSDULVRQ�EHWZHHQ�UHVXOWV�IURP�WKH�
KDQG�FDOFXODWLRQ�IRU�GLDJRQDO�WHQVLRQ�XVLQJ�1$&$�71�����
>�@ PHWKRG�DQG�)(0�DQDO\VLV��LQ�RUGHU�WR�JXDUDQWHH�WKDW�WKH
PRGHO� LV� FRUUHFW��7KHQ� D� FRPSDULVRQ�EHWZHHQ� WKH�EXFNOLQJ
ORDGV�REWDLQHG� IURP� WKH� OLQHDU�DQG�QRQ�OLQHDU� DQDO\VHV�ZDV
SHUIRUPHG�� ,I� WKH� GLIIHUHQFHV� DUH� VPDOOHU� WKDQ� WKH� HUURU
SUHYLRXV�GHILQHG��LW� LV�SRVVLEOH�WR�FRQWLQXH�WR�WKH�QH[W�VWHS�
2WKHUZLVH��WKH�)(0�PXVW�EH�PRGLILHG�LQ�RUGHU�WR�DFKLHYH�WKDW
HUURU�� %\� WKH� HQG� RI� WKLV� VWHS� WKH� PRGHO� DQG� PHVK� DUH
FRQVLGHUHG�YDOLGDWHG�

6WHS�WKUHH�LV�D�YHULILFDWLRQ�RI�WKH�XVH�RI�WKH�YDOLGDWHG�PHVK�WR�
EXLOG�D�)(0�IRU�WKH�FRPSRVLWH�UHLQIRUFHG�SDQHO��,Q�RUGHU�WR�
SHUIRUP�WKH�YHULILFDWLRQ��LW�ZDV�EXLOW�WZR�PRGHOV��RQH�ZLWK�WKH�
HTXLYDOHQW�SURSHUWLHV�IRU�WKH�OD\XS�FKRVHQ��DQG�WKH�RWKHU�RQH�
PRGHOOLQJ�HDFK�OD\HU�DQG�XVLQJ�WKH�PDWHULDO�SURSHUWLHV�RI�WKH�
WDSH�� 7KH�PRGHOV� UHVXOW� IURP� OLQHDU� EXFNOLQJ� DQDO\VLV�� DQG�
IURP� WKH� QRQ�OLQHDU� DQDO\VLV�� ZHUH� FRPSDUHG�� ,I� WKH�
GLIIHUHQFHV�DUH�VPDOOHU�WKDQ�WKH�HUURU�SUHYLRXV�GHILQHG��LW� LV�
SRVVLEOH� WR� FRQWLQXH� WR� WKH� QH[W� VWHS�� 2WKHUZLVH�� WKH� )(0�
PXVW�EH�PRGLILHG�LQ�RUGHU�WR�DFKLHYH�WKDW�HUURU��

6WHS� IRXU� FRQVLVWV� LQ� VHOHFW� WKH� VWDFNLQJ� VHTXHQFH� DQG� WKH�
DQJOH�RI�ILEUH�RULHQWDWLRQV�IRU� WKH� OD\XSV��ZKLFK�KDYH� WR�EH�
V\PPHWULF�DQG�EDODQFHG��)RU�HDFK� OD\XS��D�)(0�LV�FUHDWHG�
PRGHOOLQJ�HDFK�OD\HU�DQG�XVLQJ�WKH�PDWHULDO�SURSHUWLHV�RI�WKH�
WDSH��$OVR��IRU�HDFK�OD\XS�LW�ZLOO�EH�DSSOLHG�VHYHUDO�GLIIHUHQW�
ORDGV�YDOXHV�DW�WKH�SDQHO��LQ�RUGHU�WR�HYDOXDWH�WKH�UHLQIRUFHG�
SDQHO�EHKDYLRXU�IRU�GLIIHUHQW�ORDGV�PDJQLWXGH��$�QRQ�OLQHDU�
DQDO\VLV�IRU�HDFK�PRGHO�LV�SHUIRUPHG��DQG�WKH�IDLOXUH�LQGH[�RI�
WKH� VWHS� ZKHQ� WKH� GLDJRQDO� WHQVLRQ� LV� FRPSOHWH�� DQG� WKH�
SDQHO¶V�ZHE�UHGLVWULEXWH�WKH�FRPSUHVVLYH�ORDG�WR�WKH�VWLIIHQHUV�
IRU�DOO�RI�WKHP�LV�FRPSDUHG��7KH�OD\XS�WKDW�SUHVHQWV�WKH�ORZHVW�
YDOXHV�IRU�WKH�IDLOXUH�LQGH[�IRU�DOO� WKH�ORDGV�LV�FKRVHQ�WR�EH�
WKH�ODPLQDWH�KDYLQJ�WKH�EHVW�SRVW�EXFNOLQJ�EHKDYLRXU��

,Q�VWHS�ILYH�D�PHWDOOLF�UHLQIRUFHG�SDQHO�)(0�ZLWK�WKH�VDPH�
ZHLJKW� WKDW� WKH�FRPSRVLWH� UHLQIRUFHG�SDQHO� OD\XS�FKRVHQ� LQ�
VWHS�IRXU�LV�EXLOW��7KHQ�FRPSDUH�WKH�EXFNOLQJ�ORDG�IURP�OLQHDU�
EXFNOLQJ� DQDO\VLV�� DQG� WKH� ORDG� VWHS� ZKHQ� WKH� GLDJRQDO�
WHQVLRQ� LV� FRPSOHWH�� DQG� WKH� SDQHO¶V� ZHE� UHGLVWULEXWH� WKH�
FRPSUHVVLYH� ORDG� WR� WKH� VWLIIHQHUV� IURP� WKH� QRQ�OLQHDU�
DQDO\VLV�� LQ� RUGHU� WR� GHWHUPLQH� ZKLFK� RQH� KDV� WKH� EHVW�
EHKDYLRXU�IRU�SRVW�EXFNOLQJ�DQDO\VLV��

� 5HVXOWV�DQG�GLVFXVVLRQ�

��� 0HWDOOLF�UHLQIRUFHG�SDQHO�)(0�

7KH�ILUVW�VWHS�RI�WKLV�VWXG\�ZDV�WR�EXLOG�D�)(0�IRU�WKH�PHWDOOLF�
UHLQIRUFHG�SDQHO�ZLWK�KRUL]RQWDO�DQG�YHUWLFDO�VWLIIHQHUV��7KH�
PDWHULDOV�DQG�GLPHQVLRQV�IRU�WKH�SDQHO�DQG�VWLIIHQHUV��DQG�WKH�
ORDG�DSSOLHG�LQ�WKH�VWUXFWXUH��ZHUH�WDNHQ�IURP�DQ�H[DPSOH�RI�
GLDJRQDO�WHQVLRQ�FDOFXODWLRQ�SUHVHQWHG�LQ�>�@��$�VFKHPDWLF��'�
PRGHO�RI�WKH�UHLQIRUFHG�SDQHO�FRPSRQHQWV�DQG�GLPHQVLRQV�LV�
SUHVHQWHG�LQ�ILJ�����

)LJXUH����0HWDOOLF�UHLQIRUFHG�SDQHO��'�PRGHO�±�JHRPHWU\�
�DOO�GLPHQVLRQV�DUH�LQ�PP���

7KH�SDQHO¶V�ZHE�ZDV�EXLOW�ZLWK�$OXPLQLXP������7���DQG�WKH�
WKLFNQHVV�IRU�WKH�SDQHO�VKRZQ�LQ�ILJ���DV�JUHHQ�LV������PP��
DQG�WKH�SXUSOH�RQH�LV�����PP��)RU�WKH�KRUL]RQWDO�DQG�YHUWLFDO�
VWLIIHQHUV��LW�ZDV�FKRVHQ�$OXPLQLXP������7��([WUXGHG��

7KH�)(0�ZDV�EXLOW�XVLQJ�WKH�VRIWZDUH�)(0$3�������DV�SUH��
DQG� SRVW�SURFHVVRU� DQG� 1$675$1�� DV� WKH� VROYHU�� 7KH�
SDQHO¶V�ZHE�ZDV�PRGHOOHG�XVLQJ�WZR�GLPHQVLRQV��IRXU�QRGHV�
SODWH� HOHPHQWV� &48$'��� ZKLFK� XVHV� SODQH� VWUHVV� WKHRU\��
FDSDEOH� RI� FDUU\LQJ� LQ�SODQH� IRUFHV�� EHQGLQJ� IRUFHV�� DQG�
WUDQVYHUVH� VKHDU� IRUFHV� >�@�� 7KH� YHUWLFDO� DQG� KRUL]RQWDO�
VWLIIHQHUV�ZHUH�PRGHOOHG�XVLQJ�RQH�GLPHQVLRQ�HOHPHQWV�WKDW�
FRQQHFWV�WZR�JULG�SRLQWV�&%$5��ZKLFK�LV�D�VWUDLJKW�SULVPDWLF�
HOHPHQW�ZLWK�D[LDO��EHQGLQJ��DQG�WRUVLRQDO�VWLIIQHVV�>�@��7KH�
&%$5�HOHPHQW�ZDV�FKRVHQ�EHFDXVH� WKH�FKDQJH� LQ� VWLIIHQHU�
JHRPHWU\�XVLQJ�&%$5�LV�HDVLHU�WR�SHUIRUP�WKDQ�LW�ZRXOG�EH�
LI�LW�ZDV�PRGHOOHG�DV�SODWH�HOHPHQWV��&RQVHTXHQWO\��WKH�PRGHO�
LV�PRUH�YHUVDWLOH��)ROORZLQJ�WKH�ERXQGDU\�FRQGLWLRQV�DSSOLHG�
E\� >�@�� RQ� WKH� OHIW�KDQG� VLGH� RI� WKH� SDQHO�� IL[HG� ERXQGDU\�
FRQGLWLRQV�ZHUH�DSSOLHG�LQ�WKH�ODVW�FROXPQ�RI�QRGHV��%DVHG�RQ�

�͘ EŽůůŝ�Ğƚ�Ăů͘ WŽƐƚͲďƵĐŬůŝŶŐ�ĂŶĂůǇƐŝƐ�ŝŶ�ĐŽŵƉŽƐŝƚĞ�ďĞĂŵƐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϭϵ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϭϲϱ



DQ�H[DPSOH�SUHVHQWHG�LQ�>�@��D�IRUFH�RI�������1�ZDV�DSSOLHG�
LQ�WKH�±<�GLUHFWLRQ�RQ�WKH�ULJKW�KDQG�VLGH�RI�WKH�SDQHO��2Q�WKH�
ULJKW�KDQG�VLGH�RI�WKH�SDQHO��D�FRQGLWLRQ�RI�GLVSODFHPHQW�RQO\�
LQ�<�GLUHFWLRQ�ZDV�DSSOLHG�LQ�WKH�ILUVW�FROXPQ�RI�QRGHV��$OVR��
WKH�DGMDFHQW�HOHPHQWV�RI�WKH�&%$5�HOHPHQWV��UHSUHVHQWLQJ�WKH�
KRUL]RQWDO�VWLIIHQHUV��KDG�WKHLU�WKLFNQHVV�LQFUHDVHG��7KHUHIRUH��
WKHVH�HOHPHQWV�UHSUHVHQW�WKH�ZHE�WKLFNQHVV�DQG�WKH�VWLIIHQHU�
WKLFNQHVV�WRJHWKHU��7KH�)(0�LV�VKRZQ�LQ�ILJ�����

)LJXUH����0HWDOOLF�UHLQIRUFHG�SDQHO�)(0�ILQDO�PRGHO��

,W�ZDV�SHUIRUPHG�D�VWDWLF�DQDO\VLV��62/�����WR�HYDOXDWH�WKH�
VWUHVV�LQ�WKH�SDQHO¶V�ZHE��D�OLQHDU�EXFNOLQJ�DQDO\VLV��62/�����
WR� FDOFXODWH� WKH� EXFNOLQJ� ORDG�� DQG� D� QRQ�OLQHDU� DQDO\VLV�
LQFOXGLQJ�ODUJH�GLVSODFHPHQWV�DQG�HODVWLF�PDWHULDO�SURSHUWLHV�
�62/����� WR� HYDOXDWH� WKH� SRVW�EXFNOLQJ� EHKDYLRXU� RI� WKH�
VWUXFWXUH��7KH�UHVXOWV�REWDLQHG�IURP�WKH�PRGHO�DQG�WKH�KDQG�
FDOFXODWLRQ� IRU� GLDJRQDO� WHQVLRQ� XVLQJ� 1$&$� 71�����
PHWKRG�>�@�ZHUH�FRPSDUHG��

7KH�YDOXH�RI�WKH�VKHDU�VWUHVV�IURP�)(0�ZDV�FRPSDUHG�ZLWK�
WKH�VWUHVV�LQ�WKH�PLGGOH�RI�SDQHO��𝑓௠௔௫��DQG�WKH�VKHDU�QRPLQDO
VWUHVV� LQ� WKH�ZHE� �𝑓ௌ�� LQ� WKH� UHJLRQ�ZKHUH� DSSHDUV� WKH� ILUVW
HLJHQYDOXH� �IURP� OLQHDU� EXFNOLQJ� DQDO\VLV� 62/������ 7KH�
FRPSDULVRQV�DUH�VKRZQ�LQ�ILJ����DQG�WDE�����

)LJXUH����)(0�VWUHVV��XQLWV�LQ�03D���

7DEOH����&RPSDULVRQ�EHWZHHQ�VKHDU�VWUHVV�IURP�)(0�DQG�
1$&$�71�����>�@�PHWKRG�

)(0�VKHDU�VWUHVV� 1$&$�71����� 'LIIHUHQFH�
������03D� ������03D� �����
������03D� ������03D� �����

8VLQJ�WKH�UHVXOWV�IURP�WKH�OLQHDU�EXFNOLQJ�DQDO\VLV��62/������
LW� LV� SRVVLEOH� WR� GHWHUPLQH� WKH� EXFNOLQJ� ORDG� �𝑃௖௥೔ሻ� IRU� WKH
PHWDOOLF�UHLQIRUFHG�SDQHO��VKRZQ�LQ�HT�������

𝑃௖௥೔ ൌ 𝑃௔ 𝜆௜ ൌ 60075𝑁 ∗ 0.0227358 ൌ 1365.85𝑁 ����

:KHUH�𝑃௔ �,V�WKH�ORDG�DSSOLHG�LQ�WKH�SDQHO�DQG�𝜆௜�LV�WKH�HLJHQYDOXH�
FDOFXODWHG� E\� WKH� VRIWZDUH� )(0$3� ������ LQ� WKH� OLQHDU�
EXFNOLQJ�DQDO\VLV��62/������

)RU�WKH�QRQ�OLQHDU�DQDO\VLV��62/�����WKH�GHWHUPLQDWLRQ�RI�WKH�
EXFNOLQJ� ORDG� ZDV� SHUIRUPHG� SORWWLQJ� WKH� QRQ�OLQHDU� ORDG�
YHUVXV�WKH�WRWDO�GLVSODFHPHQW�RI�RQH�QRGH��LW�ZDV�FKRVHQ�WKH�
RQH�ZLWK�JUHDWHU�GLVSODFHPHQW�LQ�WKH�EXFNOLQJ�UHJLRQ�IURP�WKH�
OLQHDU�EXFNOLQJ�DQDO\VLV�62/������DV�PHQWLRQHG�E\� >�@��2Q�
WKH� SORW� ORDG� YV�� GLVSODFHPHQW� IRU� WKH� QRQ�OLQHDU� DQDO\VLV�
�62/������ D� OLQH�$±$� WDQJHQW� WR� WKH� ILUVW� OLQHDU� UDPS�ZDV�
WUDFHG��7KHQ�D�OLQH�%±%�WDQJHQW�WR�WKH�VHFRQG�OLQHDU�UDPS�ZDV�
GUDZQ�ZKHUH�WKHUH�LV�D�VLJQLILFDQW�FKDQJH�LQ�WKH�ULJLGLW\��ILJ��
����=RRPLQJ�LQWR�WKH�QRQ�OLQHDU�UHJLRQ�RI�WKH�VDPH�SORW��WKH�
EXFNOLQJ�ORDG�ZDV�REWDLQHG�E\�WKH�LQWHUVHFWLRQ�RI�WKHVH�WZR�
OLQHV��DV�VKRZHG�LQ�ILJ�����

)LJXUH����1RQ�OLQHDU�DQDO\VLV�ORDG�GLVSODFHPHQW�JUDSK�
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)LJXUH����1RQ�OLQHDU�DQDO\VLV�ORDG�GLVSODFHPHQW�JUDSK�
�]RRP�LQ�WKH�UHJLRQ�ZKHUH�OLQHV�$�$�DQG�%�%�FURVV��

7KH� FRPSDULVRQ�EHWZHHQ�EXFNOLQJ� ORDGV�REWDLQHG� IURP� WKH�
OLQHDU�EXFNOLQJ��62/�����DQG�QRQ�OLQHDU�DQDO\VLV��62/�����
LV�SUHVHQWHG�LQ�WDE�����

7DEOH����&RPSDULVRQ�EHWZHHQ�EXFNOLQJ�ORDGV�IURP�OLQHDU�
EXFNOLQJ�DQDO\VLV�DQG�QRQ�OLQHDU�DQDO\VLV�

/LQHDU�EXFNOLQJ�
DQDO\VLV�

1RQ�OLQHDU�
DQDO\VLV� 'LIIHUHQFH�

��������1� ��������1� ������

7KH� UHVXOWV� IURP� FRPSDULVRQ� EHWZHHQ� )(0� DQG� KDQG�
FDOFXODWLRQ� IRU� GLDJRQDO� WHQVLRQ� XVLQJ� 1$&$� 71����� >�@�
PHWKRG���WDE������DQG�WKH�FRPSDULVRQ�EHWZHHQ�OLQHDU�EXFNOLQJ�
DQG�QRQ�OLQHDU�DQDO\VLV���WDE������KDYH�VKRZQ�WKDW�WKH�JUHDWHVW�
GLIIHUHQFH� ZDV� ������ 7KHVH� HQFRXUDJLQJ� UHVXOWV� FUHDWH� WKH�
QHFHVVDU\�FRQILGHQFH�WR�XVH�WKH�)(0�PRGHO�LQ�WKH�IROORZLQJ�
DQDO\VHV��

7KH� UHLQIRUFHG� SDQHO� SRVW�EXFNOLQJ� EHKDYLRXU� ZDV� DOVR�
DQDO\VHG� IURP� WKH� QRQ�OLQHDU� VLPXODWLRQ� �62/������ ,Q� WKLV�
DQDO\VLV��WKH�SDQHO�WRWDO�ORDG��������1��ZDV�GLYLGHG�LQWR�����
LQFUHPHQWV�RI��������1��WKDW�ZHUH�VXFFHVVLYHO\�DSSOLHG�LQ�WKH�
PRGHO��7KHUHIRUH��DW�HDFK������LQFUHPHQW�WKDW�RFFXUV�LQ�WKH�
PRGHO�� D� ORDG�RI��������1� LV�DGGHG� WR� WKH� UHLQIRUFHG�SDQHO�
>��@��

7KH�FRPSOHWH�GLDJRQDO�WHQVLRQ�SKHQRPHQRQ�ZDV�FRQVLGHUHG�
WR�RFFXU�ZKHQ�GLDJRQDO�IROGHUV�ZHUH�YLVXDOO\�IRUPHG�LQ�WKH�
SDQHO¶V�ZHE��)LJXUH���VKRZV�WKH�ORDG�VWHS�ZKHUH�LW�RFFXUUHG��

)LJXUH����1RQ�OLQHDU�DQDO\VLV�±�FRPSOHWH�GLDJRQDO�WHQVLRQ�
�GHIRUPDWLRQV�DUH�SORWWHG�WR�VFDOH�DW�����WLPHV�WKHLU�DFWXDO�

YDOXH��

7KH�FRPSOHWH�GLDJRQDO�WHQVLRQ�ORDG�RFFXUV�ZKHQ�WKH�SDQHO¶V�
ZHE�UHGLVWULEXWHV�WKH�FRPSUHVVLYH�ORDG�WR�WKH�VWLIIHQHUV��$QG�
WKLV�ORDG�LV�REWDLQHG�E\�PXOWLSO\LQJ�WKH�VWHS�ZKHUH�ILUVW�RFFXUV�
GLDJRQDO� WHQVLRQ�E\� WKH� WRWDO� ORDG�DSSOLHG� LQ� WKH� UHLQIRUFHG�
SDQHO��&RQVHTXHQWO\��WKLV�ORDG�LV�FDOFXODWHG�LQ�HT�������

0.0606348 ∗ 60075𝑁 ൌ 3642.64𝑁� ����

,Q� RUGHU� WR� FKHFN� LI� WKLV� UHVXOW� ZDV� FRUUHFW�� WZR� RWKHU�
YHULILFDWLRQV�ZHUH�SHUIRUPHG��7KH�ILUVW�RQH�ZDV�DQ�DQDO\VLV�
RI�WKH�VWUHVV�VWDWH�RI�RQH�HOHPHQW�LQ�WKH�EXFNOLQJ�UHJLRQ��XVLQJ�
WKH�QRQ�OLQHDU�VROXWLRQ��62/������0LQLPXP�3ULQFLSDO�6WUHVV�
�0LQ� 3UF��� 0D[LPXP� 3ULQFLSDO� 6WUHVV� �0D[� 3UF��� DQG�
0D[LPXP�6KHDU�6WUHVV��0D[�6KHDU��ZHUH�FRQVLGHUHG��)LJXUH�
��VKRZV�WKHVH�VWUHVVHV�SORWWHG�DV�IXQFWLRQV�RI�WKH�DSSOLHG�ORDG��

)LJXUH����6WUHVVHV�VWDWH�GXULQJ�ORDG�LQFUHPHQW�

,Q�ILJ�����DOO�WKHVH�VWUHVVHV��0D[�3UF��0LQ�3UF�DQG�0D[�6KHDU��
H[SHULHQFH� VKDUS� YDULDWLRQV� RQ� WKHLU� YDOXHV� DW� WKH� ORDG�
�����1�� 7KH� H[SODQDWLRQ� IRU� WKHVH� FKDQJHV� LV� WKH� GLDJRQDO�
WHQVLRQ� ILHOG��:KHQ� WKH� SDQHO¶V�ZHE� EXFNOHV� DQG� LW� FDQQRW�
KROG�FRPSUHVVLRQ�VWUHVV�DQ\PRUH��GLDJRQDO�IROGV�DUH�IRUPHG�

�͘ EŽůůŝ�Ğƚ�Ăů͘ WŽƐƚͲďƵĐŬůŝŶŐ�ĂŶĂůǇƐŝƐ�ŝŶ�ĐŽŵƉŽƐŝƚĞ�ďĞĂŵƐ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϭϵ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϭϲϳ



LQ�WKH�ZHE��ZKLFK�LV�IXUWKHU�ORDGHG�RQO\�LQ�WHQVLRQ��7KH�VKHDU�
VWUHVV�LV�GLVWULEXWHG�IRU�WKH�VWLIIHQHUV�>�@��

7KH�VHFRQG�YHULILFDWLRQ�ZDV�DQ�HYDOXDWLRQ�RI�WKH�ORDG�WKDW�WKH�
KRUL]RQWDO�VWLIIHQHUV�ZHUH�FDUU\LQJ�GXULQJ�ORDG�DSSOLFDWLRQ��,W�
ZDV� FKRVHQ� IRXU� HOHPHQWV�� WZR� IURP� WKH� XSSHU� KRUL]RQWDO�
VWLIIHQHU�DQG� WKH�RWKHUV� IURP�WKH� ORZHU�KRUL]RQWDO� VWLIIHQHU��
DQG�WKH�UHVXOWV�ZHUH�SORWWHG�LQ�D�JUDSK��)RU�WKH�OLQHDU�VWDWLF�
DQDO\VLV��WKH�D[LDO�VWUHVVHV�LQ�WKH�OLQHDU�HOHPHQW�UHSUHVHQWLQJ�
WKH� VWLIIHQHUV� LQ� WKH� HQG� RI� WKH� DQDO\VLV�ZHUH� WDNHQ�� 7KHVH�
YDOXHV�ZHUH�SORWWHG�LQ�WKH�JUDSK�DQG�D�OLQH�ZDV�WUDFHG�XQWLO�
WKH�]HUR��DW�WKH�ORDG�VWHS�]HUR�WKH�D[LDO�VWUHVV�LQ�WKH�VWLIIHQHU�
LV�DOVR�]HUR���)RU�WKH�QRQ�OLQHDU�DQDO\VLV�WKH�D[LDO�VWUHVVHV�LQ�
WKH�OLQHDU�HOHPHQW�UHSUHVHQWLQJ�WKH�VWLIIHQHUV�ZHUH�WDNHQ�IRU�
HDFK�VWHS�RI�WKH�DQDO\VLV�DQG�WKHVH�YDOXHV�ZHUH�SORWWHG�DJDLQVW�
WKH�ORDG��7KH�ILQDO�UHVXOW�FDQ�EH�VHHQ�LQ�ILJ�����

)LJXUH����6WUHVV�RQ�WKH�VWLIIHQHU�ZLWK�WKH�LQFUHDVH�RI�WKH�ORDG�

7KH� GDVKHG� OLQH� UHSUHVHQWV� WKH� D[LDO� VWUHVVHV� IRU� WKH� OLQHDU�
DQDO\VLV��DQG�WKH�VROLG�OLQH�UHSUHVHQWV�WKH�D[LDO�VWUHVVHV�IRU�WKH�
QRQ�OLQHDU�DQDO\VLV��,W�FDQ�EH�VHHQ�WKDW�IRU�WKH�ORDG�RI������1�
WKHUH� LV� D� GLVFRQWLQXLW\� LQ� WKH� VWUHVV� IRU� WKH� QRQ�OLQHDU�
DQDO\VLV��ZKLFK�PHDQV�WKDW�DW�WKLV�ORDG�VWHS�WKH�VWLIIHQHUV�VWDUW�
FDUU\LQJ�PRUH� ORDG� WKDQ� WKH\�ZRXOG� LQ� WKH� OLQHDU� DQDO\VLV��
7KHUHIRUH��WKLV�LV�WKH�ORDG�VWHS�ZKHQ�WKH�GLDJRQDO�WHQVLRQ�LV�
FRPSOHWH�� DQG� WKH�SDQHO¶V�ZHE� UHGLVWULEXWH� WKH�FRPSUHVVLYH�
ORDG�WR�WKH�VWLIIHQHUV�>�@��

��� &RPSRVLWH�0DWHULDO�5HLQIRUFHG�3DQHO�YHUVXV�
,VRWURSLF�5HLQIRUFHG�3DQHO�

7KH� YDOLGDWHG�PHVK� DIRUHPHQWLRQHG�ZDV� XVHG� WR�EXLOG� WZR�
)(0��ZLWK�WKH�VDPH�JHRPHWU\��IRU�WKH�FRPSRVLWH�UHLQIRUFHG�
SDQHO��PRGHO����PRGHOOLQJ�HDFK�OD\HU�DQG�HQWHULQJ�WKH�HODVWLF�
PDWHULDO� SURSHUWLHV� RI� WKH� WDSH�� DQG� PRGHO� ��� ZLWK� WKH�
HTXLYDOHQW�SURSHUWLHV�IRU�WKH�OD\XS�VHOHFWHG��,W�ZDV�FKRVHQ�D�
FDUERQ�HSR[\�WDSH��>�����������@6��EDODQFHG�DQG�V\PPHWULF��
7KH�FKRLFH�RI�XVLQJ����������������DQG�����ILEUH�RULHQWDWLRQ�LV�
GXH� WR� WKH�UHFRPPHQGDWLRQ�PDGH�E\� >��@��7KH\�DIILUP�WKDW�
WKH� ODPLQDWH�ZLOO�EH� ILEUH�GRPLQDQW�ZLWK� WKH�XVH�RI�DW� OHDVW�
����RI�LWV�SOLHV�LQ����������������DQG������7KH�EDODQFHG�OD\XSV�
ZHUH�FKRVHQ�WR�UHPRYH�WKH�PHPEUDQH�FRXSOLQJ�EHWZHHQ�LQ�
SODQH� QRUPDO� DQG� VKHDU� EHKDYLRXU�� DQG� WKH� FKRLFH� RI� XVH�
V\PPHWULF� ODPLQDWH� LV� WR� XQFRXSOH� EHQGLQJ� DQG�PHPEUDQH�
UHVSRQVH��DQG�WR�SUHYHQW�ZDUSLQJ�XQGHU�WKHUPDO�ORDGLQJ�>��@��

7KH\� DOVR� DIILUP� WKDW� ODPLQDWHV� VKRXOG� EH� V\PPHWULF� DQG�
EDODQFHG�WR�PD[LPL]H�EXFNOLQJ�VWUHQJWKV��

7KH�PHFKDQLFDO�DQG�DOORZDEOH�SURSHUWLHV�RI�WKH�FDUERQ�HSR[\�
WDSH� XVHG� WR� EXLOG� WKH� OD\XS� FDPH� IURP� >��@�� 7KH� )(0�
PDWHULDO�GLUHFWLRQ�ZDV�DOLJQHG�ZLWK�WKH��;�GLUHFWLRQ�RI�JOREDO�
FRRUGLQDWH�V\VWHP��ZKLFK�PHDQV�WKH�WDSHV�RULHQWHG�LQ����ZHUH�
DOLJQHG�ZLWK�WKH��;�GLUHFWLRQ���

7KH�HTXLYDOHQW�SURSHUWLHV�IRU�WKH�VWDFNLQJ�VHTXHQFH�DQG�WDSH�
PDWHULDO� DERYH�PHQWLRQHG�� LV� VKRZQ� LQ� WDE�� ���%HFDXVH� WKH�
YDOXH�RI�([�LV�HTXDO�WR�(\��DQ�LVRWURSLF�PDWHULDO�ZDV�XVHG�LQ�
WKH�)(0�ZLWK�WKH�ODPLQDWH�HTXLYDOHQW�SURSHUWLHV��

7DEOH����(TXLYDOHQW�SURSHUW\���7DSH�FDUERQ�HSR[\�
>�����������@6�

(TXLYDOHQW�3URSHUWLHV�

([� �(\� ��������>03D@�

*[\� ��������>03D@�

Q[\� �Q\[ ������

7KH�PDWHULDOV�IRU�WKH�UHLQIRUFHG�SDQHOV�FDQ�EH�VHHQ�LQ�WDE�����
7KH�PDWHULDO�IRU�WKH�VWLIIHQHUV�ZHUH�FKDQJHG�IURP�DOXPLQXP�
WR�VWHHO��DQG�WKHLU�WKLFNQHVV��ZHE�DQG�IODQJH��ZHUH�GRXEOHG��
DQG�WKH�ORDG�DSSOLHG�LQ�WKH�UHLQIRUFHG�SDQHO�ZDV�DOWHUHG�IURP�
������1�WR��������1��7KHVH�PRGLILFDWLRQV�ZHUH�QHFHVVDU\�WR�
JXDUDQWHH� WKDW�D�SRVW�EXFNOLQJ�EHKDYLRU�ZRXOG�RFFXU� LQ� WKH�
UHLQIRUFHG� SDQHO� HYHQ�ZLWK� WKH� LQFUHDVH� LQ�ZHE¶V� WKLFNQHVV�
IURP�������PP�WR������PP��$OO�WKH�RWKHU�SDQHO¶V�GLPHQVLRQ�
�KHLJKW��ZLGWK��HWF���ZHUH�NHSW�WKH�VDPH��

7DEOH����5HLQIRUFHG�SDQHOV�PDWHULDOV�

0DWHULDO�

:HE��PRGHO���� 7DSH�FDUERQ�HSR[\�>�����������@6�

:HE��PRGHO����
1$��LW�ZDV�XVHG�WKH�<RXQJ¶V�
PRGXOXV�HTXDO�WR�WKH�FRPSRVLWH�

PRGHO��(� ���������03D�
+RUL]RQWDO�8SSHU�

6WLIIHQHU� 6WHHO������

+RUL]RQWDO�/RZHU�
6WLIIHQHU� 6WHHO������

9HUWLFDO�6WLIIHQHU� 6WHHO������

7KH� UHVXOWV� IURP� WKH� WZR�PRGHOV� ZHUH� FRPSDUHG�� WKH� ILUVW�
HLJHQYDOXH� IURP� WKH� OLQHDU� EXFNOLQJ� DQDO\VLV�� DQG� WKH� ORDG�
VWHS�ZKHQ�WKH�GLDJRQDO�WHQVLRQ�LV�FRPSOHWH��DQG�WKH�SDQHO¶V�
ZHE�UHGLVWULEXWH�WKH�FRPSUHVVLYH�ORDG�WR�WKH�VWLIIHQHUV�IURP�
WKH�QRQ�OLQHDU�DQDO\VLV��7KH�)(0�SORWV�DUH�SUHVHQWHG�LQ�ILJV��
��DQG����DQG�WKH�FRPSDULVRQ�LQ�WDE������
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�

)LJXUH����,VRWURSLF�DQG�FRPSRVLWH�PRGHOV��ILUVW�HLJHQYDOXH�
�OLQHDU�EXFNOLQJ�DQDO\VLV��FRPSDULVRQ�

�

�

)LJXUH����,VRWURSLF�DQG�FRPSRVLWH�PRGHOV��FRPSOHWH�
GLDJRQDO�WHQVLRQ�ILUVW�RFFXUUHQFH��QRQ�OLQHDU�DQDO\VLV��

FRPSDULVRQ��GHIRUPDWLRQV�DUH�SORWWHG�WR�VFDOH�DW�����WLPHV�
WKHLU�DFWXDO�YDOXH��

�

7DEOH����&RPSDULVRQ�EHWZHHQ�,VRWURSLF�DQG�&RPSRVLWH�
PRGHOV��

� )LUVW�
(LJHQYDOXH�

)LUVW�RFFXUUHQFH�RI�
'LDJRQDO�7HQVLRQ�

,VRWURSLF�0RGHO� ��������� ���������

&RPSRVLWH�0RGHO� �������� ��������

'LIIHUHQFH� ������ ������

�

7KH� UHVXOWV� IURP� FRPSDULVRQ� EHWZHHQ� ,VRWURSLF� DQG�
&RPSRVLWH�PRGHOV��SUHVHQWHG�LQ�WDE�����VKRZ�WKDW�WKH�JUHDWHVW�
GLIIHUHQFH� LV� ������� 7KHVH� HQFRXUDJLQJ� UHVXOWV� FUHDWH� WKH�
QHFHVVDU\�FRQILGHQFH�WR�XVH�WKH�)(0�PRGHO�LQ�WKH�IROORZLQJ�
DQDO\VHV��

�

��� &RPSRVLWH�5HLQIRUFHG�3DQHO�

.QRZLQJ�WKDW�WKH�)(0�FDQ�EH�XVHG�WR�PRGHO�WKH�FRPSRVLWH�
UHLQIRUFHG�SDQHO� DQG� WR� SUHGLFW� WKH�SRVW�EXFNOLQJ� EHKDYLRU��
WKH�PRGHO�ZDV�XVHG�WR�FKRRVH�WKH�EHVW�ODPLQDWH�DQG�FRPSDUHG�
LW�ZLWK�WKH�PHWDOOLF�UHLQIRUFHG�SDQHO��6L[�GLIIHUHQW�ODPLQDWHV�
ZHUH� VHOHFWHG� WR� EH� FRPSDUHG�� XVLQJ� FDUERQ�HSR[\�
�$6��$3&���WDSH��VDPH�SURSHUWLHV�DQG�DOORZDEOH�IURP�>��@���
DOO� KDYLQJ� ���� ������ ����� DQG� ����� EHLQJ� EDODQFHG� DQG�
V\PPHWULF� �WKH� UHDVRQV�IRU� WKHVH�FKRLFHV�ZHUH�SUHVHQWHG� LQ�
6HFWLRQ�������,W�ZDV�FKRVHQ�WR�XVH�WKH�VDPH�PDWHULDO�DQG�ILEHU�
RULHQWDWLRQV�DQG�MXVW�FKDQJH�WKH�VWDFNLQJ�VHTXHQFH�EHFDXVH�DV�
PHQWLRQ�E\� >��@�� WKH�EXFNOLQJ�PRGHV� DUH�PRUH� VHQVLWLYH� WR�
WKLV�W\SH�RI�YDULDWLRQ��$OO�WKH�GLIIHUHQW�VWDFNLQJ�VHTXHQFH�DUH�
VKRZQ�LQ�WDE�����

�

7DEOH����6HOHFWHG�VWDFNLQJ�VHTXHQFH�WR�EH�FRPSDUHG��

0RGHO��� >�����������@6�

0RGHO��� >�����������@6�

0RGHO��� >�����������@6�

0RGHO��� >�����������@6�

0RGHO��� >�����������@6�

0RGHO��� >�����������@6�

�

7KH� UHLQIRUFHG� SDQHO� GLPHQVLRQV� DQG� WKHLU� YHUWLFDO� DQG�
KRUL]RQWDO�VWLIIHQHUV�PDWHULDO�DQG�GLPHQVLRQV�ZHUH�WKH�VDPH�
DV�XVHG�LQ�6HFWLRQ�������

)RU�HDFK�PRGHO�LW�ZDV�DSSOLHG�VHYHQ�ORDGV��LQ�RUGHU�WR�YHULI\�
WKH�ODPLQDWH�EHKDYLRU�ZLWK�GLIIHUHQW�ORDG�PDJQLWXGHV��)RU�DOO�
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PRGHOV�� LW� ZDV� HYDOXDWHG� WKH� /DPLQDWH�0D[� )DLOXUH� ,QGH[�
XVLQJ� WKH�7VDL�:X�FULWHULRQ�DQG�0D[LPXP�6WUDLQ�FULWHULRQ��
FDOFXODWHG�E\�WKH�VRIWZDUH�)(0$3��������7KH�IDLOXUH�LQGH[�
ZDV�XVHG�WR�FODVVLI\�WKH�VWUHVV�VWDWH�RI�WKH�ODPLQDWH�DQG�QRW�WR�
GHWHUPLQH�WKH�IDLOXUH�RI�D�ODPLQD��WKHUHIRUH�WKH�IDLOXUH�LQGLFHV�
YDOXHV�SUHVHQWHG�DUH�QRW�FORVH�WR�RQH��WKDW�LQGLFDWHV�IDLOXUH���

%HFDXVH�RI�FRQYHUJHQFH�SUREOHPV�LQ�WKH�PRGHOV��QRW�DOO�WKH�
ORDGV�XVHG�IRU�RQH�FULWHULRQ�FRXOG�EH�XVHG�IRU�WKH�RWKHU��7KH�
ORDGV�DSSOLHG�LQ�WKH�PRGHO�IRU�HDFK�FULWHULRQ�DUH�SUHVHQWHG�LQ�
WDE�����

�

7DEOH����)(0�DSSOLHG�ORDGV�IRU�HDFK�FULWHULRQ�

� 7VDL�:X� 0D[LPXP�6WUDLQ�

&RQGLWLRQ��� �����1� �����1�

&RQGLWLRQ��� �������1� �������1�

&RQGLWLRQ��� �������1� �������1�

&RQGLWLRQ��� �������1� �������1�

&RQGLWLRQ��� �������1� �������1�

&RQGLWLRQ��� �������1� �������1�

&RQGLWLRQ��� �������1� �������1�
�

7KH�UHVXOWV�DUH�SUHVHQWHG�LQ�ILJV�����DQG�����

�

�
)LJXUH�����&RPSDULVRQ�RI�WKH�7VDL�:X�)DLOXUH�,QGH[�IRU�DOO�

WKH�PRGHOV�

�

�
)LJXUH�����&RPSDULVRQ�RI�WKH�0D[�6WUDLQ�)DLOXUH�,QGH[�IRU�

DOO�WKH�PRGHOV�

�

$QDO\]LQJ�ILJV�����DQG����LW�LV�SRVVLEOH�WR�FRQFOXGH�WKDW�WKH�
PRGHO� WKDW� KDYH� WKH� EHVW� EHKDYLRU� LQ� WKH� SRVW�EXFNOLQJ� LV�
0RGHO����EHFDXVH�LW�SUHVHQWV�WKH�ORZHVW�IDLOXUH�LQGH[�IRU�WKH�
WZR�FULWHULD�FRPSDUHG�WR�DOO�WKH�RWKHU�PRGHOV��7KLV�UHVXOW�LV�
FRUURERUDWHG�E\�>��@�WKDW�DIILUP�IRU�VWDELOLW\�LV�EHWWHU�WR�XVH�
WKH������DQG������SOLHV�RQ�WKH�RXWHU�VXUIDFHV��

�

��� &RPSRVLWH�5HLQIRUFHG�3DQHO�YHUVXV�0HWDOOLF�
5HLQIRUFHG�3DQHO�

,Q� RUGHU� WR� YHULI\� ZKLFK� UHLQIRUFHG� SDQHO�� PHWDOOLF� RU�
FRPSRVLWH�� KDV� WKH� EHVW� EHKDYLRU� IRU� WKH� SRVW�EXFNOLQJ�
DQDO\VLV�� WKH� FRPSRVLWH� UHLQIRUFHG� PRGHO� FKRVHQ� EHIRUH�
�0RGHO����ZDV�FRPSDUHG�ZLWK�D�PHWDOOLF� UHLQIRUFHG�PRGHO��
%RWK�PRGHOV�KDG�WKH�VDPH�PDVV�DQG�D�ORDG�RI��������1�ZDV�
DSSOLHG�LQ�ERWK�SDQHOV��

7KH� WZR� UHLQIRUFHG� SDQHOV� XVH� WKH� VDPH� YHUWLFDO� DQG�
KRUL]RQWDO� VWLIIHQHUV�� KDYH� WKH� VDPH� ERXQGDU\� FRQGLWLRQV�
DSSOLHG��WKH�ZHE¶V�WKLFNQHVV�ZDV�WKH�RQO\�SDUDPHWHU�FKDQJHG�
LQ�WKH�PHWDOOLF�RQH��8VLQJ�WKH�$OXPLQXP������7��DQG�7DSH�
FDUERQ�HSR[\� �$6��$3&��� GHQVLWLHV�� LW� ZDV� SRVVLEOH� WR�
FDOFXODWH�WKH�ZHE¶V�WKLFNQHVV�IRU�WKH�PHWDOOLF�UHLQIRUFHG�SDQHO�
ZKLFK� JLYHV� WKH� VDPH� ZHLJKW� DV� WKH� FRPSRVLWH� UHLQIRUFHG�
SDQHO�� 7DEOH� �� VKRZV� WKH� WKLFNQHVV� DQG� PDVV� IRU� WKH� WZR�
PRGHOV��

�

7DEOH����7KLFNQHVV�DQG�PDVV�IRU�WKH�FRPSRVLWH�DQG�PHWDOOLF�
PRGHOV�

�
&RPSRVLWH�
5HLQIRUFHG�

3DQHO�

0HWDOOLF�
5HLQIRUFHG�

3DQHO�
'LIIHUHQFH�

:HE¶V�
WKLFNQHVV�
>PP@�

������ ������ ��������

0DVV�>NJ@� ������� ������� ������

�
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7KH� UHVXOWV� IURP� WKH� WZR� PRGHO� ZHUH� FRPSDUHG�� WKH� ILUVW�
HLJHQYDOXH� IURP� WKH� OLQHDU� EXFNOLQJ� DQDO\VLV�� DQG� WKH� ORDG�
VWHS�ZKHQ�WKH�GLDJRQDO�WHQVLRQ�LV�FRPSOHWH��DQG�WKH�SDQHO¶V�
ZHE�UHGLVWULEXWH�WKH�FRPSUHVVLYH�ORDG�WR�WKH�VWLIIHQHUV�IURP�
WKH�QRQ�OLQHDU�DQDO\VLV��7KH�)(0�SORWV�DUH�SUHVHQWHG�LQ�ILJV��
���DQG�����DQG�WKH�FRPSDULVRQ�LQ�WDE�����

)LJXUH�����&RPSRVLWH�DQG�PHWDOOLF�PRGHOV��ILUVW�HLJHQYDOXH�
�OLQHDU�EXFNOLQJ�DQDO\VLV��FRPSDULVRQ�

)LJXUH�����&RPSRVLWH�DQG�PHWDOOLF�PRGHOV��FRPSOHWH�
GLDJRQDO�WHQVLRQ�ILUVW�RFFXUUHQFH��QRQ�OLQHDU�DQDO\VLV��

FRPSDULVRQ��GHIRUPDWLRQ�VFDOHG�LQ�����WLPHV��

7DEOH����&RPSDULVRQ�EHWZHHQ�UHVXOWV�IURP�&RPSRVLWH�DQG�
0HWDOOLF�PRGHOV�

)LUVW�
(LJHQYDOXH�

)LUVW�RFFXUUHQFH�RI�
FRPSOHWH�'LDJRQDO�

7HQVLRQ�
&RPSRVLWH�
0RGHO� ��������� ��������

0HWDOOLF�
0RGHO� ��������� ��������

7KH�FRPSDULVRQ�RI� WKH� UHVXOWV�RI� WKH� WZR� UHLQIRUFHG�SDQHOV�
ZLWK�WKH�VDPH�PDVV��VKRZV�WKDW�WKH�PHWDOOLF�UHLQIRUFHG�SDQHO�
VXSSRUWV�ORZHU�ORDGV�EHIRUH�WKH�EXFNOLQJ�WKDQ�WKH�FRPSRVLWH�
UHLQIRUFHG�SDQHO��7KLV�PHDQV�WKDW� WKH�ZHE�RI�WKH�FRPSRVLWH�
UHLQIRUFHG�SDQHO�ZLWKVWDQGV�WR�JUHDWHU�ORDGV�WKDQ�WKH�PHWDOOLF�
RQH�� FRQVHTXHQWO\� UHGLVWULEXWHV� OHVV� ORDG� IRU� WKH� VWLIIHQHUV��
7KLV�UHVXOW�LV�FRUURERUDWHG�E\�WKH�DQDO\VHV�RI�ILJ������ZKLFK�
VKRZV�WKH�FRPSDULVRQ�RI�VWLIIHQHUV�D[LDO�VWUHVV�IRU�ERWK�RI�WKH�
UHLQIRUFHG�SDQHOV��

)LJXUH�����6WUHVV�RQ�WKH�VWLIIHQHU�IRU�WKH�FRPSRVLWH�DQG�
PHWDOOLF�PRGHOV�

7KHUHIRUH�� LW� LV� SRVVLEOH� WR� FRQFOXGH� WKDW� WKH� FRPSRVLWH�
UHLQIRUFHG� SDQHO� SUHVHQWV� WKH� EHVW� EHKDYLRU� IRU� WKH� SRVW�
EXFNOLQJ�� LQ� WKH� FRQGLWLRQV� DQDO\]HG� LQ� WKLV� VWXG\� �)(0�
ERXQGDU\�FRQGLWLRQV��PDWHULDOV��HWF����

,Q�RUGHU�WR�GHWHUPLQH�WKH�PDVV�RI�WKH�PHWDOOLF�UHLQIRUFHG�SDQHO�
IRU�LWV�EHKDYLRU�EHFRPHV�VLPLODU�WR�WKH�FRPSRVLWH�UHLQIRUFHG�
SDQHO��D�QHZ�PHWDOOLF�UHLQIRUFHG�SDQHO�ZDV�EXLOW��7KH�ZHE¶V�
WKLFNQHVV� IRU� WKH� LWV� SDQHO� ZDV� LQFUHDVHG� XQWLO� LWV� ILUVW�
HLJHQYDOXH� DQG� LWV� ORDG� VWHS� ZKHQ� WKH� GLDJRQDO� WHQVLRQ� LV�
FRPSOHWH�� DQG� WKH�SDQHO¶V�ZHE� UHGLVWULEXWH� WKH�FRPSUHVVLYH�
ORDG�WR�WKH�VWLIIHQHUV�JRW�FORVHU�WR�WKH�YDOXHV�IRU�WKH�FRPSRVLWH�
UHLQIRUFHG�SDQHO��7DEOH����VKRZV�WKH�WKLFNQHVV�DQG�ZHLJKW�IRU�
WKH�WZR�PRGHOV��
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7DEOH�����7KLFNQHVV�DQG�PDVV�IRU�WKH�FRPSRVLWH�DQG�QHZ�
PHWDOOLF�PRGHOV�

�
&RPSRVLWH�
5HLQIRUFHG�

3DQHO�

1HZ�0HWDOOLF�
5HLQIRUFHG�

3DQHO�
'LIIHUHQFH�

:HE¶V�
WKLFNQHVV�
>PP@�

����� ����� �������

0DVV�>NJ@� ������� ������� �������

�
7KH�)(0�UHVXOWV�IRU�WKH�WZR�PRGHOV�DUH�SUHVHQWHG�LQ�ILJV�����
DQG�����DQG�WKH�FRPSDULVRQ�LV�VKRZQ�WDE������

�

)LJXUH�����&RPSRVLWH�DQG�QHZ�PHWDOOLF�PRGHOV��ILUVW�
HLJHQYDOXH��OLQHDU�EXFNOLQJ�DQDO\VLV��FRPSDULVRQ�

�
)LJXUH�����&RPSRVLWH�DQG�QHZ�PHWDOOLF�PRGHOV��FRPSOHWH�
GLDJRQDO�WHQVLRQ�ILUVW�RFFXUUHQFH��QRQ�OLQHDU�DQDO\VLV��

FRPSDULVRQ��GHIRUPDWLRQ�VFDOHG�LQ�����WLPHV��

�

7DEOH������&RPSDULVRQ�EHWZHHQ�FRPSRVLWH�DQG�QHZ�PHWDOOLF�
PRGHOV�

� )LUVW�
(LJHQYDOXH�

)LUVW�RFFXUUHQFH�RI�
FRPSOHWH�'LDJRQDO�

7HQVLRQ�
&RPSRVLWH�
0RGHO� ��������� ���������

1HZ�0HWDOOLF�
0RGHO� ��������� ���������

�

� &RQFOXVLRQ�
7KH�SXUSRVH�RI�WKLV�VWXG\�ZDV�WR�LPSURYH�WKH�XQGHUVWDQGLQJ�
RI� WKH� SRVW�EXFNOLQJ� EHKDYLRXU� LQ� FRPSRVLWH� UHLQIRUFHG�
SDQHOV��E\�YHULI\LQJ�WKH�LQIOXHQFH�RI�VWDFNLQJ�VHTXHQFH�LQ�WKLV�
SHUIRUPDQFH��0RUHRYHU��HYDOXDWH�LI�WKH�FRPSRVLWH�UHLQIRUFHG�
SDQHO�KDYH�D�EHWWHU�EHKDYLRXU� LQ� WKH�SRVW�EXFNOLQJ�DQDO\VLV�
WKDQ�WKH�PHWDOOLF�RQH�ZDV�DOVR�D�SXUSRVHG���

$�/LWHUDWXUH�UHYLHZ�UHYHDOHG�WKDW�PRVW�VWXGLHV�DUH�WU\LQJ�WR�
DGDSW�WKH�PHWKRG�1$&$�71�����>�@��XVHG�WR�GHVLJQ�PHWDOOLF�
UHLQIRUFHG�SDQHOV��IRU�WKH�FRPSRVLWH�RQHV��WDNLQJ�LQWR�DFFRXQW�
WKH�PDWHULDO¶V�DQLVRWURS\��%XW� WKH\�GR�QRW�FRQVLGHU� WKH�IDFW�
WKDW� WKH� DQLVRWURS\� LV� QRW� WKH� RQO\� FKDUDFWHULVWLF� RI� WKH�
PDWHULDO� WKDW� DIIHFWV� WKH� SRVW�EXFNOLQJ� EHKDYLRXU�� 6WDFNLQJ�
VHTXHQFH��DQG� ILEUHV�RULHQWDWLRQ�KDYH� LQIOXHQFH� LQ�EXFNOLQJ�
DQDO\VLV�� WKHUHIRUH� WKH\� KDYH� HIIHFWV� LQ� WKH� SRVW�EXFNOLQJ�
EHKDYLRXU��

7KHUHIRUH�� WKH�PDLQ� JRDOV� RI� WKLV� VWXG\�ZHUH� WR� GHYHORS� D�
PHWKRG� WR� EXLOG� D� )(0� WR� UHSUHVHQWV� WKH� SRVW�EXFNOLQJ�
EHKDYLRXU�RI�WKH�FRPSRVLWH�UHLQIRUFHG�SDQHO�WR�DYRLG�KDYLQJ�
WR� XVH� H[SHULPHQWDO� UHVXOWV� LQ� IXWXUH� SURMHFWV�� VWXG\� WKH�
LQIOXHQFH�RI� VWDFNLQJ� VHTXHQFH� LQ� SRVW�EXFNOLQJ�EHKDYLRXU��
FKRRVH�WKH�PDWHULDO�WR�EXLOG�D�UHLQIRUFHG�SDQHO�WKDW�KDYH�WKH�
EHVW� EHKDYLRXU� GXULQJ� WKH� SRVW�EXFNOLQJ� DQDO\VLV��PHWDO� RU�
FRPSRVLWH��

7KH�PHWKRGRORJ\�DGRSWHG�ZDV�WR�EXLOG�D�)(0�IRU�WKH�PHWDOOLF�
UHLQIRUFHG�SDQHO��DQG�WR�FRPSDUH�LWV�UHVXOWV�ZLWK�WKH�PHWKRG�
1$&$� 71����� >�@�� 7KH� PRGHO� ZDV� PRGLILHG� XQWLO� WKH�
GLIIHUHQFHV� UHDFKHG�D�YDOXH� VPDOOHU� WKDQ� WKH� HUURU�SUHYLRXV�
GHILQHG�� 8VLQJ� WKH� YDOLGDWHG� PRGHO�� WZR� )(0� ZHUH�
GHYHORSHG� IRU� WKH� FRPSRVLWH� UHLQIRUFHG� SDQHO�� DQ� LVRWURSLF�
RQH�� XVLQJ� HTXLYDOHQW� SURSHUWLHV�� DQG� WKH� RWKHU� PRGHOOLQJ�
HDFK� OD\HU�� 7KH� UHVXOWV� IRU� ERWK�PRGHOV� ZHUH� FRPSDUHG� WR�
YHULI\�LI�WKH�PRGHO�GHYHORSHG�LQ�WKLV�VWXG\�FRXOG�EH�XVHG�WR�
PRGHO� D� FRPSRVLWH� UHLQIRUFHG� SDQHO� PRGHOOLQJ� HDFK� OD\HU��
7KHQ� LW� ZDV� FRPSDUHG� WKH� IDLOXUH� LQGH[� IRU� VL[� PRGHOV� RI�
FRPSRVLWH� UHLQIRUFHG� SDQHO�� KDYLQJ� WKH� VDPH�PDWHULDO�� EXW�
YDU\LQJ� WKH� VWDFNLQJ� VHTXHQFH�� 7KH� RQH� KDYLQJ� WKH� ORZHU�
YDOXH� RI� WKH� IDLOXUH� LQGH[�ZDV� FRQVLGHUHG� WR� KDYH� WKH� EHVW�
SRVW�EXFNOLQJ�EHKDYLRXU��7KLV�PRGHO�ZDV�WKHQ�FRPSDUHG�ZLWK�
WKH�PHWDOOLF�UHLQIRUFHG�SDQHO��KDYLQJ�WKH�VDPH�PDVV��LQ�RUGHU�
WR�YHULI\�ZKLFK�SDQHO�KDV�WKH�EHVW�EHKDYLRXU�GXULQJ�WKH�SRVW�
EXFNOLQJ�HYHQW��

7KH�UHVXOWV�IURP�WKLV�VWXG\�KDYH�VKRZQ�WKDW�LW�ZDV�SRVVLEOH�WR�
UHSUHVHQW� WKH� EHKDYLRXU� RI� WKH� FRPSRVLWH� UHLQIRUFHG� SDQHO�
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GXULQJ�SRVW�EXFNOLQJ�XVLQJ�WKH�)(0�GHYHORSHG��)RU�WKLV�)(0�
LW� ZDV�PRGHOOHG� HDFK� OD\HU� RI� WKH� >�����������@6� ODPLQDWH��
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Abstract 
The objective of this work is to develop a damage propagation model applicable to the study of 
failure mechanism in composites induced by longitudinal compression. The damage 
propagation model shall be based on an energy principle, quantified by the critical energy 
release rate associated to matrix cracking, and on the study of the kinematics of the equilibrium 
of a representative volume of a ply material within the damaged region of the laminate. It is 
expected that the model proposed will be implemented within the context of the finite element 
technology in order to expand its usefulness to realistic situations where multiple ply laminates 
are used. The model to be proposed shall capture the onset of formation of kink-bands and 
subsequently its propagation. It is formulated within the context of an energy based approach 
that considers the critical energy release rate of the matrix in the failed elements of the mesh. A 
damage parameter that ranges from 0 (intact) to 1 (fully damaged) is used that relates relative 
shear strains in the matrix induced by loss of stability of a representative volume. The damage 
models developed will be useful to realistically predict failure due to kink-band formation and 
propagation mechanism. The results obtained will serve as the starting point for larger 
collaborative projects involving strain rate effects and damage tolerant composites. 

Keywords: Composites, damage tolerance, stress analysis 

1 Introduction 
The most prominent failure mode in fiber reinforced 
composites subject to longitudinal compressive loadings is 
kink-band formation. Rosen [1] was the first researcher to 
propose a model to describe this type of failure in fiber 
reinforced composites. However, Rosen's model, and a 
series of subsequent models based on his model, predicted 
unrealistic high strengths. It was only a few years later that 
Argon [2] proposed an improved model that substantially 
reconciled experimental and theoretical values of 
longitudinal compressive strengths. The great contribution 
from Argon was the consideration of initial local fiber 
misalignment that facilitated initialization of fiber instability 
followed by matrix shearing. Although Argon's model did 
not consider additional fiber rotation due to the initial 
misalignment it paved the way for other researchers to 
propose more accurate models [3, 4].  

Failure by kink-band formation is today recognized to be a 
consequence of microbuckling and kinking, which are 
induced by matrix yielding or cracking because of initial 
misalignment of fibers in the laminate manufactured [5-6]. 
The most successful models up to date are based on the 
investigation of the stability of representative volumes 
where initial misalignments are present and the equilibrium 

equation of a fiber is imposed on its displaced configuration. 
Following that line of reasoning, Gutkin et al. [7] proposed a 
failure criterion to determine the onset of kink-band 
formation. All these earlier models, however, neglect 
damage propagation and lack therefore the ability to predict 
ultimate failure loads [8]. Moreover, they do not rely on or 
propose specially formulated finite elements that possess the 
capabilities to describe damage propagation in ways similar 
to those observed for instance in decohesive type elements. 
More recently, a number of published works included 
damage propagation modeling in longitudinal crushing of 
composites [9-10], but they do not explicitly consider 
microbuckling as the main damage mechanism. This work 
proposes to unite a microbuckling explicit model with 
matrix crack damage propagation resulting in a new 
alternative way to investigate failure under longitudinal 
compression. 

2 Representative volume and matrix shear 
strain 

The fibers are assumed to be cylindrical with diameter φf . In 
a 3D situation fibers are arranged in hexagonal packing with 
a fiber volume fraction vf. Figure 1 presents the 3D and 2D 
configurations. The total area A of the hexagon in Fig. 1 is A 
= 3√3(tm + φf)2/2 and the area covered by fibers is Af = 
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3πφf
2/4. Hence, the fiber volume fraction is vf = Af /A leading 

to the conclusion that 
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Figure 1: representative volumes 

whereas a 2D model implies 
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The representative volume of the composite ply in the kink-
band region is shown in Fig. 2, where the unloaded and 
loaded configurations are sketched. The initial geometric 
configuration of the representative volume is completely 
described by its length δx, the initial fiber misalignment 
angle θ0 and the width of the matrix layers between fibers tm. 

Figure 2: kink-band region: (a) unloaded and (b) loaded 

The relevant geometric and kinematic information are 
displayed in Fig. 2. After loading the misalignment angle 
increases to θ + θ0. It is assumed that the fibers are 
incompressible such that, initially, two neighboring fibers 
are separated by a distance tmcosθ0, and, after loading, this 
distance drops to tmcos(θ + θ0). Moreover, the length δx is 
fixed. The shear deformation in the matrix is given by 
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where δum and δvm, according to Fig. 2, can be expressed as 
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The value of δy can be computed as shown in Fig. 2: δy = 
tmcosθ0. Substitution of δy and Eq. (4) into Eq. (3) yields 

]sin)[sin(
cos

1 

]sin)[sin(
cos

]sin)[sin(

00
0

00

0

00

θθθ
θ

φ

δ
θθθδ

θ

θθθφ
γ

−�¸̧
¹

·
¨̈
©

§
�

 
−�

�
−�

 

m

f

m

f
m

t

x
x

t  (5) 

Since the initial misalignment angle θ0 is usually small (0o <
θ0 < 4o) a good approximation for Eq. (5) is 
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It is possible to go even further assuming that θ is small and, 
considering Eq. (2), write 

 
D

fm

f
m vt 21

1
−

 ¸̧
¹

·
¨̈
©

§
�≈

θ
θ

φ
γ  (7) 

This approach linearizes the problem in the variable θ, what 
can sometimes be useful and may provide insight into the 
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constitutive relations involved. For a 2D model the shear 
modulus of the matrix is 
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Thus, provided the deformation regime within the matrix 
remains elastic and angle θ remains small, one can write 
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3 Equilibrium equation in the loaded 
configuration 

When it comes to kink-band formation the relevant 
homogenized stresses acting on the representative volume 
are σ1 and τ12, which are depicted in Fig. 3. The fiber is 
subject to normal stress σf. Assuming that the fiber is much 
stiffer than the matrix, the classical theory of 
micromechanics states that 

           )(1 mfff t� φσφσ       (10) 

The classical theory of micromechanics also indicates that 
the shear stress is the same throughout the representative 
volume. Hence, the shear stress in the fiber τf is equal to the 
homogenized shear stress τ12 i.e., 

   12ττ  f        (11) 

 
Figure 3: Homogenized stresses applied to the 

representative volume 

The free body diagram of a single fiber in the loaded 
configuration is shown in Fig. 4. The fiber orientation in the 
unloaded configuration is also shown with the initial 
misalignment angle θ0. Force P is the net effect of the 
normal stresses in the fiber σf and force S is the net effect of 
the shear stresses in the fiber τf such that, with the aid of 
Eqs. (10) and (11), 

 fffmfff StP φτφτφσφσ 121 ,)(   �       (12) 

 
Figure 4: Free body diagram of fiber in the loaded 

configuration 

The force equilibrium is clearly satisfied. Imposition of 
moment equilibrium yields 
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Substitution of Eq. (2) and (12) in (13) leads to 
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Failure of the fiber is assumed to happen abruptly when the 
fiber stress σf in Eq. (12) reaches the fiber compressive 
strength Xf

c. Before reaching Xf
c it is assumed that the fibers 

behave linearly. 

Equation (14) describes the buckling of an initially 
displaced rigid bar under the action of compressive and 
shear forces as shown in Fig. 5. If the applied forces P, S 
and the spring constant k are given by 
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the moment equilibrium equation matches exactly Eq. (14), 
provided τm is given by Eq. (9). Even if Eq. (9) is not 
applicable, the original relation τm = Gmγm can still be used 
and the spring constant k may be assumed to vary with θ. 

 
Figure 5: Initially displaced rigid bar 

Notice that, if one assumes elastic regime and small angles, 
then substitution of Eq. (9) into Eq. (14) will result in a 
linear equation that can be solved for θ. Hence, under these 
simplifying assumptions, the moment equilibrium equation 
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can be explicitly solved for θ. A simple stress based 
criterion for fiber kinking can be subsequently proposed if 
energy balance considerations during crack formation come 
into play. This, however, is not the objective of this work. 
Instead, a model that goes beyond the onset of failure shall 
be proposed. 

4 The matrix cohesive model 
The proposed model behavior of the matrix in shear is 
shown in Fig. 6. The damage parameter starts at zero and 
reaches the maximum value 1 when the failure shear strain 
γmf is reached and, consequently, the matrix has no stiffness 
left, becoming completely degraded (see Fig. 6). SL is a 
matrix property that determines the onset of matrix failure. 

Figure 6: Model behavior in shear 

Once the initiation (γm0) and failure (γmf) shear strains are 
available, the damage parameter can be expressed as 
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Equation (16) is valid only for strain values that obey |γm| > 
γm0, otherwise d = 0. If the matrix becomes damaged then d 
> 0 and d never decreases, i.e., the model does not allow for
restoration of mechanical properties once the matrix is
damaged. Take for instance the loading path OAB in Fig. 6.
If, after returning to point O the material is again loaded, it
will follow path OB until it reaches point B. If further
loading is applied beyond point B the original curve of the
constitutive law is retaken until d = 1, when total failure is
reached.

Figure 6 shows that the inclination of the OB path is Gm(1 − 
d). Hence, generally the stress × strain relation can be 
written as 

 mmm dG γτ )1( −  (17) 

which, in the incremental form reads 

dGdG mmmmm ∆−∆− ∆ γγτ )1(   (18) 

In Eq. (18) it is tacitly assumed that there is no plastic shear 
strain. 

5 Incremental model and the finite element 
context 

Two parameters are important to describe kink-band 
formation: θ that can be computed from Eq. (14) and d that 
can be computed from Eq. (16). It is also assumed that the 
fibers respond linearly up to catastrophic failure when σf = 
Xf

c. Thus, the constitutive relations for both fiber and matrix 
are 

mmmmmmffffff GEGE γτεσγτεσ     ,,,    (19)

where Ef and Gf are assumed to be constant throughout. The 
third equation σm = Emεm may pose a problem since the 
matrix elastic modulus Em is needed and it would clearly 
vary depending on the degree of degradation of the matrix. 
One possible way around this difficulty is to adopt a damage 
propagation model for the matrix under 
traction/compression similar to the one proposed in Fig. 6 
for the matrix under shear. This would result in one 
additional damage parameter. Another option is to consider 
that, since kink-band formation is the relevant failure 
mechanism in this study, the matrix will be under 
compressive stresses just like the fibers. Hence, equation σm 
= Emεm can be used up to the point where σm is equal to the 
matrix strength under compression Xm

c. In this study the 
later option is considered. 

The in-plane mechanical properties of a lamina can be 
computed using the Halpin-Tsai rules of mixture as 
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where νf and νm are the fiber and matrix Poisson ratios, 
respectively, assumed constant. The ply constitutive 
equation is 
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which, in the incremental form reads 
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Notice that the matrix shear modulus Gm influences only G12 
in Eq. (26). Hence, the term γ12∆G12 must be accounted for 
in Eq. (28). The other ply mechanical properties (E1, E2, ν12) 
are assumed to be independent of Gm. 

In the finite element context the problem must be solved 
incrementally. Initially consider that the equilibrium 
problem in the weak form has been solved for time step n 
such that 
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where summation extends over all Ne elements in the mesh 
and fe is the vector of external loads applied to element e. 
Matrix Be is the discretization matrix that relates strains 
within a given element to the element degrees of freedom 
stored in qe: εe = Beqe. At the subsequent time step n + 1 the 
new equilibrium equation in the weak form reads 
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with 11 �� ∆� n
e

n
e

n
e σσσ . Subtraction of Eq. (29) from Eq. (30), 

and recognizing that δqe are arbitrary and geometrically 
admissible virtual displacements 
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where the combined effects of all fe have been grouped into 
fext. Solution to Eq. (31) must be found iteratively. All the 
terms relating to 1�∆ n

eσ  in the left-hand side of Eq. (31) must 
be computed at the Gaussian stations used in the numerical 
integration. 

Equations (5) and (14) in the incremental forms read 
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Substitution of Eqs. (5), (18) and (32) into (33) yields 
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Therefore, given the stress and damage increments (∆σ1, 
∆τ12, ∆d), ∆θ can be computed and the fiber misalignment is 
updated to θ + ∆θ. 

6 Numerical results 
A 1 m × 1 m × 0.125 mm single layer specimen, with fibers 
oriented along the x axis is subject to compressive 
prescribed displacement also along x. Figure 7 depicts the 
situation. Only the center node is restricted to move along 
the y direction in order to avoid rigid body mode. A 10 × 10 
mesh of bilinear elements is used. 

 
Figure 7: Single layer specimen under compression 

The material properties used are reported in Table 1. Notice 
that the initiation (γm0) and failure (γmf) shear strains of the 
fibers are unnecessary for the present model. The fiber 
volume fraction is assumed to be 60%. 

Table 1: Material properties used 

property matrix fiber 

E11 [GPa] 2.6 240 

E22 [GPa] 2.6 240 

ν12 0.38 0.22 

G12 [GPa] 0.94 98.36 

γm0 0.002 − 

γmf 0.005 − 

 

The initial fiber misalignment θ0 is defined (in degrees) 
according to Eq. (35) 

        )/cos(5.3 o
0 Lxπθ        (35) 

where L is the edge length (L = 1 m) and −L/2 ≤ x ≤ L/2. 
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Figure 8 presents the result in terms of damage parameter d 
computed with Eq. (16). Figure 8 is obtained for the 
ultimate displacement u0 = 6 mm as illustrated in Fig. 7. 
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Figure 8: Damage parameter mapping 

Figure 9 presents the evolution of the matrix shear stress τm 
and damage parameter d computed at the center node of the 
mesh. Observe that theτm behavior is consistent with Fig. 6 
and the red curve for d follows the hyperbolic pattern 
described in Eq. (16). 
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Figure 9: Matrix shear stress and damage parameter 

evolution 

7 Conclusions 
A model is proposed to capture the onset of formation of 
kink-bands and subsequently its propagation. It is 
formulated within the context of an energy based approach 
that considers the critical energy release rate of the matrix in 
the failed elements of the mesh. A damage parameter that 
ranges from 0 (intact) to 1 (fully damaged) is used that 

relates relative shear strains in the matrix induced by loss of 
stability of a representative volume. 

Today commercially available finite element packages (e.g. 
Abaqus)  possess damage modeling capabilites. However, 
they are not well suited for predictions of failure under 
longitudinal compression since they dot not inherently 
consider microbuckling and kink band formation, therefore 
delivering poor results whenever crushing is involved. The 
present model may be coupled with additional models for 
damage propagation and failure predictions [11], and latter 
incorporated into a commercial FE code. An element 
deletion criterion would then be required in order to 
simulate more realistic composite structures. 

The model is based on physical principles and requires only 
two parameters whose extraction is not difficult: the 
initiation (γm0) and failure (γmf) shear strains of the matrix. 
The numerical result present shows that the model is simple 
to implement and captures the most essential behavior of 
structural failure under compressive loadings. 
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Abstract
In the aerospace industry, with low volumes and many products, there is a critical need to
efficiently use available manufacturing resources. Currently, at GKN Aerospace, resource al-
location decisions that in many cases will last for several years are to some extent made with
a short-term focus so as to minimize machining time, which results in a too high load on the
most capable machines, and too low load on the less capable ones. This creates an imbalance
in capacity utilization that leads to unnecessary queuing at some machines, resulting in long
lead times and in an increase in tied-up capital. Tactical resource allocation on the medium
to long-range planning horizon (six months to several years) aims to address this issue by
allocating resources to meet the predicted future demand as effectively as possible, in order
to ensure long range profitability. Our intent is to use mathematical optimization to find the
best possible allocations.

Keywords: Tactical resource allocation, Capacity utilization, Mixed Integer Linear Program-
ming, Optimization, Manufacturing, Aerospace, Resource loading, Logistics, Multi-objective
optimization.

1 Introduction
GKN Aerospace Engine Systems (GKN for short) in Trollhät-
tan, Sweden, is a leading supplier of aircraft engine compon-
ents. GKN’s components have presence in almost all major
commercial aircraft. The products produced in Trollhättan in-
clude casings and rotating parts for both the compressor and
the turbine section of the engine. Rotation and a high tem-
perature differences between different parts of the engine puts
high, in many cases extreme, quality demands (tight tolerance
limits) on the components. The capital-intensive production
at a large aerospace tier-1 supplier like GKN is generally in-
fluenced by expensive materials, long supply lead times, a
large product mix and demand variations (see [1]). The po-
tential reduction of tied-up capital that can be achieved by
decreasing lead times is therefore substantial; in addition the
project is expected to increase the overall resource utilization.

1.1 Production context

Manufacturing is performed in multiple steps, such as cutting
(milling, turning, drilling, and grinding), welding, assembly,
heat/surface treatments, and control/measurements. For cut-
ting, GKN has a variety of production resources (machines)
with different functions. The factory is organized in several
functionally oriented production shops, and most of the pro-

duction resources are shared by different products. Each pro-
duction shop is organized as a job-shop, where similar types
of machines are placed in proximity to each other. A complic-
ation is that it is, in practice, impossible to physically move
machines, as they are bulky and fixed into the ground in 2–5
meter deep pits. Thus, the factory as such can only to a very
limited extent be adapted to changes in the product mix; it
is therefore not possible (highly unlikely) to maintain perfect
flows of parts through the factory over time.

1.2 New product introduction

The process of introducing a new product is tied-up with tac-
tical resource allocation decisions. These tactical resource
allocations (which are referred to in this text) should not
be mistaken for the short-term resource allocations done
when choosing between several available machining re-
sources while scheduling. The latter is commonly addressed
in industry (see an example from GKN, [2]). The tactical re-
source allocations identify which production processes that
need to be developed. The processes developed then con-
stitute the solution space for the short-term allocations, by
deciding which resources are available for allocation for the
short-term planning. The tactical problem therefore differs
significantly from the short-term planning problem.
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The development of the required production processes con-
sists of a number of activities that are needed to get the
required approvals from customers and authorities in order
to make a resource available for a specific operation on a
product. The technical preparations (also called qualifica-
tions) often require several days of computer numeric con-
trol (CNC) programming, design and production of new fix-
tures, testing and validation, etc. These activities are the
main parts of an iterative process to acquire the customer ap-
proval, and may take several months to complete. The time
and costs associated with this process is often significant;
the initial resource allocations are therefore seldom changed.
However, if forced changes are made due to large variations
in product demand and/or changes in available capacity of
machines, it leads to delays and delivery disturbances. The
tactical resource allocations will thus have a long-lasting ef-
fect on delivery times, product profitability and efficiency of
the production system. Thus, it is of utmost importance that
the resource allocations are made in an optimal way, so that
changes in the later stages can be avoided.

The first step in the process to introduce new products is the
mapping of the new product to a suitable value stream. Dif-
ferent products, or part types (sometimes a product is made of
multiple part types), belonging to the same value stream are
quite similar in terms of functionality. For example, all rotat-
ing parts should be in the same value stream. The reason is
that it is easier to control geometrical tolerances by analyzing
the data on machines producing similar products. This data
is stored in the statistical process control (SPC) systems at
GKN. Studying the previous SPC results has been one way of
analyzing the suitability of a certain machine to handle new
parts, by studying historical process outcome on similar fea-
tures, such as a hole. Then experts apply the tolerance limits
from the new part to get an understanding of how the machine
would perform when introducing this part. This is easier if the
newly introduced part is similar to the once already being ma-
chined. So, to get an overview on all the machining-related
characteristics for different machines is possible. These is-
sues are of the highest importance in the aerospace industry,
as any regular occurrence of non-conformance (i.e., a slight
deviation from a customer tolerance limit) results in halting
of production.

Once a value stream is identified for the product, an opera-
tions list is created by the manufacturing experts. The opera-
tions list contains the operations needed to produce a certain
product (or part), as well as the specific machine in which the
respective operation must be performed. The capacity plan-
ners who are responsible for managing and determining pro-
duction capacity are involved to check if the capacity is avail-
able in these machines. At this stage, however, no detailed
assessment of the impact on resource allocation of varying de-
mand for products is made. This is the reason that sometimes,
when there are changes in the demand of some products or ca-
pacity of some machines, it may result in an additional effort
to change some product routings which requires waiting for
customer approval. Thus, the resource allocation plan should
be robust such that the routing is still feasible, even when de-
mand or capacity has varied slightly from their respective ex-

pected values.

1.3 The need for tactical resource allocation

Internal company analyses have identified queuing at ma-
chines as a main contributor to long production lead times
(see [1, p. 66]). As the queues are often caused by uneven
loads on the production resources (see [3]), the production
system must be prepared for such unavoidable demand vari-
ations, i.e., the resources need to have some buffer capacity.
Due to accounting principles, the preliminary resource alloc-
ations often have a misleading impact on the internal cost
assessment (see [4]), which often results in sub-optimal de-
cisions from an overall capacity planning perspective (i.e.,
fast resources are favored, leading to an unbalanced resource
loading). Therefore, a long-range tactical resource allocation
is essential to achieve the required flexibility to absorb these
variations, and to avoid unnecessary queuing.

This leads us to the research questions to be discussed in the
following sections. We need to identify an objective function
which will result in product routings with desirable proper-
ties, and in a later phase, good resource allocations. These
properties constitute a balanced distribution of work load
between machines; the robustness of the final allocation (min-
imum reallocations between time-periods); high machining
standards; and a minimum distance travelled by products/part
types between different physical areas in the factory. The re-
lative importance of these objectives may vary, and it is an
area of policy discussions for GKN. However, a balanced ca-
pacity utilization and high machining standards are the two
most important properties.

1.4 Research front

There are rather few studies focused on the tactical resource
planning problem on the medium- to long-range planning ho-
rizon. Tactical planning in general is a tool that can be used
for reducing the effect of uncertainties in the production en-
vironment, and assist in creating stability in the production
system (see [5, 6]). One of the reasons why this type of op-
timization model has been developed with limited success in
few cases is due to the computational complexity of the prob-
lem. From a combinatorial perspective, there are so many
feasible solutions to evaluate that the computation times tend
to be so long that the problem has historically been considered
practically insoluble. Our research aims to utilize optimiza-
tion theory to solve such models in a reasonable time frame.
There are not many industrial scale tactical resource alloca-
tion problem solved from a mathematical optimization per-
spective. This type of approach provides, not only a feasible
solution, but also a measure of goodness (the optimality gap,
i.e., the ratio of the difference between the best known solu-
tion and a value that bounds the best possible solution to the
best known solution) (see the full definition in [7]). Most of
the commercial software used to our knowledge either use
heuristics or some other inexact methods lacking this fea-
ture. However, there are commercial mathematical optimiz-
ation solvers such as Gurobi [8] and CPLEX [9], which can
be used to solve such problems, but it requires identifying the
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right objective function and constraints, and also modelling
them in an efficient way. This is also a part of what we do.

2 Scope and problem description

The scope of the proposed tactical resource allocation model
is restricted to allocating products to machines which perform
cutting operations. They includes milling, drilling, grinding,
and turning machines. The model should ideally be used
when a new product is introduced, or when there are signific-
ant changes in the machining capacity (e.g., decommissioning
of machines or the introduction of new machines). The pro-
posed model should be used by the capacity planner and by
product introduction leaders at the company.

Each product has a bill of material containing details about
the product structure, including all the part types, and their
quantities used in the final product. However, it is quite
common that products are composed of one part. Each
product/part type has an operations list, i.e., a list of man-
ufacturing operations, such as milling, drilling, turning, and
grinding, required to manufacture this product/part. A com-
bination of a product/part and such a specific operation con-
stitutes a job type. The task of the resource allocation model
is to assign each job type to resources (machines) such that
the imbalance in capacity utilization is minimized. A simple
example with five machines and a part type having three op-
erations is illustrated in Fig. 1. We have a single part (Part
1) which requires three operations to be completed, and let us
assume all five machines are capable of doing these three op-
erations. We also define a user parameter t which is the max-
imum number of machines which are allowed to do a specific
job type, i.e., only machines 1 and 5 are allowed to first oper-
ation on the first part in Fig. 1. It is desired to identify only
few machine alternatives for each job type or a user defined
parameter (1  t  5). This restriction is to prevent too com-
plicated flows and limit the number of qualifications or tests
to be conducted by manufacturing experts to check the per-
formance of a machine for a particular type of operation on
a specific part. One possible solution (for t = 2) are quali-
fying machines 1 and 5 for the first operations, 3 and 4 for
the second and 2 and 5 for the third operation. This results
in the following eight possible routings 1� 4� 2, 1� 4� 5,
1�3�2, 1�3�5, 5�3�2, 5�3�5, 5�4�5, and 5�4�2.
So, if we look at this small combinatorial problem, we started
with (

�5
2
�
)3 = 103 alternative routings, and we selected only

23 which results in capacity balancing. Moreover, typically
there are approximately 3–4 part types in a new product and
each have at least 3–5 operations, and there are nearly 150
machines. Thus, a simple enumeration for such a large in-
stance of the problem is too computationally time-consuming
and we need to use mathematical optimization to find the best
possible allocations. Thus, in a way optimization helps man-
ufacturing experts to identify which machines to qualify, such
that both qualification costs and capacity imbalance are min-
imized for the next 3–5 years.

Figure 1: Part routes

2.1 Constraints

All product routings must satisfy some constraints. Accord-
ing to an internal company report, the constraints are clas-
sified into hard and soft constraints. Hard constraints are
also referred to as level 1 constraints, while soft constraints
are divided into level 2 and level 3 constraints. Going from
level 1 to level 3, the importance of the constraints decreases
(see Fig. 2). In Fig. 2, the base represents the size of the
set of possible allocations of machines to orders of differ-
ent job types; this set reduces as we add restrictions on, e.g.,
the number of qualifications (or qualification cost). The ver-
tical position in Fig. 2 represents relative importance. In op-
timization parlance, the violation of soft constraints could be
either combined and added as a penalty in the objective func-
tion (see [10]), which is to be minimized, or treated/modeled
as different criteria in a multi-criteria optimization problem
(see [11]).

Figure 2: Constraints

Hard constraints Hard constraints are those which must be
satisfied during each time-period within the long-range plan-
ning horizon. These constraints include a required compat-
ibility between job type and machine, based on the type of
process (milling, turning, etc.) and whether a job type of a
given dimension (e.g., diameter) can be processed on a given
machine (i.e., size compatibility). Lastly, the projected work-
load on a machine should be less than or equal to its total
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capacity, and the demand for each job type should be met in
each time-period.

Soft constraints It is not mandatory to satisfy constraints
which are associated with the preferences of the capacity
planners. The constraints belonging to level 2 are mentioned
below.

1. Reallocations: Preparing a machine for a job type is a
resource-demanding activity; therefore, it is prudent to
avoid changing the routing of orders of a given job type
too often. For example, if we represent a job type as
(i, j), where i 2 PartTypes, and j 2 Operations, then a
binary decision variable s

t

i jk
can be used to represent

whether an order of job type (i, j) is processed in ma-
chine k 2 Machines at time-period t 2 TimePeriods. The
value of the variable s

t

i jk
is 1, if job type (i, j) is per-

formed in machine k, otherwise, it is equal to zero. Now,
we use the introduced variables to clarify when a real-
location is considered. In Table 1, we highlight three
alternative allocations (three rows) for machine 2 for the
resource allocation sub-problem with one job type (1,1),
and for five time-periods. Let us assume that all three al-
locations are feasible (that is, they satisfy the level 1 con-
straints). A reallocation of job type (i, j) to machine k at
time t is determined by the variable values s

t�1
i jk

= 0 and
s

t

i jk
= 1 (i.e., at the consecutive time periods t �1 and t).

The first solution in Table 1 comprises one reallocation
at t = 5, while the second comprises two reallocations
at t = 3 and t = 5, respectively. The third solution com-
prises no reallocations and it is therefore preferred. This
reasoning is valid provided there are no reallocations at
other machines.

Table 1: Reallocations between time-periods

s
1
112 s

2
112 s

3
112 s

4
112 s

5
112 Reallocations

0 0 0 0 1 1
0 0 1 0 1 2
1 1 1 0 0 0

2. One-time qualification: Generally, for any new product,
there is a first-time qualification of each machine to
which it is assigned. However, for orders of job types
related to existing products, there exist machines which
are already qualified or used historically. Nevertheless,
whenever reallocating orders of an existing product to
another machine, which is technically capable but not
qualified before, a one-time cost for qualifying the other
machine for that product arises. This means additional
man-hours for programming CNC or developing new
fixtures, and sometimes waiting for the customer ap-
proval. It is preferred to keep this fixed cost as low as
possible. However, it is to be checked whether allowing
qualifications results in an improved capacity balancing.

The level 3 constraints are the least important. One of the con-

straints included is the limitation of the total distance travelled
by orders. Each machine is assigned to a physical space in
the factory, so-called component area in the factory. It is de-
sired to keep the number of times orders must flow in-between
these component areas below a pre-defined number, or to keep
it as low as possible. This helps to maintain an efficient flow
and to reduce internal transportation.

2.2 Optimization model

The approach taken to solve this resource allocation problem
is to utilize a mathematical optimization model. The output
of the proposed optimization model is the assignment of the
different job types to the machines. The model identifies a
small number of different product routings for the capacity
planners/short-term scheduling. We plan to obtain a resource
allocation for a period of three to five years, with quarterly
or monthly time-periods. The demand for products is steady,
and there is a steady flow of raw materials through the factory.
An optimization model requires an objective function which
assesses the quality of the solutions, while a set of constraints
to restrict the possible allocations, which in turn restricts the
achievable objective value. We have mentioned all the con-
straints in the previous section. Thus, next we discuss how to
incorporate the desired properties of the final resource alloca-
tion plan into the objective function.

1. Objective function: There are some articles which have
discussed approaches to calculate internal production
costs for products in similar production environments
(see [4, 12, 13]). Most of these articles have considered
product cost as a function of the total machining hours
spent on a product. This is the legacy of the traditional
accounting approach as mentioned in [4]. They use the
product routing as a constant in their cost function, but
with our approach we let the product routing be a vari-
able, and instead of minimizing machining hours we
minimize resource utilization imbalance. This is to our
knowledge a novel approach and much more effective in
improving flow efficiency in functional oriented produc-
tion. We define utilization as the ratio of planned hours
of machining to total available hours in a machine. Thus,
to obtain a balanced utilization, we propose minimiz-
ing the (planned) utilization which is above a threshold
value, that is, imposing a penalty for each time period
when a machine’s planned utilization is above a pre-
defined threshold z , where 0  z  1.

2. Decision variables: To define the objective function, we
introduce some notation. We represent the number of or-
ders of type (i, j) produced in time-period t in machine k

by x
t

i jk
. The capacity (in hours) of machine k is denoted

by using capacity Ck � 0 (Note: In case of planned de-
commissioning of machines capacities can be indexed
over time). The number of hours required to process
an order of job type (i, j) in machine k is represented
by pi jk (also including average set-up time as we do not
assume batch production). In (1), the inner bracket rep-
resents the total resource loading of machine k during
time-period t. Thus, dividing it by the total capacity of
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machine k yields the relative utilization at time-period t.
The plus-operator, denoted [·]+ sets any negative value
to zero. Our first proposed objective function to be min-
imized over the set X of feasible solutions satisfying the
level 1 constraints is defined as to

minimize z1(x 2 X) := Â
t

Â
k


1

Ck

✓
Â

i

Â
j

pi jkx
t

i jk

◆
�z

�

+

(1)

Our second alternative for an objective function is
defined as to

minimize z2(x 2 X) := Â
t

maxk


1

Ck

✓
Â

i

Â
j

pi jkx
t

i jk

◆
�z

�

+.

(2)

The function z1 represents the average of non-negative
excess capacity utilization (summed over the machines
and the time-periods). The function z2 represents
the maximum (over the machines) excess utilization
(summed over the time-periods). Since the average can
be composed by both small and (very) large values, the
function z2 represents over-utilization more adequately
than z1. A review of such inequity-averse optimization
approaches is described in detail in [14]. The benefits of
using the (2) are also highlighted in the work done on
resource allocation problems in [15].

3 Expected results and future research work
The proposed optimization model is a mixed-integer linear
programming model. The objective function and constraints
are linear or made linear using integer/binary variables. The
goal of the optimization model is to produce optimal or near-
optimal solutions in a reasonable time frame. Since we are
not aware of the lower limit (best possible feasible values)
of some of the soft constraints, we intend to use one of the
iterative frameworks as mentioned in [11].

3.1 Expected results

The proposed decision model should enable a faster and better
adaptation of the production system to changes in the market
and production conditions. Using our model, the organiza-
tion's aim is to increase the available machining capacity by
at least 2%, which could mean a 4-digit number of additional
hours of more machining time available each year. These ad-
ditional machining time could be made available when new
products are introduced, or when the demand for some of the
existing products increases. It is expected to reduce the num-
ber of over-utilized machines, which will result in reduced
queues and, subsequently, reduced lead times.

3.2 Future research work

We intend to use real production data extracted from the En-
terprise resource planning (ERP) system at GKN. We will
identify an existing product and consider it as a new product

to be introduced in the factory to test the model. We will
utilize the historical resource allocation to find out which
machines are qualified to perform operations on the exist-
ing products. We also plan to take input from manufacturing
experts from GKN on identifying other similar machine al-
ternatives which can perform some of these operations. This
will increase the size of the feasible set of possible alloca-
tions, which is important for improving the optimal value. We
will perform computational experiments to benchmark differ-
ent model formulations with respect to computation time and
solution quality.
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RSWLPL]LQJ�WKH�VWUXFWXUH�IRU�DHURG\QDPLFV�DQG�ORDGV��
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7KH� LQWHUQDO� IXVHODJH� VWUXFWXUH� LV� DOVR� VHDOHG� LQ� RUGHU� WR�
SURYLGH�D�SUHVVXUL]HG�FDELQ��,Q�DGGLWLRQ�VHDOLQJ�LV�RIWHQ�XVHG�
IRU� FRUURVLRQ� SURWHFWLRQ�� HVSHFLDOO\� ZKHQ� PL[LQJ� DLUIUDPH�
SDUW�PDWHULDOV�DQG�LQ�DUHDV�ZLWK�KLJK�OHYHO�RI�PRLVWXUH��

7KH�VWDQGDUG�DQWKURSRPRUSKLF�URERWV�FDQQRW�ILW� WR�WKLV�WDVN�
GXH� WKH� ODFN� RI� GHJUHHV� RI� PRELOLW\� QHFHVVDU\� WR� DYRLG�
FROOLVLRQV� LQ� WKH� UHVWULFWHG� ZRUNVSDFH�� 7KLV� DUWLFOH� KDV�
SURSRVHG� D� VWXG\� RI� D� URERW� GHVLJQ� VLPLODU� WR� D� VQDNH�
PRUSKRORJ\���

7KH�NLQHPDWLF�FKDLQ�RI�D�VQDNH�URERW�KDV�VHYHUDO�UHGXQGDQW�
GHJUHHV�RI�IUHHGRP��7KLV�PDNHV�LW�SRVVLEOH�WR�FRQWURO�D�SDWK�
DQG�D�VKDSH�RI�D�URERW��PDNLQJ�LW�DEOH�WR�LQVHUW�WKH�URERW�DQG�
ZRUN�LQVLGH�WKH�DLUIUDPH��DYRLGLQJ�FROOLVLRQV���

7KH� NLQHPDWLF� VROYHU� DQG� WKH� WUDMHFWRU\� SODQQHU� JLYH� VRPH�
QHZ�LGHDV�RI�KRZ�WR�UHDOL]H�D�IHDVLEOH�URERW�GHVLJQ��

� 3URMHFW�2EMHFWLYH�

��� *HQHUDO�2EMHFWLYH�

7KH� REMHFWLYH� RI� WKLV� SURMHFW� ZDV� D� IHDVLELOLW\� VWXG\� RI� D�
FRQFHSW�RI�D�YLUWXDO�VQDNH�URERW�IRU�DXWRPDWLF�DSSOLFDWLRQ�RI�
VHDODQW�LQ�DHURQDXWLFDO�VWUXFWXUHV���

7KH�GHYHORSHG�URERW�KDV�EHHQ�WHVWHG��YLUWXDOO\��WKURXJK�WKH�
JHQHUDWLRQ� RI� WUDMHFWRULHV�� NLQHPDWLFV� VROXWLRQ� VWUDWHJLHV��
DFFHVVLELOLW\�VLPXODWLRQV�DQG� WKH�H[HFXWLRQ�RI�VHDOLQJ�WDVNV��
6XEVHTXHQWO\� LW� KDV� EHHQ� HYDOXDWHG� IRU� WHFKQLFDO� DQG�
HFRQRPLF�IHDVLELOLW\�IRU�LPSOHPHQWDWLRQ�DW�6DDE�$HURQDXWLFV��
D�6ZHGLVK�LQGXVWULDO�SDUWQHU�LQ�WKLV�SURMHFW��

��� 6SHFLILF�2EMHFWLYHV�DQG�(VWDEOLVKHG�*RDOV�

6SHFLILF�2EMHFWLYHV� (VWDEOLVKHG�*RDOV�
'HILQLWLRQ�RI�DQ�DSSOLFDWLRQ�
DQG� UHTXLUHPHQWV� IRU� DXWR�
PDWHG� VHDOLQJ� WKDW� FDQ� EH�
XVHG� IRU� DGGLWLRQDO� HYDOX�
DWLRQ�RI�WKH�VQDNH�URERW�DQG�
WKH�VHDOLQJ�DJHQW����

'HILQH� D� UHSUHVHQWDWLYH�
DSSOLFDWLRQ� IRU� VHDOLQJ��
ZKLFK� LQFOXGHV�GHWDLOHG�UH�
TXLUHPHQWV� UHJDUGLQJ� SUR�
GXFW�DVSHFWV��VHDOLQJ��DQG�RI�
SURGXFWLRQ��LQWHUIDFH�PDQ���
PDFKLQH��'HOLYHU\�LQFOXGHV��
&$'� DSSOLFDWLRQ� PRGHOV�
WKDW�ZLOO�EH�XVHG�IRU�IXUWKHU�
V\VWHP�HYDOXDWLRQ��

'HVLJQ� WKH� FRQFHSWXDO� �'�
PRGHO� RI� WKH� VQDNH� URERW�
EDVHG� RQ� LQGXVWULDO� FRP�
SRQHQWV��LQFOXGLQJ�WKH�NLQH�
PDWLF�PRGHO��

'HVLJQ� D� ORZ�75/� VQDNH�
URERW� IRU� DQ� LQGXVWULDO�
DSSOLFDWLRQ� RI� VHDODQW� LQ�
DLUFUDIW�IXVHODJH�XVLQJ�&$'�
PRGHOLQJ�� &$(� DQG� VLPX�
ODWLRQ�WRROV��

6WXG\� WR� UHGXFH� PDVV� DQG�
GLPHQVLRQV� RI� DQ� H[LVWLQJ�
VHDODQW� DSSOLFDWLRQ� WRRO�
�XVHG�LQ�ODUJHU�URERWV���WR�EH�
FRXSOHG�WR�WKH�VQDNH�URERW��

&RQVLGHULQJ� WKH� VHDODQW�
DSSOLFDWRU� GHYHORSHG� E\�
,7$�� DVVHVV�SRVVLELOLWLHV� RI�
UHGXFWLRQ� RI� GLPHQVLRQV�
DQG�PDVV�RI�WKH�GHYLFH��

7HFKQLFDO� DQG� HFRQRPLF�
FULWHULD�XVHG� IRU�HYDOXDWLQJ�
WKH� IHDVLELOLW\� RI� WKH� SUR�
SRVHG� VROXWLRQ�� $VVHVV� WKH�

&RQVLGHULQJ�WKH�FRQVWUDLQWV�
RI� WKH� SURFHVV� GHVFULEHG�
DERYH�� DVVHVV� WKH� SHUIRU�
PDQFH�RI�WKH�URERW�IURP�WKH�

SRWHQWLDO�IRU�HVWDEOLVKLQJ�DQ�
LQWHUQDWLRQDO� QHWZRUN�
DPRQJ� URERW� LQWHJUDWRUV�
6ZHGLVK�� %UD]LOLDQV� DQG�
FRPSRQHQW�VXSSOLHUV��

SRLQW� RI� YLHZ� RI� LPSOH�
PHQWLQJ�WKH�WDVN�RI�VHDOLQJ��
6WLOO�� HYDOXDWH� WKH� PDQX�
IDFWXULQJ�FRVWV�RI�WKH�URERW��
LQ� RUGHU� WR� REVHUYH� WKH�
HFRQRPLF� YLDELOLW\� RI� WKH�
SURMHFW��

7DEOH����6SHFLILF�REMHFWLYHV�

� 6FRSH�RI�WKH�SURMHFW�H[HFXWLRQ�

��� 'HILQLWLRQ�RI�DQ�DSSOLFDWLRQ�DQG�UHTXLUHPHQWV�
7KH�DSSOLFDWLRQ�LV�GHILQHG�E\�6DDE�DQG�FRQVLVWV�RI�D�YLUWXDO�
'08�±�'LJLWDO�0RFN�8S��RI�D�VHFWLRQ�RI�DQ�DLUFUDIW�IXVHODJH�
ZLWK�WKH�RYHUDOO�GLPHQVLRQ���Pñ��7KH�'08�FRQWDLQV�WKH�PDLQ�
UHTXLUHPHQWV�IRU�WKH�URERW�JHRPHWULFDO�DFFHVVLELOLW\��TXDOLW\�
UHTXLUHPHQWV�RI�VHDOLQJ�RI�ILOOHWV�DQG�ULYHWV�LQFOXGLQJ�SURFHVV�
F\FOH�WLPHV��VHH�)LJ�����

��� $XWRPDWHG�VHDOLQJ�SURFHVV�
7KH�VHDOLQJ�SURFHVVHV�WKDW�DUH�RI�LQWHUHVW�IRU�DXWRPDWLRQ�DUH�
WKH� ILOOHW� VHDOLQJ�ZLWKLQ� WKH� VWUXFWXUH� �QRW� WKH� DHURG\QDPLF�
VHDOLQJ��DQG�WKH�FRDWLQJ�RI�WKH�IDVWHQHUV��SKRWRV�EHORZ����

7KH�$6$65�SURMHFW�XVHV�WKH�YLUWXDO�WHVW�VWUXFWXUH��'08��WR�
VLPXODWH�WKH�VHDOLQJ�SURFHVV�XVLQJ�WKH�VQDNH�URERW�DQG�WKH�HQG�
HIIHFWRU��6SHFLILF�SDUWV�RI�LQWHUHVW�LQ�WKH�WHVW�DUH�GLVSOD\HG�RQ�
WKH�IROORZLQJ�SDJHV��

)LJ�����7HVW�DLUIUDPH�DQG�SURMHFW�UHTXLUHPHQWV�

��� 3URGXFW�UHTXLUHPHQWV�

$V�GHVFULEHG�DERYH��WKH�$6$65�SURMHFW�IRFXVHV�RQ�WKH�ILOOHW�
VHDOLQJ� DQG� WKH� FRDWLQJ� RI� IDVWHQHUV� RI� WKH� DLUIUDPH�� 7KH�
35�����%���33*��VHDODQW�ZDV�FKRVHQ� IRU� WKLV�SURMHFW�� ,W� LV�
LPSRUWDQW�WR�PHQWLRQ�WKDW��ZKHQ�PL[LQJ�WKH�WZR�PDWHULDOV�WKDW�
IRUP�WKH�VHDODQW��DLU�LV�LQWURGXFHG�WR�WKH�PL[WXUH��ZKLFK�ZLOO�
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UHVXOW�LQ�TXDOLW\�SUREOHPV��ZLWK�D�ULVN�RI�UHZRUN���,Q�WKLV�ZD\��
LW� LV� SUHIHUDEOH� WR� XVH� WKH� H[LVWLQJ� FDUWULGJH� V\VWHP� IRU� WKH�
VHDOLQJ�HQG�HIIHFWRU��

��� 3URGXFWLRQ�UHTXLUHPHQWV�

7KH� IROORZLQJ� SURGXFWLRQ� UHTXLUHPHQWV� DUH� GHILQHG� IRU� WKH�
XVH� RI� D� VQDNH� URERW� ZLWK� VHDODQW� DSSOLFDWLRQ� V\VWHP� IRU�
IDVWHQHU�FRDWLQJ�DQG�ILOOHW�VHDOLQJ��

x 7KH� DSSOLFDWLRQ� F\FOH� WLPH�� LQFOXGLQJ� WKH� SRVLWLRQLQJ�
EHWZHHQ� WZR� QHLJKERULQJ� ULYHWV�� PXVW� EH� OHVV� WKDQ� ���
V�ULYHW���

x 7KH� ILOOHW� VHDOLQJ� PXVW� UHDFK� D� PLQLPXP� VSHHG� RI� ���
PP�V���

x 7KH�LQVWDOODWLRQ�VKRXOG�QRW�UHTXLUH�SK\VLFDO�VDIHW\�EDUULHU�
DQG�PXVW� VWLOO� FRQIRUP� WR� WKH�JXLGHOLQHV�RI� WKH� UHOHYDQW�
(XURSHDQ�FROODERUDWLYH�URERWV�PDFKLQHV���

x 7KH�UHDFK�SRVLWLRQ�LV�IRXQG�XS�WR���P��IURP�WKH�URERW¶V�
HQWU\�LQWR�WKH�DLUFUDIW�VWUXFWXUH���

x 7KH�HUURU�RI�SURGXFW�SRVLWLRQ��ERWK�IRU�ULYHWV�DQG�IRU�ILOOHWV�
KDV� D�PD[LPXP� WROHUDQFH�RI� ���� ��PP��7KHUHIRUH�� LW� LV�
QHFHVVDU\� WR� XVH� D� FDOLEUDWLRQ� V\VWHP� IRU� DFFXUDWHO\�
SRVLWLRQLQJ�WKH�URERW�

x 6QDNH�URERW�SURJUDPPLQJ�VKRXOG�EH�GRQH�RIIOLQH��XVLQJ�
FRPPHUFLDOO\� DYDLODEOH� VRIWZDUH�� VXFK� DV� &$7,$� 9��
5RERWLFV��ZLWK�DSSURSULDWH�VRIWZDUH��

� 6QDNH�URERW�SURMHFW�
7KH� NLQHPDWLF� FKDLQ� PRGHO�� ZKLFK� LV� WKH� EDVLV� IRU� WKH�
GHYHORSPHQW�RI�WKLV�SURMHFW��LV�D�KLJKO\�IOH[LEOH�FRQFHSW�ZKHQ�
LW� FRPHV� WR� SHUIRUPLQJ� WDVNV� LQ� FRQILQHG� HQYLURQPHQWV�
�OLPLWHG� DFFHVVLELOLW\� DQG� UHVWULFWHG�ZRUNVSDFHV��� 7KLV� KLJK�
IOH[LELOLW\�LV�JXDUDQWHHG�PDLQO\�E\�WKH�K\SHU�UHGXQGDQW�URERW��
$�ILUVW�DQDO\VLV�LV�UHODWHG�WR�NLQHPDWLFV�PRGHOLQJ�RI�WKLV�URERW��
ZKHUH� WKH� PRGHOV� RI� GLUHFW� DQG� UHYHUVH� NLQHPDWLFV� DUH�
FRQVLGHUHG��7KHQ�WKHUH�DUH�VWXGLHV�WR�JHQHUDWH�WKH�SDWK�WR�EH�
IROORZHG�E\�WKH�VQDNH�URERW�ZKLOH�SHUIRUPLQJ�WDVNV�LQ�D��'�
HQYLURQPHQW��)LQDOO\��WKH�GLPHQVLRQLQJ�RI�WKH�HOHPHQWV�DQG�
WKH�&$'�PRGHOLQJ�RI�VQDNH�URERW��

��� .LQHPDWLF�PRGHO�RI�WKH�VQDNH�URERW�
)RU� URERWLF� FKDLQV� RI� DQ\� NLQG�� WKH� FUHDWLRQ� RI� NLQHPDWLF�
PRGHOV�LV�RI�SDUDPRXQW�LPSRUWDQFH�WR�WKH�NQRZOHGJH�RI�WKH�
G\QDPLF�EHKDYLRU�RI�WKH�URERW��RU�IRU�WKH�FKDUDFWHUL]DWLRQ�RI�
WKH� VWUHVVHV� VXIIHUHG� E\� FHUWDLQ� MRLQWV�� 6NHOHWRQ� PRGHOV��
DVVRFLDWHG�ZLWK�WKH�'HQDYLW�+DUWHQEHUJ�SDUDPHWHUV�>�@��VHULDO�
URERWV�� IRU� WKH� WUDQVODWLRQV� DQG� URWDWLRQV� RI� FRRUGLQDWH�
V\VWHPV� RI� HDFK� MRLQW�� DUH� FRPPRQO\� XVHG� LQ� WKHVH� URERWLF�
FLQHPDWLF� PRGHOV�� DV� VKRZHG� LQ� )LJ�� ��� ,Q� WKLV� VWXG\�� WKLV�
DSSOLFDWLRQ� DGGHG� WR� VRPH� WHFKQLTXHV� RI� QXPHULFDO�
RSWLPL]DWLRQ� LV� XVHG� LQ� WKH� PRGHOV� RI� GLUHFW� DQG� LQYHUVH�
NLQHPDWLFV�RI� WKH� URERW�VQDNH��)ROORZLQJ�DUH� WKH�NLQHPDWLF�
PRGHOV�HPSOR\HG�IRU�WKLV�VROXWLRQ��

����� 'LUHFW�NLQHPDWLFV�

,QLWLDOO\��FRQVLGHULQJ�WKH�SURFHVV�UHTXLUHPHQWV�SUHVHQWHG�E\�
FRPSDQ\�6DDE�� LW�ZDV�SURSRVHG�D�GLVWULEXWLRQ�RI� MRLQWV� WKDW�
PDGH� XS� WKH� NLQHPDWLF� FKDLQ� RI� WKH� VQDNH� URERW�� 7KLV�
NLQHPDWLF�FKDLQ�UHSUHVHQWHG�VFKHPDWLFDOO\�LQ�)LJ�����FRQVLVWV�
RI� D� SHGHVWDO� �-���� ZKLFK� SURYLGHV� WKH� URERW� URWDWLRQ� DQG�
LQYHUVLRQ�FRPSOHWH��)ROORZHG�E\� ILYH� MRLQWV�VQDNH� W\SH��-��
-����7KHVH�VQDNH�MRLQWV�KDYH�WKH�SDUWLFXODULW\�RI�PDLQWDLQLQJ�
WKH�DOLJQPHQW�RI�WKH�OLQNV��KRZHYHU��WKH\�URWDWH�WKH�D[LV�LQ�����
MRLQWV�LQ�FRQVHFXWLYH�MRLQWV��)LQDOO\��OLNH�MRLQWV���DQG����WKH\�
DUH�SDUW�RI�WKH�VHPL�VSKHULFDO�URERW�RI�WKH�VQDNH�WKDW�DVVLVWV�LQ�
WKH�H[HFXWLRQ�RI�WKH�VHDOLQJ�WDVNV��

)LJ�����.LQHPDWLF�0RGHO�

7KHQ�� DQ� ��GHJUHH� IUHHGRP� VNHOHWRQ� PRGHO� IRU� WKH� GLUHFW�
NLQHPDWLFV�RI�WKH�VQDNH�URERW�LV�SURSRVHG�DQG�GHYHORSHG�LQ�
QXPHULFDO�FDOFXODWLRQV�WKDW�VROYH�LQ�6FLODE��������)LJ������7KH�
PDLQ� REMHFWLYH� RI� WKLV� PRGHO� LV� WKH� XQGHUVWDQGLQJ� RI� WKH�
GLVWULEXWLRQ� RI� MRLQWV� DQG� WKHLU� D[HV� RI� ORFDO� FRRUGLQDWH�
UHIHUUHG�WR�LQ�WKH�ZRUNVSDFH�RI�WKH�URERW��

)LJ�����6NHOHWRQ�PRGHO�IRU�GLUHFW�NLQHPDWLFV�VROXWLRQ�

7DEOH���SUHVHQWV�WKH�'�+�SDUDPHWHUV�XVHG�LQ�WKH�GHVLJQ�RI�
WKH�NLQHPDWLF�PRGHO��

7KH� VDPH� VNHOHWDO� PRGHO� XVLQJ� 'HQDYLW�+DUWHQEHUJ�
SDUDPHWHUV�� DV� ZHOO� DV� RSWLPL]DWLRQ� WHFKQLTXHV� �362� ��
3DUWLFOH�6ZDUP�2SWLPL]DWLRQ���LV�XVHG�IRU�WKH�VROXWLRQ�RI�WKH�
LQYHUVH�NLQHPDWLFV�RI�WKH�URERW��

����� ,QYHUVH�NLQHPDWLFV�

,QYHUVH� NLQHPDWLFV� RI� D� URERW�� QRWKLQJ� PRUH�� WKDQ� IURP� D�
WKUHH�GLPHQVLRQDO� FDUWHVLDQ� FRRUGLQDWH� �;�� <�� =��� GLUHFWHG�
�9;��9<��9=��RU�QRW��WKH�HIIHFWRU��WKURXJK�DOJHEUDLF�VROXWLRQV�
�QXPHULFDO�RU�DQDO\WLFDO���D�VHW�RI�DQJXODU�DPSOLWXGHV� MRLQWV�
�LQ�WKLV�FDVH� θଵ, … , θ଼��>�@��ZKLFK�PHHWV�WKLV�VROXWLRQ��

�
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��±�$OO�LQRXW�LQIRUPDWLRQ�RI�DQJOHV�PXVW�EH�LQ�UDGLDQV�>UDG@��

��±�$OO�LQSXW�LQIRUPDWLRQ�RI�OHQJWK�PXVW�EH�LQ�PHWHUV�>P@��

Link ș
ï� G
ð� D
ð� Į
ï�

# 1 T�� ������ ������ 𝜋���
# 2 T�� �� ������ 𝜋���
# 3 T�� �� ������ 𝜋���
# 4 T�� �� ������ 𝜋���
# 5 T�� �� ������ 𝜋���

# 6 T���െ𝜋����
��

������
������ �������� ���െ𝜋������

# 7 T������𝜋����
�� ����������� ���������

������
��𝜋�������

��
# 8 T�� �� ������ ��
7DEOH����'HQDYLW�+DUWHQEHUJ�SDUDPHWHUV�RI�VQDNH�URERW�

,Q�WKLV�VWXG\��DQ�LWHUDWLYH�QXPHULFDO�VROYHU�ZDV�SURSRVHG�LQ�
6FLODE� ������ WR� VROYH� WKH� WUDMHFWRULHV� �RULHQWHG� WKUHH�
GLPHQVLRQDO� &DUWHVLDQ� FRRUGLQDWH� VHTXHQFH��� ZKLFK� XVHV�
FRQFHSWV�RI�WKH�RSWLPL]DWLRQ�PHWKRG�362���3DUWLFOH�6ZDUP�
2SWLPL]DWLRQ�LQ�LWV�VROXWLRQ��7KLV�VROYHU�UHFHLYHV�WKH�FDUWHVLDQ�
WUDMHFWRULHV�RULHQWHG�LQ�WKH�IRUP�RI�D���W[W��ILOH��SHUIRUPV�WKH�
VROXWLRQ��DQG�UHWXUQV�WKH�DQJXODU�DPSOLWXGH�RI�HDFK�RI�WKH���
MRLQWV�θଵ, … , θ଼�LQ�D�ILOH�RI�WKH�VDPH�IRUPDW�IRU�HDFK�GLVFUHWH�
SRLQW�RI�WKH�WUDMHFWRU\��DV�FDQ�EH�VHHQ�LQ�)LJ�����

)LJ�����,QSXWV�DQG�RXWSXWV�RI�WKH�LQYHUVH�NLQHPDWLFV�VROYHU�

$V� LW� LV� D� UHGXQGDQW� URERW�� WKDW� LV�� LW� KDV� PRUH� GHJUHHV� RI�
IUHHGRP� �QXPEHU� RI� ș�  � ��� WKDQ� LV� QHFHVVDU\� WR� H[HFXWH� D�
JLYHQ�WDVN��;��<��=��DQG�RULHQWHG��9;��9<��9=���D�VWUDWHJ\�RI�
GLYLGH�WKH�VROXWLRQ�RI�WKH�LQYHUVH�NLQHPDWLFV�RI�WKH�URERW�LQWR�
WZR�SDUWV�LV�DGRSWHG��7KLV�VWUDWHJ\�FRQVLVWV�RI��VWDUWLQJ�IURP�
WKH� SURSRVHG� FKDLQ�� WR� FUHDWH� WZR� YLUWXDO� URERWV�� 7KH� ILUVW�
URERW� FRQVLVWV� RI� WKH� WKUHH� LQLWLDO� MRLQWV� RI� WKH� VQDNH� URERW��
PDNLQJ�LW�SRVVLEOH�WR�SRVLWLRQ�WKH�MRLQW���LQ�D�NQRZQ�&DUWHVLDQ�
FRRUGLQDWH��;���<���=���ZLWKLQ�D�ZRUNLQJ�VSDFH��)RU�D�EHWWHU�
SRVLWLRQDO� FRQWURO� RI� WKH� URERW�� WKLV� NQRZQ� FRRUGLQDWH� LV�
VWUDWHJLFDOO\�SRVLWLRQHG�LQ�WKH�WUDMHFWRU\�RI�WKH�URERW��DV�FDQ�
EH�VHHQ�LQ�)LJ�����$IWHU�WKH�LQYHUVH�NLQHPDWLFV�SURSRVHG�IRU�
WKH� ILUVW� URERW�� ILQG� ;��� <�� DQG� =�� WKURXJK� WKH� 362�� WKH�
VROXWLRQ�RI�WKH�VHFRQG�YLUWXDO�URERW�FRQWDLQLQJ���GHJUHHV�RI�
IUHHGRP�LV�SHUIRUPHG��,Q�WKLV�FDVH��EHVLGHV�WKH�SRVLWLRQLQJ�RI�
WKH� SURFHVV� HIIHFWRU� �;((��<((�� =((��� WKH� RULHQWDWLRQ� RI� WKH�
YHFWRU�9;�PXVW�EH�JXDUDQWHHG��)LJ������)RU�WKLV��WZR��Į��ȕ��RI�
WKH� WKUHH�(XOHU�DQJOHV�DUH� UHTXLUHG�IRU� WKH�RULHQWDWLRQ� WR�EH�
PDLQWDLQHG��7KHVH� DUH� FDOFXODWHG� IURP� WKH�9;�YHFWRU� LWVHOI��
VXFK�DV��

𝑉௑ ൌ ሾ𝑎 𝑏 𝑐ሿ��

𝛽 ൌ 𝑠𝑖𝑛ିଵሺെ𝑐ሻ��

𝛼 ൌ 𝑐𝑜𝑠ିଵሺ𝑏, 𝑎ሻ��

7KXV�� WKH� HIIHFWRU� RULHQWDWLRQ�PDWUL[� RI� WKH� SURFHVV� FDQ� EH�
FDOFXODWHG�DV��

𝐸𝐸௢௥௜௘௡௧௔çã௢ ൌ ൥
𝑐𝑜𝑠 𝛼 ∗ 𝑐𝑜𝑠 𝛽 െ 𝑠𝑖𝑛 𝛼 𝑐𝑜𝑠 𝛼 ∗ 𝑠𝑖𝑛 𝛽
𝑠𝑖𝑛 𝛼 ∗ 𝑐𝑜𝑠 𝛽 𝑐𝑜𝑠 𝛼 𝑠𝑖𝑛 𝛼 ∗ 𝑠𝑖𝑛 𝛽

െ 𝑠𝑖𝑛 𝛽 0 𝑐𝑜𝑠 𝛽
 ൩�

:LWK� WKH�UHPDLQLQJ�YHFWRUV�RI�RULHQWDWLRQ�9<�DQG�9=�EHLQJ�
WKH� UHVXOW� RI� WKLV� PDWUL[� RI� URWDWLRQ�� :LWK� WKLV�� DJDLQ� WKH�
RSWLPL]DWLRQ�DOJRULWKP�FDQ�SHUIRUP�WKH�VHDUFK�RI�WKH�DQJOHV�
θ4, …, θ8�WKDW�VDWLVI\�WKH�FRQVLGHUHG�WROHUDQFH��

)LJ�����3URSRVHG�RI�VWUDWHJ\�WR�VROYH�WKH�LQYHUVH�NLQHPDWLFV��

7KH� ZD\� WKH� RSWLPL]DWLRQ� DOJRULWKP� ILQGV� D� VROXWLRQ� WKDW�
VDWLVILHV�WKH�UHTXLUHG�WROHUDQFH�LV�LGHQWLFDO�IRU�WKH�WZR�VWHSV�
RI� WKH� VROXWLRQ� VWUDWHJ\� �LQWHUPHGLDWH� SRVLWLRQ� DQG� ILQDO�
SRVLWLRQ� DQG� RULHQWDWLRQ���+RZHYHU�� WKH� GLIIHUHQFH� EHWZHHQ�
WKH� WZR�VROXWLRQV� LV� WKH�REMHFWLYH� IXQFWLRQ� WR�EH�RSWLPL]HG��
)RU� WKH� LQWHUPHGLDWH� SRVLWLRQLQJ�� WKH� REMHFWLYH� IXQFWLRQ� LV�
GHILQHG�DV��

0LQLPL]H� 𝑓ሺ𝜃ଵ, 𝜃ଶ, 𝜃ଷሻ�

𝑓 ൌ  ට൫𝑋 െ 𝑋൯
ଶ

൅ ൫𝑌 െ 𝑌൯
ଶ

൅ ൫𝑍 െ 𝑍൯
ଶ
�

ZKHUH� �;��<��=��WKH�GHVLUHG�&DUWHVLDQ�FRRUGLQDWH��

�𝑋��𝑌��𝑍��WKH�RSWLPL]HG�&DUWHVLDQ�
FRRUGLQDWHV��

DQG� IRU� WKH� SRVLWLRQLQJ� DQG� RULHQWDWLRQ� RI� WKH� HIIHFWRU� RI�
SURFHVV�GHILQHG�DV��

0LQLPL]H� 𝑓ሺ𝜃ସ, 𝜃ହ, 𝜃଺, 𝜃଻, 𝜃଼ሻ�

𝑓 ൌ   ඩቀ෍ 𝑉௫ െ ෍ 𝑉௫ቁ
ଶ

൅ ൫𝑋 െ 𝑋൯
ଶ

൅

൫𝑌 െ 𝑌൯
ଶ

൅ ൫𝑍 െ 𝑍൯
ଶ

�

ZKHUH� 𝑉௫�LV�WKH�GHVLUHG�RULHQWDWLRQ�YHFWRU��

�;��<��=��WKH�GHVLUHG�&DUWHVLDQ�FRRUGLQDWH��

𝑉௫�LV�WKH�RSWLPL]HG�RULHQWDWLRQ�YHFWRU��
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�𝑋��𝑌��𝑍��WKH�RSWLPL]HG�&DUWHVLDQ�FRRUGLQDWHV��

$Q�LPSRUWDQW�GHILQLWLRQ�LV�WKH�ZRUNLQJ�OLPLWV�RI�HDFK�RI�WKH�
VQDNH�URERW
V�MRLQWV��7KHVH�OLPLWV�DUH�XVHG�LQ�WKH�RSWLPL]DWLRQ�
DOJRULWKP�WR�UHVWULFW�WKH�VHDUFK�ILHOG�RI�WKH�362�SDUWLFOHV��7KH�
OLPLWV�IRU�HDFK�RI�WKH�MRLQWV�DUH�VKRZQ�LQ�7DEOH����

T�� T�� T�� T��
������ ����a������ ������ ������
T�� T�� T�� T��

������ ������ ������ �����
7DEOH����$QJOH�OLPLWV�IRU�WKH�MRLQWV�

,Q�WKLV�ZD\��WKH�RSWLPL]DWLRQ�DOJRULWKP�VHHNV�WR�PLQLPL]H�WKH�
REMHFWLYH� IXQFWLRQV�� 7KH� 362�� DQ� RSWLPL]DWLRQ� DOJRULWKP�
RULJLQDOO\�GHYHORSHG�E\�(EHUFKDUW�DQG�.HQQHG\�>�@��FRQVLVWV�
RI�� IURP� DQ� LQLWLDO� SRSXODWLRQ� RI� UDQGRP� SDUWLFOHV� ZKRVH�
PHPEHUV�LQWHUDFW�ORFDOO\�ZLWK�HDFK�RWKHU�DQG�DUH�JRYHUQHG�E\�
JOREDO� UXOHV�� SHUIRUP� WKH� PLQLPL]DWLRQ� RI� DQ\� SUHYLRXVO\�
GHILQHG�REMHFWLYH�IXQFWLRQ��7KH�SUHVHQW�ZRUN�XVHV� WKH�IXOO\�
FRQQHFWHG�WRSRORJ\��JEHVW���ZKLFK�PHDQV�WKDW�D�SDUWLFOH�WDNHV�
WKH�HQWLUH�SRSXODWLRQ�DV�LWV�WRSRORJLFDO�QHLJKERUV��

,QLWLDOO\�� HDFK� SDUWLFOH� KDV� D� UDQGRP� SRVLWLRQ� DQG� YHORFLW\��
7KH� SDUWLFOHV� LQWHUDFW� ZLWK� HDFK� RWKHU�� LQIRUPLQJ� WKH� EHVW�
SRVLWLRQ��:LWK�WKH�GDWD��YHORFLWLHV�DQG�SRVLWLRQV�DUH�DGMXVWHG�
IRU� HDFK� SDUWLFOH� L�� 7KH� YHORFLW\� RI� D� SDUWLFOH� IRU� WKH� QH[W�
LQFUHPHQW��N������LV�JLYHQ�DV��

ା૚࢑࢜
࢏ ൌ ૑࢑࢜

࢏ ൅ 𝑪૚ࡾ૚൫࢚࢙ࢋ࢈࢖
࢏ െ ࢑࢞

࢏ ൯ ൅ 𝑪૛ࡾ૛൫࢚࢙ࢋ࢈ࢍ
࢏ െ ࢑࢞

࢏ ൯;    �

࢏   ൌ ૚, ૛, … ,  ࡺ

ZKHUH�� 1� LV� WKH� WRWDO� QXPEHU� RI� SDUWLFOHV�� 5�� DQG� 5�� DUH�
UDQGRP�YDOXHV�IURP���WR����SEHVW�LV�WKH�EHVW�SRVLWLRQ�IRU�WKDW�
SDUWLFOH�DQG�JEHVW�LV�WKH�EHVW�RYHUDOO�SRVLWLRQ��Ȧ��&��DQG�&��DUH�
WKH�FKRVHQ�SDUDPHWHUV��WKH�ILUVW�LV�WKH�LQHUWLDO�FRPSRQHQW�RI�
WKH�SDUWLFOH��DQG�WKH�ODWWHU�DUH�WHUPV�RI��UHOLDELOLW\��DPRQJ�WKH�
SDUWLFOHV�RI�WKH�JURXS�>�@��7KH�SRVLWLRQ�LQ�WKH�QH[W� LWHUDWLRQ�
FDQ�EH�GHWHUPLQHG�DV��

𝑥௞ାଵ
௜ ൌ 𝑥௞

௜ ൅ 𝑣௞ାଵ
௜ �

ZKHUH��x୩
୧ �LV�WKH�SRVLWLRQ�RI�WKH�SDUWLFOH�LQ�WKH�FXUUHQW�LWHUDWLRQ��

)LJ����VKRZV�WKH�SRVLWLRQ�DQG�YHORFLW\�RI�D�SDUWLFOH�LQ�RQH�VWHS�
DQG�KRZ�WKH�EHVW�RYHUDOO�SRVLWLRQ�DQG�WKH�EHVW�SDUWLFOH�SRVLWLRQ�
ZLOO�LQIOXHQFH�WKH�QH[W�SDUWLFOH�SRVLWLRQ��

)LJ�����3UHVHQW�DQG�IXWXUH�SRVLWLRQ�RI�WKH�SDUWLFOH�DQG�VSHHG�

7KH�HQWLUH�RSWLPL]DWLRQ�SURFHVV�UHTXLUHV�D�VWRS�FRQGLWLRQ��)RU�
WKLV� SUREOHP�� WKH� VHW� RI� VWRS� WROHUDQFH� LV� �(���� RU� HYHQ� WKH�
PD[LPXP� QXPEHU� RI� LWHUDWLRQV� LV� UHDFKHG� ����� 7KLV�
SURFHGXUH�LV�WULJJHUHG�IRU�HDFK�GLVFUHWH�FRRUGLQDWH�WKDW�PDNHV�
XS�D�SDWK�WR�EH�IROORZHG�E\�WKH�URERW��

��� *HQHUDWLRQ�RI�WUDMHFWRULHV�

$�JUHDW�FKDOOHQJH�IRU�WKH�VQDNH�URERW��K\SHU�UHGXQGDQW�VHULDO�
PDQLSXODWRU��LV�WR�GHYHORS�LWV�LQWHUIDFH�WR�WKH�SURJUDPPHU�WR�
EH�DEOH�WR�PDNH�XVH�RI�DOO�WKH�JHRPHWULF�SHUIRUPDQFH�WKDW�WKLV�
PHFKDQLFDO�V\VWHP�PRGHO�FDQ�RIIHU��

,Q� WKLV� IHDVLELOLW\� VWXG\�RQ� WKH�XVH�RI�D� VQDNH� URERW� IRU� WKH�
DSSOLFDWLRQ� RI� DLUFUDIW� IXVHODJH� VHDOV�� D� YHUVDWLOH� JUDSKLFDO�
LQWHUIDFH� ZDV� DGRSWHG� WR� VLPXODWH� D� VLPSOLILHG� &$'�&$0�
V\VWHP�IRU�VSHFLILF�RII�OLQH�SURJUDPPLQJ�DSSOLFDWLRQ�RI� WKH�
YLUWXDO� URERW� SURWRW\SH�� 7KLV� VHFWLRQ� GHVFULEHV� WKH� URXWLQHV�
GHYHORSHG� ZLWK� WKH� 5KLQRFHURV� �� VRIWZDUH� DQG� LWV�
*UDVVKRSSHU����������SOXJ�LQ�IRU�WKH�JHQHUDWLRQ�RI�&DUWHVLDQ�
WUDMHFWRULHV�LQ�GLIIHUHQW�W\SHV�RI�WDVNV��)LJ����VKRZV�WKH�XVHU�
LQSXW�ZRUNIORZ�WR�YLHZ�WKH�SURJUDPPHG�SDWK��

)LJ�����2YHUYLHZ�RI�ZRUNIORZ�IRU�WUDMHFWRU\�JHQHUDWLRQ��

7R� JHQHUDWH� D� WUDMHFWRU\� IRU� WKH� VQDNH� URERW�� VWHSV� DUH�
IROORZHG�� FRQVLVWLQJ� RI� D� OLVW� RI� FRRUGLQDWHV� RI� VHTXHQWLDO�
SRLQWV� DQG� WKHLU� UHVSHFWLYH� RULHQWDWLRQV� RI� WKH� HIIHFWRU��
WKHUHIRUH�� WKH� SURJUDPPHU�PXVW� ILUVW� XVH� WKH� 5KLQRFHURV� ��
&$'�PRGXOH� WR�� �L�� GUDZ� IUHH� FXUYHV�RU� �LL�� H[WUDFW� FXUYHV�
IURP�DQ�H[LVWLQJ�&$'�PRGHO��HJ��IXVHODJH���,Q�ERWK�FDVHV��WKH�
FXUYHV� VHUYH�DV� WKH�EDVLV� IRU� WKH�FRPSOHWH�GHILQLWLRQ�RI� WKH�
WUDMHFWRU\�� 'LIIHUHQW� V\VWHPDWLF� DOJRULWKPV� GHYHORSHG� ZLWK�
*UDVVKRSSHU�HVSHFLDOO\� IRU� WKLV�SURMHFW�� VHJPHQW� WKH�FXUYHV�
VHOHFWHG� E\� WKH� SURJUDPPHU� DQG� DOVR�� LQ� PRVW� FDVHV�� JLYH�
RULHQWDWLRQV� WR� WKH� HIIHFWRU� DW� HDFK� VHJPHQWDWLRQ� SRLQW��
JHQHUDWLQJ�D�WH[W� ILOH��&DUWHVLDQ�WUDMHFWRU\���,Q�WKLV�VWHS��WKH�
WH[W� ILOHV� RI� WKH� &DUWHVLDQ� WUDMHFWRU\� DUH� JLYHQ� DV� LQSXW� LQ�
6FLODE� ������� ZKLFK� LPSOHPHQWV� WKH� LQYHUVH� NLQHPDWLFV�
VROXWLRQ�DOJRULWKP�LPSOHPHQWHG��7KLV�SURFHGXUH�LV�GHVFULEHG�
LQ� 6HFWLRQ� ����� DORQJ� ZLWK� D� GHWDLOHG� H[SODQDWLRQ� RQ� WKH�
NLQHPDWLF�PRGHOLQJ�RI�WKH�VQDNH�URERW�PHFKDQLVP��7KH�ODVW�
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VWDJH� RI� WKH� WUDMHFWRU\� JHQHUDWLRQ� ZRUNIORZ� LV� PRWLRQ�
VLPXODWLRQ��,Q�D�GHGLFDWHG�VLPXODWLRQ�HQYLURQPHQW�JHQHUDWHG�
LQ�/DE9LHZ������ZLWK�WKH�KHOS�RI�WKH�5RERWLFV�VXSSOHPHQW��
-RLQWV� WUDMHFWRU\� WH[W� ILOHV� DUH� XVHG� WR� UHSUHVHQW� WKH�
V\QFKURQL]HG�DQJXODU�SRVLWLRQ�RI�HDFK�PRWRU���MRLQW�IRU�HDFK�
WUDMHFWRU\�VHJPHQWDWLRQ�SRLQW��

����� 7\SHV�RI�WUDMHFWRULHV�

7ZR� FDWHJRULHV� RI�PDLQ� WUDMHFWRULHV�ZHUH� GHVLJQHG� IRU� WKLV�
IHDVLELOLW\�VWXG\��FKDLQ�LQVHUWLRQ�DQG�WDVNV��7KH�WDVN�H[HFXWLRQ�
WUDMHFWRULHV� IRU� WKH� DSSOLFDWLRQ� RI� VHDOLQJ� LQ� DHURQDXWLFDO�
VWUXFWXUHV� FRPSULVH� WKUHH� VXEFDWHJRULHV�� JHQHUDO� WUDMHFWRU\��
ILOOHW�VHDOLQJ�DQG�ULYHW�FRYHUV��WKH�ODWWHU�EHLQJ�GLYLGHG�LQWR�WZR�
VXEFODVVHV� DV� WR� WKH� JHRPHWULF� VWUDWHJ\� DSSURSULDWH� IRU� WKH�
DSSOLFDWLRQ��SURSHOOHU�DQG�FRQH���

)LJ�����7\SHV�RI�WUDMHFWRULHV�IRU�WKH�VQDNH�URERW�VFKHPDWLFDOO\�
VKRZV�WKH�W\SHV�RI� WUDMHFWRU\�FDWHJRULHV�IRU�WKH�VQDNH�URERW�
DQG�LWV�VXEGLYLVLRQV��7KH�IROORZLQJ�VHFWLRQV�EULHIO\�GHVFULEH�
ZKHQ�DQG�KRZ�WKH�SURJUDPPHU�VKRXOG�DSSO\�HDFK�WUDMHFWRU\�
WR�PDNH�XVH�RI�WKH�PHFKDQLFDO�IOH[LELOLW\�RIIHUHG�E\�WKH�VQDNH�
URERW��

)LJ�����7\SHV�RI�WUDMHFWRULHV�IRU�WKH�VQDNH�URERW��

������� &KDLQ�LQVHUWLRQ�SDWK�
7KLV� W\SH� RI� WUDMHFWRU\� LV� XVHG� IRU� WKH� LQVHUWLRQ� RI� WKH�
NLQHPDWLF�FKDLQ�ZLWKLQ�D�UHVWULFWHG�ZRUNLQJ�VSDFH��REVWDFOHV���
7KH�REMHFWLYH�LV�WR�SRVLWLRQ�WKH�ILQDO�HIIHFWRU���VQDNH�KHDG���
DV�FORVH�DV�SRVVLEOH�WR�WKH�UHJLRQ�ZKHUH�D�VSHFLILF�WDVN�LV�WR�
EH�FRQGXFWHG��ZLWK�D�FHUWDLQ�DPRXQW�RI�FRQWURO�RYHU�WKH�SDWK�
WKURXJK� ZKLFK� WKH� HQWLUH� NLQHPDWLF� FKDLQ� ��VQDNH� ERG\�� ��
PRYHV�DORQJ� WKLV� WUDMHFWRU\��7KLV� LV�REWDLQHG�E\�FRQWUROOLQJ�
WKH�VSDWLDO�WUDMHFWRU\�RI�WKH�IRXUWK�MRLQW�RI�WKH�URERW��-���DQG�
WKH�HIIHFWRU��((��VHSDUDWHO\��EXW�V\QFKURQRXVO\��,Q�WKLV�VHQVH��
WKH�VLPSOHVW�ZD\�IRU�WKH�SURJUDPPHU�WR�JHQHUDWH�DQ�LQVHUWLRQ�
WUDMHFWRU\�LV�WR�GUDZ�D�FXUYH�LQ�VSDFH�WR�VHUYH�DV�WKH�EDVLV�IRU�
WKH�PRYHPHQW�RI�WKH�HQWLUH�VQDNH�URERW��7KLV�FXUYH�LV�FDOOHG�
WKH�FRPSOHWH�SDWK�DQG�LV�WKH�ILUVW�LQSXW�RI�WKH�DOJRULWKP��)LJ��
����7KURXJKRXW�WKH�LQVHUWLRQ��WKH�IRXUWK�MRLQW�DQG�WKH�HIIHFWRU�
IROORZ�GLIIHUHQW�VHFWLRQV�RI�WKLV�FXUYH��

)LJ�����,QSXWV�DQG�RXWSXWV�RI�WKH�DOJRULWKP�IRU�WKH�
JHQHUDWLRQ�RI�LQVHUWLRQ�WUDMHFWRU\�RI�NLQHPDWLF�FKDLQ�

7KH�DOJRULWKP�EDVLFDOO\�GLYLGHV�WKH�HQWLUH�WUDMHFWRU\�ZLWK�WKH�
XVH� RI� WKH� VXUIDFHV� WKDW� GHILQH� WKH� ERXQGDULHV� RI� WKH�
ZRUNVSDFH� IRU� WKH� IRXUWK� MRLQW�DQG� WKH� ILQDO�HIIHFWRU��7KHVH�
VXUIDFHV�ZHUH�SUHYLRXVO\�JHQHUDWHG�DQG�DUH�VDYHG�DV�JOREDO�
YDULDEOHV� LQ� WKH� *UDVVKRSSHU� DSSOLFDWLRQ�� 7KH� ODVW� HQWULHV�
UHTXLUHG�LQ�WKLV�FDVH�DUH�WKH�GHVLUHG�GLVFUHWL]DWLRQ�OHYHOV�IRU�
HDFK� VHJPHQW� RI� WKH� WUDMHFWRU\�� $OO� WKLV� LQIRUPDWLRQ� LV�
SURFHVVHG�DQG�WZR�WH[W�ILOHV�FRQWDLQLQJ�HDFK�WUDMHFWRU\��IRXUWK�
MRLQW�DQG�HIIHFWRU��DUH�FUHDWHG��,W�LV�LPSRUWDQW�WR�QRWH�WKDW�ERWK�
WUDMHFWRULHV� KDYH� WKH� VDPH� QXPEHU� RI� SRLQWV�� 7KH� LQYHUVH�
NLQHPDWLF� VROYHU�ZLOO� KDYH� D� SDLU� RI� SRLQWV� �RQH� IURP�HDFK�
WUDMHFWRU\��WR�ILQG�WKH�MRLQW�ORFDWLRQV�YDOXHV��1RWH�WKDW�RXWSXW�
WH[W� ILOHV� GRQ¶W� FRQWDLQ� RULHQWDWLRQ� LQIRUPDWLRQ� �VXFK� DV�
YHFWRUV�RU�(XOHU�DQJOHV���7KH� WDQJHQW�YHFWRU�RI� WKH�FXUYH� LV�
FDOFXODWHG�LQ�6FLODE�DQG�WKH�VROYHU�ZLOO�DOLJQ�WKH�;�D[LV�RI�WKH�
URERW�WR�WKLV�YHFWRU��)LJ�����VKRZV�DQ�H[DPSOH�RI�WKH�XVH�RI�
WKLV�W\SH�RI�WUDMHFWRU\��

)LJ������([DPSOH�RI�WKH�XVH�RI�WKH�FKDLQ�LQVHUWLRQ�WUDMHFWRU\�

������� 7DVN�([HFXWLRQ�7UDMHFWRU\�±�*HQHUDO�
*HQHUDO� WUDMHFWRULHV� DUH� WKH� PRVW� IOH[LEOH� W\SH� RI�
SURJUDPPLQJ�WKDW�FDQ�EH�DSSOLHG�WR�WKH�H[HFXWLRQ�RI�D�WDVN�LQ�
WKLV�IHDVLELOLW\�VWXG\��,Q�WKLV�FDVH��DV�LQ�DOO�SDWKV�RI�WKH�WDVN��LW�
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LV�DVVXPHG�WKDW�WKH�VQDNH�URERW�LV�DOUHDG\�SRVLWLRQHG�ZLWK�LWV�
HIIHFWRU�QHDU�WKH�DUHD�ZKHUH�WKH�IHQFH�WDVN�ZLOO�EH�FRQGXFWHG��
7KH� ILUVW� WKUHH� MRLQWV� DUH� NHSW� IL[HG� �L�H��� WKH� FHQWHU� RI� WKH�
IRXUWK�MRLQW�GRHV�QRW�PRYH�LQ�VSDFH��DQG�WKH�UHPDLQLQJ�ILYH�
MRLQWV�DUH� UHVSRQVLEOH� IRU�SRVLWLRQLQJ�DQG�RULHQWDWLRQ�RI� WKH�
HIIHFWRU�FHQWHU�DQG�WKH�;�D[LV��UHVSHFWLYHO\��

)RU�WKLV�W\SH�RI�WUDMHFWRU\��WKH�DOJRULWKP�WDNHV�DQ�HQWLUH�SDWK�
JLYHQ�DV�LQSXW�E\�WKH�XVHU��DV�ZHOO�DV�LWV�OHYHO�RI�GLVFUHWL]DWLRQ�
DQG�UHWXUQV�D�OLVW�RI�VHJPHQWDWLRQ�SRLQWV�DQG�WDQJHQW�YHFWRUV�
�9;���ZLWK�UHVSHFW�WR�ZKLFK�WKH�RULHQWDWLRQ�RI�WKH�ILQDO�HIIHFWRU�
ZLOO�EH�VROYHG��$V�VKRZQ�LQ�)LJ������WKH�ODVW�LQSXW�UHTXLUHG�IRU�
WKH� GHILQLWLRQ� RI� WKH� UHPDLQLQJ� YHFWRU� �9<� DQG� 9=�� LV� WKH�
UHIHUHQFH�URWDWLRQ�DQJOH��Į���

)LJ������,QSXWV�DQG�RXWSXWV�RI�WKH�DOJRULWKP�IRU�JHQHUDWLQJ�D�
KLVWRU\�RI�JHQHUDO�WDVNV��

7KH� UHIHUHQFH� URWDWLRQ� DQJOH� LV� XVHG� WR� FRQWURO� WKH� DQJXODU�
SRVLWLRQ�RI�WKH�RUWKRJRQDO�SDLU�9<�9=�LQ�WKH�QRUPDO�SODQH�DW�
HDFK�VHJPHQWDWLRQ�SRLQW��7KLV�LV�WKH�ODVW�SDUDPHWHU�QHHGHG�WR�
IXOO\�GHILQH�WKH�WUDMHFWRU\�LQ�WHUPV�RI�SRVLWLRQ�DQG�RULHQWDWLRQ��
7KH�FURVV�SURGXFW�9;�;��=��ZKHUH��=�UHSUHVHQWV�WKH�RYHUDOO�=�
GLUHFWLRQ�� JHQHUDWHV� DQ� DX[LOLDU\� YHFWRU� �9=B$8;�� ZKLFK� LV�
QRUPDO�IRU�9;��7KLV�UHVXOW�LV�WKHQ�URWDWHG�DURXQG�9;�IURP�DQ�
DQJOH�Į�WR�FUHDWH�9=��)LQDOO\��WKH�RULHQWDWLRQ�YHFWRU�RI�WKH�ODVW�
WUDMHFWRU\� LV�JLYHQ�E\�9<� �9=�;�9;��7KH� LQIOXHQFH�RI� WKH�
UHIHUHQFH�URWDWLRQ�DQJOH�FDQ�EH�VHHQ�LQ�)LJ������

)LJ������([DPSOH�RI�XVLQJ�WKH�WUDMHFWRU\�RI�JHQHUDO�WDVNV�DQG�
LQIOXHQFH�RI�WKH�DQJOH�RI�URWDWLRQ�

������� 7DVN�H[HFXWLRQ�SDWK�±�)LOOHW�VHDOLQJ�
7KLV�W\SH�RI�SDWK�LV�XVHG�WR�IDFLOLWDWH�WKH�VFKHGXOLQJ�RI�WDVNV�
LQ�ZKLFK�WKH�(IIHFWRU�RI�WKH�URERW�VKRXOG�IROORZ�D�FRUQHU��IRU�
H[DPSOH��ILOOHW�IURP�WKH�XQLRQ�RI�WZR�DOXPLQXP�SODWHV��ZLWK�
D� JLYHQ� RULHQWDWLRQ� WR� WKH� KRPRJHQHRXV� DSSOLFDWLRQ� RI� WKH�
VHDODQW��8QOLNH�WKH�JHQHUDO�WUDMHFWRU\��WKHUH�LV�QR�QHHG�WR�XVH�
WKH�JOREDO�=�GLUHFWLRQ�WR�JHQHUDWH�RI�DQ�DX[LOLDU\�YHFWRU��2QFH�
WKH�SODQH�FXUYH�UHSUHVHQWLQJ� WKH�ERWWRP�RI� WKH�ILOOHW�DQG� LWV�
GLVFUHWL]DWLRQ� OHYHO� DUH� JLYHQ�� WKH� RULHQWDWLRQ� RI� WKH� ILQDO�
HIIHFWRU�LV�WRWDOO\�GHILQHG�E\�WKUHH�RWKHU�HQWULHV��VHH�)LJ�������

)LJ������,QSXWV�DQG�RXWSXWV�RI�WKH�DOJRULWKP�IRU�JHQHUDWLRQ�
RI�ILOOHW�LQ�VHDOLQJ�WDVN�WUDMHFWRULHV��

)LUVW��WKH�XSSHU�ILOOHW�FXUYH��ZKLFK�FRQVLVWV�RI�WKH�ORZHU�FXUYH�
IROGHG� LQ� DQ� RUWKRJRQDO� GLUHFWLRQ�� JXLGHV� WKH� GHILQLWLRQ� RI�
ORFDO� FRRUGLQDWH� V\VWHPV� IRU� HDFK� VHJPHQWDWLRQ� SRLQW�� 7KH�
WDQJHQW�YHFWRUV�RI�WKH�ORZHU�FXUYH��WRJHWKHU�ZLWK�WKH�YHFWRUV�
WKDW�MRLQ�WKH�VHJPHQWDWLRQ�SRLQWV�RI�HDFK�LQVHUWHG�FXUYH��IRUP�
WKH� EDVLV� IRU� WKHVH� FRRUGLQDWH� V\VWHPV�� )LQDOO\�� WKH� WZR�
RULHQWDWLRQ�DQJOHV�LQ�UHODWLRQ�WR�WKH�SUHYLRXVO\�IRUPHG�ORFDO�
FRRUGLQDWH� V\VWHPV�� QDPHO\� WKH� \�OHDG� DQJOH� DQG� WKH�Ȧ�WLOW�
DQJOH��GHILQH� WKH� LQFOLQDWLRQ�RI� WKH�VHDOLQJ�DSSOLFDWRU� WR� WKH�
VXUIDFH�RI� WKH�ILOOHW��)LJ�����VKRZV� WKH� LQIOXHQFH�RI�HDFK�RI�
WKHVH�DQJOHV�RQ�WKH�HIIHFWRU�RULHQWDWLRQ�DORQJ�WKH�SURJUDPPHG�
SDWK��

)LJ������([DPSOH�RI�XVLQJ�RI�VHDOLQJ�WUDMHFWRU\�RI�ILOOHWV�DQG�
LQIOXHQFH�RI�URWDWLRQ�DQJOH�RI�UHIHUHQFH�

������� 7DVN�H[HFXWLRQ�SDWK�±�5LYHW�FRDWLQJ�±�+HOLFDO�
$OWKRXJK�WKLV�ZDV�QRW�WKH�PDLQ�IRFXV�RI�WKLV�IHDVLELOLW\�VWXG\��
WKH� 6(1$,� ,QVWLWXWH� IRU� ,QQRYDWLRQ� LQ� 0DQXIDFWXULQJ� DQG�
/DVHU�3URFHVVLQJ�6\VWHPV�VWXGLHG��DV�UHTXHVWHG�E\�6DDE��WR�
ZKDW�H[WHQW�WKH�VQDNH�URERW�ZRXOG�DOVR�EH�DEOH�WR�FRQGXFW�WKH�
DX[LOLDU\�WRROV��VXFK�DV�VHDODQW�FRYHUV���7KH�LQSXWV�UHTXLUHG�
WR�JHQHUDWH� WKH�RYHUODS�KHOLFDO� ULYHW� WUDMHFWRU\��DUH� OLVWHG� LQ�
)LJ������

)LJ������,QSXWV�DQG�RXWSXWV�RI�WKH�DOJRULWKP�IRU�JHQHUDWLQJ�
FRDWLQJ�IRU�D�KHOLFDO�WUDMHFWRU\�RI�ULYHWV�

,Q� WKLV� W\SH� RI� WDVN�� WKH� HIIHFWRU� PXVW� DSSURDFK� WKH� ULYHW�
ORFDWLRQ� RUWKRJRQDOO\� LQ� D� OLQHDU� WUDMHFWRU\� DORQJ�ZKLFK� LWV�
RULHQWDWLRQ�LV�NHSW�FRQVWDQW��7KH�WUDMHFWRU\�RI�H[LW���UHPRYDO�
LV� DOVR� D� OLQH� ZLWK� WKH� VDPH� GLUHFWLRQ� DQG� OHYHO� RI�
GLVFUHWL]DWLRQ�DV�WKH�DSSURDFK�WUDMHFWRU\��7KH�PDLQ�GLIIHUHQFH�
KHUH� LV� WKH�KHOLFDO�EHKDYLRU�RI� WKH� ILQDO�HIIHFWRU�RULHQWDWLRQ�
DORQJ� WKH� WRRO� UHPRYDO��7KH�SURSHOOHU�SLWFK�SDUDPHWHUV�DQG�
WKH�ILQDO�KHOL[�DQJOH��Ȝ��GHWHUPLQH�KRZ�WKH�YHFWRUV�9<�DQG�9=�
VKRXOG�URWDWH�WR�WKH�DSSOLFDWLRQ�IORZ�RI�WKH�VHDODQW�WR�EH�FXW�
DQG�WKH�VXUIDFH�ILQLVK�ZLWKLQ�WKH�DFFHSWDEOH�VHDOLQJ�SDWWHUQV��
7KH� ILQDO� DQJOH� RI� WKH� SURSHOOHU� SURYLGHV� WKH� DQJXODU�
GLVSODFHPHQW�EHWZHHQ� WKH�VHW�RI�YHFWRUV�9<�9=�IRU� WKH�ILUVW�
VHJPHQW�RI�WKH�DSSURDFK�SDWK�DQG�IRU�WKH�ODVW�VHJPHQWDWLRQ�
SRLQW�RI�WKH�WUDMHFWRU\�RI�UHPRYDO��7KH�VWHSV�RI�WKH�SURSHOOHU��
RQ�WKH�RWKHU�KDQG��GHILQH�WKH�H[WHQW�WR�ZKLFK�UHRULHQWDWLRQ���
WUDQVLWLRQ� UHJLPH� VKRXOG� ODVW� �IURP� WKH� EHJLQQLQJ� RI� WKH�
WUDMHFWRU\�RI�UHPRYDO���)LJ�����VKRZV�WKH�LQIOXHQFH�RI�HDFK�RI�
WKHVH�SDUDPHWHUV�RQ�ILQDO�HIIHFWRU�RULHQWDWLRQ�WKURXJKRXW�WKH�
SURSHOOHU�RYHUFRDWLQJ�WDVN��
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)LJ������([DPSOH�RI�WKH�XVH�RI�KHOLFDO�WUDMHFWRU\�IRU�ULYHW�
DQG�WKH�LQIOXHQFH�RI�WKH�SDUDPHWHUV�RI�WKH�WDVN
V�RXWSXW�

,W�LV�LPSRUWDQW�WR�QRWH�WKDW��DV�LQ�WKH�JHQHUDO�SDWK�RI�WKH�WDVN��
WKH�JHQHUDO�=�GLUHFWLRQ�DQG�D�UHIHUHQFH�URWDWLRQ�DQJOH��Į��DUH�
QHFHVVDU\�WR�GHILQH�WKH�DSSURDFK�RULHQWDWLRQ�RI�WKH�HIIHFWRU�LQ�
WKH�KHOLFDO�ULYHW�OLQHU��,Q�DGGLWLRQ��LQ�WKLV�FDVH�RI�WUDMHFWRU\����
'2)�DUH�QHFHVVDU\�WR�VROYH�WKH�LQYHUVH�NLQHPDWLFV��VLQFH�HDFK�
SDUDPHWHU� RI� RULHQWDWLRQ� RI� WKH� ILQDO� HIIHFWRU� PXVW� EH�
FRPELQHG�VR�WKDW�WKH�WUDMHFWRU\�FDQ�EH�WRWDOO\�IROORZHG��7KH�
WHVWV�ZHUH�SHUIRUPHG�ZLWK�WKH�IUHH]LQJ�RI�WKH�ILUVW�WZR�MRLQWV�
RI� WKH� URERW�� EXW� WKH� VWDELOLW\� RI� WKH� VROXWLRQ� IRXQG� E\� WKH�
RSWLPL]DWLRQ� DOJRULWKP� VWLOO� QHHGV� WR� EH� LPSURYHG�� ,I�
QHFHVVDU\�DQG�DSSURYHG�E\�DOO�SDUWQHUV��WKH�VFRSH�RI�D�IXWXUH�
SURMHFW�ZLOO�PHHW�WKLV�FKDOOHQJH��

������� 7DVN�H[HFXWLRQ�SDWK�±�5LYHW�FRDWLQJ�±�&RQH�
7KLV�LV�WKH�ODWHVW�WUDMHFWRU\�FRQFHSW�GHVLJQHG�IRU�WKH�IHDVLELOLW\�
VWXG\�DQG�SURYLGHV�D�ZD\�IRU�WKH�DSSOLFDWLRQ�RI�VHDODQW�DURXQG�
D� ULYHW�� GULYHQ� ZLWKRXW� DQ\� DGGLWLRQDO� WRROV�� EXW� ZLWK� WKH�
H[WUXGHU¶V�RZQ�QR]]OH��6LPLODU�WR�WKH�FRQFHSW�RI�ILOOHW�VHDOLQJ�
WUDMHFWRU\��WKH�WUDMHFWRU\�RI�WKH�ULYHW�FRQH�DOVR�QHHGV�WZR�EDVH�
FXUYHV��ERWWRP�HGJH�DQG�WRS�URZ��IRU�WKH�FUHDWLRQ�RI�DX[LOLDU\�
FRRUGLQDWH�V\VWHPV��LQ�UHODWLRQ�WR�ZKLFK�WKH�RULHQWDWLRQ�DQJOHV�
RI� WKH� VHDOLQJ� DSSOLFDWLRQ� SURFHVV� ZLOO� EH� FRQILJXUHG�� 7KH�
PDLQ�LQSXW�SDUDPHWHUV�WKDW�GLIIHU�IRU�WKHVH�W\SHV�RI�WUDMHFWRU\�
DUH� WKH� WDVN� RXWSXW� SDUDPHWHUV� SUHVHQW� LQ� WKH� FRQLFDO� HGJH�
RYHUODS��)LJ�������

)LJ������,QSXWV�DQG�RXWSXWV�RI�WKH�DOJRULWKP�IRU�WUDMHFWRU\�
JHQHUDWLRQ�IDFLQJ�FRQH�LQ�ULYHWV�

$Q�H[LW�SDWK�LQ�WKH�IRUP�RI�D��SLJWDLO��ZDV�GHILQHG�DW�SURMHFW�
PHHWLQJV�DV�LGHDO�IRU�FXWWLQJ�WKH�IORZ�RI�VHDODQW�LQ�WKLV�W\SH�
RI�DSSOLFDWLRQ��7KHUHDIWHU��DIWHU�WKH�VHDODQW�IHHG�LV�LQWHUUXSWHG��
WKH� �SLJWDLO�� WUDMHFWRU\� WDNHV� FDUH� RI� WKH� UHPDLQLQJ� VHDODQW�
YROXPH�LQ�WKH�H[WUXGHU�DQG�DFFRPPRGDWHV�LW�VR�WKDW�WKH�ILQLVK�
RI�WKH�ULYHW�VHDO�LV�QRW�FRPSURPLVHG��7KHUH�DUH�D�ODUJH�QXPEHU�
RI�SDUDPHWHUV�XVHG�IRU�WKH�FRPSOHWH�GHILQLWLRQ�RI�WKLV�RXWSXW�
WUDMHFWRU\�� EXW� WKH� LQIOXHQFH�RI� WKH�PDLQ�SDUDPHWHUV� FDQ�EH�
VHHQ�LQ�)LJ������7KH�QXPEHU�RI�SHULRGV�GHWHUPLQHV�KRZ�PDQ\�
FRPSOHWH� UHYROXWLRQV� WKH� HIIHFWRU� FHQWHU� ZLOO� EH� WULJJHUHG�

XQWLO�LW�UHDFKHV�D�OLQHDU�RXWSXW�WUDMHFWRU\��7KH�WRWDO�OHQJWK�RI�
WKH��SLJWDLO��GHILQHV�KRZ�PDQ\�PLOOLPHWHUV�RI�WUDMHFWRU\�ZLOO�
EH�UHTXLUHG�IRU�WKH�QXPEHU�RI�GHILQHG�SHULRGV�WR�FRPSOHWH��,Q�
RWKHU�ZRUGV��LW�KDV�LQIOXHQFH�RQ�WKH��GHQVLW\��RI�WKH�FRQLFDO�
VSLUDO��)LQDOO\��WKH�OLQHDU�OHQJWK�IDFWRU��N��LQGLUHFWO\�GHILQHV�
KRZ�ORQJ�WKH�ODVW��OLQHDU��SDUW�RI�WKH�WUDMHFWRU\�VKRXOG�EH��7KH�
KLJKHU� WKLV� IDFWRU�� WKH� VPDOOHU� WKH� OLQHDU� SDUW� RI� WKH� RXWSXW�
SDWK��,I�N� ����WKH�OLQHDU�SDUW�RI�WKH�RXWSXW�WUDMHFWRU\�ZLOO�KDYH�
H[DFWO\�WKH�VDPH�OHQJWK�DV�WKH��SLJWDLO���,I�N� ����WKH�OHQJWK�RI�
WKH�OLQHDU�SDUW�ZLOO�EH�UHGXFHG�E\�KDOI��

)LJ������([DPSOH�RI�XVLQJ�FRQH�WUDMHFWRU\�IRU�ULYHW�DQG�WKH�
LQIOXHQFH�RI�WKH�SDUDPHWHUV�RI�WKH�WDVN
V�RXWSXW��

��� 'LPHQVLRQLQJ�DQG�&$'�PRGHO�RI�WKH�VQDNH�URERW�

)RU� WKH�VQDNH�URERW�GHVLJQ��VRPH�RSHUDWLRQDO�VSHFLILFDWLRQV�
DUH�QHFHVVDU\��7KHVH�VSHFLILFDWLRQV�ZHUH�EDVLFDOO\�WDNHQ�IURP�
WKH�SURFHVV�UHTXLUHPHQWV�GHILQHG�E\�6DDE��6HFWLRQ�����

7KHVH� VSHFLILFDWLRQV� DUH� XVHG� WR� GLPHQVLRQLQJ� DFWXDWLRQ�
GULYHV�IRU�URERW�MRLQWV��7KXV��D�VHOHFWLRQ�RI�VRPH�FRPPHUFLDO�
FRPSRQHQWV� FDQ� EH� SHUIRUPHG� WR� FRPSRVH� WKLV� VWXG\�� )RU�
JHDUER[HV� RI� PDLQ� WRUTXH�� WKH� .+.� *HDUV� DQG� +DUPRQLF�
'ULYH��*HDUER[HV�VXSSOLHUV�KDYH�EHHQ�VHOHFWHG��

,Q� WKH� VDPH� ZD\�� IURP� HIIRUWV� WR� GULYH� GH� JHDUER[HV�� WKH�
PRWRUV� DQG� FRQWURO� GULYHUV� RI� WKH� MRLQWV� RI� WKH� VQDNH� URERW�
KDYH� EHHQ� GHILQHG��$YDLODEOH� FRPSRQHQWV� IURP� WKH�0D[RQ�
0RWRU�PDQXIDFWXUHU�KDYH�EHHQ�VHOHFWHG��

7KH� PRGHOLQJ� RI� WKH� VQDNH� URERW� ZDV� SHUIRUPHG� LQ� WKH�
6ROLG:RUNV� ����� JUDSKLF� HQYLURQPHQW�� )RU� WKLV� IHDVLELOLW\�
VWXG\�� WKH� GLPHQVLRQV� UHODWHG� WR� WKH� EHDULQJV� DQG� RWKHU�
VWUXFWXUDO�FRPSRQHQWV�RI�WKH�URERW�ZHUH�QRW�FRQVLGHUHG��VLQFH�
LW�ZDV�H[SHFWHG�WR�HYDOXDWH�LWV�DFFHVVLELOLW\�FDSDFLW\�DQG�QRW�
LWV�VWUXFWXUDO�UHVLVWDQFH��)LJ�����VKRZ�WKH�&$'�PRGHO�RI�WKH�
SURSRVHG�VQDNH�URERW��$�IROGHU�SDFNHG�ZLWK�WKH�URERW�&$'�
ILOH�ZLOO�EH�DWWDFKHG�WR�WKLV�UHSRUW��
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)LJ������6LGH�YLHZ�RI�WKH�VQDNH�URERW�

��� 9LVLRQ�V\VWHP�

7KH� SURSRVHG� YLVLRQ� V\VWHP� IRU� WKH� SURMHFW� ZLOO� VHUYH� WR�
GHWHUPLQH� D� ORFDO� FRRUGLQDWH� V\VWHP� LQ� WKH� VHDOLQJ� WDVN�
ZRUNVSDFH��7KH�SURSRVDO�LV�WR�XVH�D�PHDVXULQJ�KHDG�ZLWK�WZR�
LQWHJUDWHG�PHDVXULQJ� V\VWHPV�� D� /$6(5� SURILORPHWHU� ZLWK�
WKUHH� OLJKW� VKHHWV� IRU� �'� PHDVXUHPHQWV� DQG� D� �'� VKDSH�
PHDVXULQJ�FDPHUD�RQ�D�VXUIDFH��

7KH� SULQFLSOH� RI� PHDVXUHPHQW� RI� WKH� SURILORPHWHU� IRU� �'�
PHDVXUHPHQWV�LV�WKDW�RI�WULDQJXODWLRQ��ZLWK�WKH�PHDVXUHPHQW�
GLUHFWLRQ�DOLJQHG�ZLWK�WKH�D[HV�RI�WKH�/$6(5V�DQG�WKH�FDPHUD�
SRVLWLRQHG� REOLTXHO\� REVHUYLQJ� WKH� OLQH� SURMHFWHG� E\� WKH�
/$6(5V��7KH�LPDJH�VKLIW�RI�WKH�OLQH�DORQJ�WKH�LPDJH�DW��'�
VHQVRU�DUUD\�OLQHV�GHWHUPLQHV�WKH�=�FRRUGLQDWH�RI�WKH�LPDJH�
RQ�WKH�/$6(5V�D[LV��

7KH�/$6(5�SURILORPHWHU�ZLWK� WKUHH� OLJKW� VKHHWV�� VHUYHV� WR�
DFFXUDWHO\� PHDVXUH� WKH� QRUPDO� YHFWRU� RI� WKH� VXUIDFH� WR� EH�
PDFKLQHG��7KLV�FRXOG�EH�GRQH�E\�XVLQJ�D�/$6(5�OLJKW�VKHHW�
SURILORPHWHU�LQWHJUDWHG�LQWR�WKH�URERW�PRYHPHQW��EXW�ZKLFK�
ZRXOG�FDUU\� WKH�HUURUV�RI� WKH�URERW¶V�PRYHPHQW��/LNH� WKUHH�
VKHHWV�RI�OLJKW��WKH�QRUPDO�YHFWRU�LV�PHDVXUHG�ZLWK�WKH�URERW�
LQ�VWDWLF�SRVH��LQ�D�VWDEOH�FRQGLWLRQ��DQG�PHDVXUHPHQW�LV�PDGH�
RQO\� ZLWK� UHFRXUVH� LQ� WKH� PHDVXUHPHQW� KHDG�� $QRWKHU�
IXQFWLRQ� LV� WR� ORFDWH� WKH� URERW� DW� UHIHUHQFH� SROHV� LQ� WKH�
ZRUNVSDFH�DQG�XVH�ORFDO�FRRUGLQDWHV�WR�PLQLPL]H�WKH�HUURUV�
RI�GLVSODFHPHQW�RI�WKH�NLQHPDWLF�FKDLQ��

%HFDXVH� RI� WKH� FRPSOH[LW\� RI� WKH� JHRPHWULHV� IRXQG� LQ� WKH�
DLUIUDPH�� WKH�PHDVXUHPHQW�RI� WKH� WULSOH�SURILORPHWHU�ZRXOG�
UHTXLUH�FRPSOH[�DOJRULWKPV�WR�LGHQWLI\�WKH�OLQHV�SURMHFWHG�E\�
HDFK�SURILORPHWHU�LQ�WKH�VDPH�LPDJH��7R�VROYH�WKLV�SUREOHP��
WKH�/$6(5V�DUH�SXOVHG�DOWHUQDWHO\��DQG�WKH�PRQRFKURPH��'�
FDPHUD�FDSWXUHV�LPDJHV�V\QFKURQL]HG�ZLWK�HDFK�RI�WKHP��

7KH� FDPHUD� WKDW� PDNHV� WKH� �'� PHDVXUHPHQW� LV�
PRQRFKURPDWLF�DQG� LQ� LWV� ILHOG�RI�YLHZ� WKHUH� LV�D�EDQGSDVV�
LQWHUIHUHQFH� ILOWHU� WXQHG� WR� WKH� /$6(5� ZDYHOHQJWK� RI� WKH�
SURMHFWRUV�� 7KLV� IHDWXUH�� LQ� DGGLWLRQ� WKH� DGMXVWPHQW� RI� WKH�
QXPHULFDO�DSHUWXUH�RI�WKH�OHQV��VHW�WR�WKH�PLQLPXP�YDOXH�IRU�
WKH�UHTXLUHG�GHSWK�RI�IRFXV��FDXVHV�WKH�LPDJH�FDSWXUHG�E\�WKH�
FDPHUD� WR� UHFRUG� RQO\� WKH� OLQH� SURMHFWHG� E\� WKH� /$6(5�
ZLWKRXW� WKH� VNHWFK� WH[WXUH� LQ� WKH� LPDJH�� WKH� �'� JHRPHWU\�

SURFHVVLQJ� LV� DOVR� DQDO\WLFDO�� ZLWK� EDVLF� LPDJH� SURFHVVLQJ��
'XH�WR�WKH�SRVVLELOLW\�RI�DGGUHVVLQJ�WKH�/$6(5��LW�LV�SRVVLEOH�
WR�DFWLYDWH�RQO\�RQH�/$6(5�WR�UHFRUG�WKH�VKDSH�RI�WKH�VHDODQW�
GHSRVLWHG� RQ� WKH� MRLQWV� DQG� RQ� WKH� IDVWHQHUV� �ULYHWV� DQG�
VFUHZV���

,Q�WKH�KHDG�WKHUH�LV�HYHQ�D�VHFRQG�FDPHUD��FRORUHG��XQILOWHUHG�
SDVVLQJ�WKURXJK�LWV�ILHOG�RI�YLVLRQ��7KHUH�LV�DOVR�D�VHW�RI�ZKLWH�
/('�LOOXPLQDWRUV�WR�SURGXFH�D�SUHFLVH�HSLVFRSLF�LPDJH�ZLWK�
DSSURSULDWH�FRQWUDVW��7KLV� LPDJH� LV�XVHG� WR� ORFDWH� UHIHUHQFH�
SRLQWV� IRU� WKH� WDVN� RQ� WKH� VXUIDFH� WR� EH�PDFKLQHG�� )LJ�� ���
VKRZV�LQ�GHWDLO�D�PHDVXULQJ�KHDG��

)LJ������/$6(5�KHDG�IRU��'����'�PHDVXUHPHQWV�

��� 6WXG\�RI�ZHLJKW�UHGXFWLRQ�DQG�GLPHQVLRQV�RI�WKH�
VHDODQW�GLVSHQVHU��.�

$� VWXG\� IRU� WKH� GHYHORSPHQW� RI� D� VHDODQW� GLVSHQVHU� IRU�
DLUIUDPH�IXVHODJH�KDV�DOUHDG\�EHHQ�GHYHORSHG�E\�WKH�SURMHFW�
SDUWQHU�$HURQDXWLFV�,QVWLWXWH�RI�7HFKQRORJ\���,7$��ZKHUH�VL]H�
DQG� PDVV� UHGXFWLRQV� KDYH� PDGH� RQ� WKLV� GHYHORSPHQW��
UHVXOWLQJ� LQ� D� FRPSOHWH� QHZ� GHVLJQ� RI� WKLV� GLVSHQVHU� KDV�
SURSRVHG��ZKHUH�WKH�FRXSOLQJ�RI�WKH�UHVHUYRLU�FDUWULGJH�DQG�
WKH�VHDO�GLVSHQVLQJ�YDOYH�WR�WKH�URERW�VWUXFWXUH�ZDV�FKRVHQ��
)RU� WKLV� SXUSRVH�� WKH� VDPH� FDUWULGJH� DQG� YDOYH� XVHG� LQ� WKH�
GLVSHQVHU�GHYHORSHG�E\�,7$�ZHUH�XVHG�LQ�WKLV�SURSRVDO��)LJ��
�����EXW�QRZ�WKH�GLVSHQVHU�LV�LQWHJUDWHG�RQ�OLQN���DQG�YDOYH�LV�
RQ�WKH�IODQJH�DIWHU�WKH�-RLQW����

�
)LJ������6QDNH�URERW�SURFHVV�HIIHFWRU�
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7KXV��DQ�HYHQ�JUHDWHU�PDVV� UHGXFWLRQ�ZDV�DFKLHYHG� IRU� WKH�
VHDODQW� GLVSHQVHU�� UHDFKLQJ� ���� NJ� FRQVLGHULQJ� WKH�
WUDQVPLVVLRQ�FRPSRQHQWV�RI�MRLQWV���DQG����KRZHYHU��ZLWKRXW�
FRQVLGHULQJ�WKH�YLVLRQ�V\VWHP�LQ�WKH�GLVSHQVHU�GHYHORSHG�E\�
WKH�,7$��

� &RQFOXVLRQV�
7KH� SUHVHQW� SURMHFW�� ZKRVH� REMHFWLYH� ZDV� WR� FDUU\� RXW� D�
WHFKQLFDO�IHDVLELOLW\�VWXG\�RQ�WKH�XVH�RI�D�VQDNH�URERW�IRU�WKH�
DSSOLFDWLRQ�RI�VHDODQW�LQ�DLUFUDIW�IXVHODJH��KDG�LWV�VFRSH�DQG�
VFKHGXOH�IXOO\�H[HFXWHG��7KH�H[HFXWLRQ�RI�WKH�SURMHFW�EURXJKW�
NQRZOHGJH�UHODWHG�WR�WKH�GHVLJQ�DQG�GHYHORSPHQW�RI�URERWV��
FROODERUDWLYH�URERWLFV��EHVLGHV�H[SHULPHQWV�UHODWHG�WR�DLUFUDIW�
FRPSRQHQWV�DQG�DSSOLFDWLRQ�RI�VHDODQW�LQ�IXVHODJH��

,Q�WHUPV�RI�WKH�WHFKQLFDO�IHDVLELOLW\�RI�WKH�SURMHFW��WKH�VROXWLRQ�
SURSRVHG� KHUH�� SURYHG� WR� EH� DQ� H[FHOOHQW� VROXWLRQ� IRU� WKH�
SURSRVHG�RSHUDWLRQ��7KH�WUDMHFWRULHV�RI�DSSOLFDWLRQ�RI�VHDODQW�
LQ�ILOOHWV��XQLRQ�RI�WZR�SODWHV�RI�WKH�IXVHODJH��DQG�IDVWHQHUV�
ZHUH� WHVWHG�� EHLQJ� DOO� YHU\�ZHOO� H[HFXWHG�E\� WKH� URERW� LQ�D�
YLUWXDO� HQYLURQPHQW�� ZLWKRXW� FROOLVLRQ� DQG� ZLWKRXW� PDQ\�
FRPSOLFDWLRQV�� $OO� WKH� WUDMHFWRULHV� XVHG� IRU� WKH� HYDOXDWLRQ�
ZHUH� WDNHQ� IURP� WKH� WHVW� IUDPHZRUN�SURYLGHG�E\�6DDE��DQG�
UHVSHFWLQJ�WKH�SURFHVV�VSHFLILFDWLRQV�GHVFULEHG�IRU�WKLV�WDVN��
)RU�WKH�HFRQRPLF�IHDVLELOLW\��DOWKRXJK�WKH�HVWLPDWHG�FRVW�RI�
WKH�VQDNH�URERW�LV�KLJKHU�ZKHQ�FRPSDUHG�WR�WKH�,,:$�DQG�WKH�
85��H��WKH�SURMHFW�LV�VWLOO�IHDVLEOH��VLQFH�IRU�WKH�VQDNH�URERW��
DIWHU�WKH�FRPSOHWH�GHYHORSPHQW�RI�WKH�SURMHFW��LWV�FRVW�RI�ZLOO�
EH�UHGXFHG��

$�VHULHV�RI�FRPPHUFLDO�FRPSRQHQWV� IRU� WKH�PDQXIDFWXUH�RI�
WKH� VQDNH� URERW� VSHFLILHG�� IURP� FRPSRQHQWV� IRU� WKH�
PDQXIDFWXUH�DQG�FRQVWUXFWLRQ�RI�WKH�URERW��VXFK�DV��PRWRUV��
UHGXFHUV�DQG�YLVLRQ�V\VWHP��WR�FRPSRQHQWV�IRU�SURJUDPPLQJ�
DQG�FRQWURO�OLNH�GULYHUV��VRIWZDUH�DQG�URERW�LQWHUIDFH�ZLWK�WKH�
XVHU��,W�LV�LPSRUWDQW�WR�SRLQW�RXW�WKDW��GHVSLWH�WKH�GHVLJQ�RI�WKH�
URERW�GULYHV��WKH�&$'�PRGHO�GHYHORSHG�KHUH�LV�QRW�VXLWDEOH�
IRU�IDEULFDWLRQ��VWUXFWXUDO�DQDO\VLV�PXVW�EH�FDUULHG�RXW�LQ�WKH�
VWUXFWXUH� DQG�� DIWHU� WKHVH� FKDQJHV� KDYH� EHHQ� PDGH��
HYDOXDWLRQV�DQG�FRUUHFWLRQV�DUH�QHFHVVDU\�URERW�GULYHV�PXVW�
EH� SHUIRUPHG��$� VWXG\� RI� WKH� UHGXFWLRQ� RI� GLPHQVLRQV� DQG�
PDVV� LQ� WKH� VHDODQW� GLVSHQVHU� ZDV� FDUULHG� RXW�� ZKHUH� WKH�
FRXSOLQJ�RI� WKH�FDUWULGJH�DQG�VHDODQW�DSSOLFDWLRQ�YDOYH�ZDV�
FKRVHQ� GLUHFWO\� WR� WKH� URERWLF� DUP�� FDXVLQJ� DQ� LQLWLDO�PDVV�
UHGXFWLRQ�RI�WKH�DSSOLFDWRU�RI�����NJ��

5HIHUHQFHV�
>�@ /�:��76$,��5RERW�$QDO\VLV�� 7KH�0HFKDQLFV� RI� 6HULDO

DQG� 3DUDOOHO� 0DQLSXODWRUV�� ,QVWLWXWH� IRU� 6\VWHPV
5HVHDUFK� 8QLYHUVLW\� RI�0DU\ODQG�� -RK�:LOH\� 	� 6RQV�
,QF��������,6%1���������������

>�@ %�� 6LFLOLDQR�� /�� 6FLDYLFFR�� /�� 9LOODQL�� *�� 2ULROR�
5RERWLFV�� 0RGHOLQJ�� 3ODQQLQJ� DQG� &RQWURO�� 6SULQJHU�
������,6%1���������������������H�,6%1�������������
�����

>�@ (EHUFKDUW�� 5�� DQG� .HQQHG\�� -�� �������� 3DUWLFOH� VZDUP
RSWLPL]DWLRQ��,(((�,QWHUQDWLRQDO�&RQIHUHQFH�RQ�1HXUDO
1HWZRUNV�

>�@ 3HUH]�� 5�� (�� DQG� %HKGLQDQ�� .�� �������� 3DUWLFOH� VZDUP
DSSURDFK�IRU�VWUXFWXUDO�GHVLJQ�RSWLPL]DWLRQ��&RPSXWHUV
DQG�6WUXFWXUHV������������������
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

3URSRVDO�RI�D�0HWKRG�IRU�WKH�,PSOHPHQWDWLRQ�RI�,QGXVWU\�������$LUFUDIW�)LQDO�
$VVHPEO\�'RPDLQ�

$OH[DQGUH�/HLWH�-XQLRU��*OpYHUVRQ�)DEQHU�&RQGp�/HPRV��/XtV�*RQ]DJD�7UDEDVVR�

'HSDUWPHQW�RI�$HURQDXWLFDO�DQG�0HFKDQLFDO�(QJLQHHULQJ��,QVWLWXWR�7HFQROyJLFR�GH�$HURQiXWLFD��,7$���6mR�-RVp�GRV�
&DPSRV��6mR�3DXOR�%UD]LO�

(�PDLO��DOH[DQGUHOHLWHMU#JPDLO�FRP��JOHYHUVRQ�OHPRV#HQJHQKDULD�XIMI�EU��JRQ]DJD#LWD�EU

$EVWUDFW�
7KH�SUHVHQW�ZRUN�SURSRVHV�D�PHWKRG�WR�JXLGH�FRPSDQLHV�LQ�D�JUDGXDO�LPSOHPHQWDWLRQ�RI�,QGXVWU\�
���� EDVHG� RQ� WKH� EHVW� SUDFWLFHV� LGHQWLILHG� LQ� WKH� VFLHQWLILF� OLWHUDWXUH� DQG� FXVWRPLVHG� WR� WKHLU�
FRQWH[WV��,Q�WKLV�VHQVH��QLQH�PHWKRGV�GHYHORSHG�E\�RWKHU�DXWKRUV�LQ�WKH�OLWHUDWXUH��$&$7(&+��
3Z&��&DSJHPLQL�HWF���ZHUH�DQDO\VHG�FRPSDUDWLYHO\�LQ�RUGHU�WR�LGHQWLI\�RSSRUWXQLWLHV�WR�EXLOG�DQ�
LPSURYHG�VROXWLRQ��7KXV��WKH�EHVW�SUDFWLFHV�LGHQWLILHG�ZHUH�EURXJKW�WRJHWKHU�DQG�LQWHJUDWHG�RQ�D�
QHZ�PHWKRG�ZKLFK�KDG�HDFK�RI�LWV�VWDJHV�V\VWHPDWLVHG��)XUWKHUPRUH��DV�D�ZD\�RI�H[HPSOLI\LQJ�
LWV�XVDJH��WKH�SURSRVHG�PHWKRG�KDV�EHHQ� UHSUHVHQWHG�LQ�WKH�$LUFUDIW�)LQDO�$VVHPEO\�GRPDLQ�±�
EDVHG� RQ� LQIRUPDWLRQ� FROOHFWHG� IURP� WKH� OLWHUDWXUH� DQG� WKURXJK� LQWHUYLHZV� FRQGXFWHG� ZLWK�
SURIHVVLRQDOV�RI�WKLV�DUHD��$W�WKH�HQG��WKH�QRYHO�PHWKRG�KDV�EHHQ�HYDOXDWHG�LQ�WZR�ZD\V��WKURXJK�
D�FRPSDUDWLYH�DQDO\VLV�ZLWK�WKH�SURSRVDOV�RI�RWKHU�DXWKRUV�DQG�WKURXJK�D�YDOXH�SHUFHSWLRQ�VXUYH\�
DSSOLHG�WR�SURIHVVLRQDOV�IURP�WKH�LQGXVWU\�DQG�DFDGHP\��UHODWHG�WR�WKH�,QGXVWU\�����DQG�LQQRYDWLRQ�
ILHOG�ZLWKLQ�WKH�DHURQDXWLFDO�GRPDLQ��$FFRUGLQJO\��WKLV�SDSHU�SUHVHQWV�D�FRPSDUDWLYH�DQDO\VLV�RI�
QLQH�PHWKRGV�IRU�WKH�LPSOHPHQWDWLRQ�RI�,QGXVWU\�����DQG�SURYLGHV�D�PRUH�FRPSOHWH�VROXWLRQ�EDVHG�
RQ�WKH�EHVW�SUDFWLFHV�LGHQWLILHG�LQ�WKH�VFLHQWLILF�OLWHUDWXUH��,Q�DGGLWLRQ��LW�V\VWHPDWLVHV�D�SURFHGXUH�
IRU� WKH� HODERUDWLRQ� RI� D� FXVWRPLVHG� ,QGXVWU\� ����0DWXULW\� 6FDOH�� SUHVHQWV� WKH� PDFUR� SURFHVV�
PDSSLQJ�RI�D�JHQHUDO�$LUFUDIW�)LQDO�$VVHPEO\�DUHD�DQG�DQ�,QGXVWU\�����0DWXULW\�6FDOH�GHVLJQHG�
DQG�FXVWRPLVHG�IRU�WKH�$LUFUDIW�)LQDO�$VVHPEO\�GRPDLQ��

.H\ZRUGV��$LUFUDIW�0DQXIDFWXULQJ��$GYDQFHG�0DQXIDFWXULQJ��,QGXVWU\�����0DWXULW\�6FDOH

� ,QWURGXFWLRQ�
$FFRUGLQJ� WR� 6FKXK� HW� DO�� >�@� ,QGXVWU\� ���� �,����� LV� D� QHZ�
FRQFHSW�RI�WKH�PDUNHW�FKDUDFWHULVHG�E\�WKH�ZLGH�LQWHJUDWLRQ�
RI�LQIRUPDWLRQ��FRPPXQLFDWLRQ�DQG�&\EHU�3K\VLFDO�6\VWHPV�
�&36��LQ�WKH�LQGXVWULDO�HQYLURQPHQW��,Q�JHQHUDO��LW�GHQRWHV�DQ�
XQSUHFHGHQWHG� WUDQVIRUPDWLRQ� LQ� WHUPV� RI� SURGXFWLYLW\��
IOH[LELOLW\� DQG� DJLOLW\�� VWLPXODWLQJ� WKH� HIILFLHQW� DQG�
VXVWDLQDEOH�XVH�RI�OLPLWHG�UHVRXUFHV��SURILWDEOH�SURGXFWLRQ�RI�
KLJKO\� FXVWRPLVHG� SURGXFWV� DQG� WKH� HPHUJHQFH� RI� QHZ�
EXVLQHVV�PRGHOV�LQ�WKH�PDUNHW��,Q�DGGLWLRQ��VRPH�DXWKRUV�>�@�
>�@ DJUHH�WKDW�,QGXVWU\����
V�PRVW�VLJQLILFDQW�FRQWULEXWLRQ�LV�WR
WUDQVIRUP� FRPSDQLHV� LQWR� IDVW�OHDUQLQJ� RUJDQLVDWLRQV� ZLWK
DJLOH� LQWHUDFWLRQV�� FDSDEOH� RI� FRQWLQXRXV� DGDSWDWLRQ� WR
FKDQJLQJ�HQYLURQPHQWV�

+RZHYHU�� 6FKXK� HW� DO�� >�@�� 3RUWHU� DQG� +HSSHOPDQQ� >�@�
HPSKDVLVH� WKDW� WKH� SKHQRPHQRQ� RI� ,QGXVWU\� ���� LV� VWLOO� D�
QRYHOW\� ZLWKRXW� FOHDU� ERXQGDULHV� EHFDXVH� LW� LV� QRW�
VWDQGDUGLVHG�DQG�ZHOO�GLVVHPLQDWHG�LQ�WKH�PDUNHW�\HW��3HVVO�HW�
DO�� >�@� FRQVLGHU� WKDW� WKLV� LV� PDLQO\� GXH� WR� WKH� IROORZLQJ�
REVWDFOHV�� KLJK� LQYHVWPHQW� FRVWV�� ODFN� RI� WUDQVSDUHQF\�
UHJDUGLQJ�SRWHQWLDO�EHQHILWV�DQG�IHDUV�UHODWHG�WR�FKDQJHV�LQ�WKH�
RUJDQLVDWLRQDO� VWUXFWXUH� DQG� WKH� ,QIRUPDWLRQ� 7HFKQRORJ\�
VHFXULW\��

7KXV��WR�REWDLQ�WKH�EHQHILWV�RI�,�����FRPSDQLHV�KDYH�WR�DGRSW�
D�V\VWHPDWLF�DQG�JUDGXDO�SODQ�RI�LPSOHPHQWDWLRQ��EDVHG�RQ�LWV�
PDUNHW�VWUDWHJ\�DQG�LWV�VWUXFWXUH�DV�D�ZKROH��>�@�>�@�>�@�)RU�
WKLV� SXUSRVH�� VRPH� DXWKRUV� KDYH� SURSRVHG�0HWKRGV� IRU� WKH�
,PSOHPHQWDWLRQ� RI� ,QGXVWU\� ���� �0,,������ LQ�RUGHU� WR� JXLGH�
FRPSDQLHV�LQ�WKLV�HQGHDYRU��

+RZHYHU�� QRQH� RI� WKH� PHWKRGV� IRXQG� LQ� WKH� OLWHUDWXUH�
VXPPDULVHV� DOO� WKH� EHVW� SUDFWLFHV� SUHVHQWHG� E\� WKHP�
LQGLYLGXDOO\��0RUHRYHU��WKH�UHODWHG�DXWKRUV�GR�QRW�V\VWHPDWLVH�
KRZ�FRPSDQLHV�ZLWK�VSHFLILF�FKDUDFWHULVWLFV�±�OLNH�IURP�WKH�
DHURQDXWLFDO� LQGXVWU\� ±� FRXOG� FUHDWH� WKH� YLVLRQ� RI� ,����
SURMHFWHG�WR�WKHLU�SDUWLFXODU�FRQWH[W�� VR�WKDW� WKH�GHSOR\PHQW�
SURMHFW�LV�SURSHUO\�FXVWRPLVHG��

,Q� WKLV� VHQVH�� WKH� SUHVHQW� ZRUN� DQDO\VHV�� SURSRVHV� DQG�
HYDOXDWHV�D�PRUH�FRPSOHWH��IOH[LEOH�DQG�FXVWRPLVHG�0,,�����
LQ� RUGHU� WR� SURYLGH� D� VFLHQWLILFDOO\� EDVHG� VROXWLRQ� ZLWK� D�
SUDFWLFDO� DSSURDFK�� 7KH� SURSRVDO� LV� SUHVHQWHG� DQG� KDV� LWV�
VWUXFWXUH� GHWDLOHG� �ZLWK� WKH� GHVFULSWLRQ� RI� LWV� VWDJHV� DQG�
GHFLVLRQ�SRLQWV���

$V�D�ZD\�RI�FRPSOHPHQWLQJ�WKH�ZRUN��LW�ZDV�UHSUHVHQWHG�LQ�
WKH� DHURQDXWLFDO� FRQWH[W� �PRUH� VSHFLILFDOO\�� LQ� WKH� ILQDO�
DVVHPEO\�DUHD���ZKLFK�LV�D�YHU\�IHUWLOH�HQYLURQPHQW�IRU�WKLV�
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VXEMHFW�� GXH� WR� LWV� GHPDQGLQJ� OHYHOV� RI� TXDOLW\�� IOH[LELOLW\��
UHOLDELOLW\��SHUIRUPDQFH�DQG�FXWWLQJ�HGJH�WHFKQRORJLHV��>�@�

&RQVLGHULQJ� WKH�VXEMHFW�H[SRVHG��WKH�REMHFWLYH�RI�WKLV�ZRUN�
ZDV�WR�SURSRVH�D�0HWKRG�IRU�WKH�,PSOHPHQWDWLRQ�RI�,QGXVWU\�
���� �0,,����� WKDW� PHW� WKH� EHVW� SUDFWLFHV� LGHQWLILHG� LQ� WKH�
OLWHUDWXUH�DQG�FRXOG�EH�FXVWRPLVHG�WR�LWV�DSSOLFDWLRQ�FRQWH[W��
UHSUHVHQWLQJ�LW�LQ�WKH�$LUFUDIW�)LQDO�$VVHPEO\�DUHD��

� ,QGXVWU\�����
7KH�IRXUWK�LQGXVWULDO�UHYROXWLRQ�UHIHUV�WR�D�QHZ�JOREDO�ZDYH�
WKDW�DLPV�WR�VHDPOHVVO\�FRPELQH�PDQXIDFWXULQJ��DXWRPDWLRQ�
DQG�,QIRUPDWLRQ�	�&RPPXQLFDWLRQ�7HFKQRORJ\��,&7��LQWR�D�
YHUWLFDO�QHWZRUN�ZLWKLQ�DQ�RUJDQLVDWLRQ�E\�FRQQHFWLQJ�WZR�RU�
PRUH� RI� WKHVH� RUJDQLVDWLRQV� LQ� D� KRUL]RQWDO� FKDLQ�� 7KHVH�
FRQQHFWHG�V\VWHPV��DOVR�GHILQHG�DV�&36��DUH�IXVHG�±�EOXUULQJ�
WKH�OLQHV�WKDW�GLYLGH�WKH�SK\VLFDO�DQG�GLJLWDO�GRPDLQV�±�EHLQJ�
DEOH�WR�LQWHUDFW�ZLWK�HDFK�RWKHU�XVLQJ�VWDQGDUG�,QWHUQHW�EDVHG�
3URWRFROV��DOORZLQJ�GDWD�DQDO\VLV��IDLOXUH�SUHGLFWLRQ�DQG�VHOI�
FRQILJXUDWLRQ�LQ�RUGHU�WR�DGDSW�WR�FKDQJHV��>�@�>�@�>�@�>�@�>��@�
>��@�

7KH�FRQFHSW�RI�&36�LQGLFDWHV�WKDW�SK\VLFDO�SURGXFWLRQ�SODQWV�
DUH�FRQQHFWHG�WR�HDFK�RWKHU�LQ�DQ�RSHQ�QHWZRUN��7KLV�HQDEOHV�
DQ� DXWRQRPRXV� DQG� LQWHJUDWHG� YDOXH� FKDLQ��ZKHUH�GDWD� DQG�
LQIRUPDWLRQ� WUDYHO� ZLWKRXW� EDUULHUV� DPRQJ� WKH� GLIIHUHQW�
LQWHUQDO�VHFWRUV�RI�WKH�FRPSDQ\��DV�ZHOO�DV�DPRQJ�WKH�H[WHUQDO�
VWDNHKROGHUV�LQYROYHG�LQ�WKH�SURFHVV��7KH�JRDO�LV�WR�FUHDWH�DQ�
LQWHJUDWHG�� IOH[LEOH�� HIILFLHQW�� WUDQVSDUHQW� DQG� RSWLPLVHG�
SURGXFWLRQ�IORZ��>�@�>�@�>�@�>�@�>��@�>��@�

7KH�JUHDW�DGYDQWDJH�RI�WKLV�UHYROXWLRQ��IRU�6FKXK�HW�DO��>�@��LV�
KRZ�TXLFNO\�WKH�FRPSDQLHV�ZLOO�EH�DEOH�WR�UHDFW�WR�YDULDWLRQV�
LQ�WKH�YDOXH�FKDLQ�E\������KDYLQJ�DQ�LQVWDQW�LQVLJKW�RI�DQ\�QHZ�
FLUFXPVWDQFH��UHDO�WLPH�FDSDELOLW\�DQG�V\VWHPV�LQWHJUDWLRQ���
��� DFFXUDWHO\�DQDO\VLQJ�LQIRUPDWLRQ��EDVHG�RQ�UHOLDEOH�GDWD
�%LJ� 'DWD� $QDO\WLFV� IRU� NQRZQ� K\SRWKHVHV� DQG� 0DFKLQH
/HDUQLQJ�$UWLILFLDO�,QWHOOLJHQFH�IRU�QHZ�FRQWH[WV�������PDNLQJ
GHFLVLRQV�ZLWK�SUHFLVLRQ�DQG�VSHHG��GHFLVLRQ�VXSSRUW�V\VWHPV
�� DXWRPDWHG� GHFLVLRQ� PDNLQJ��� DQG� ILQDOO\� ���� DFWLQJ
VHDPOHVVO\� DQG� RSWLPDOO\� �YHUWLFDO� �� KRUL]RQWDO� SURFHVV� �
V\VWHPV�LQWHJUDWLRQ�DQG�&36��

,Q� DGGLWLRQ�� 5��PDQQ� HW� DO�� >��@� DQG� %ORHP� HW� DO�� >��@�
KLJKOLJKW� JDLQV� LQ� SURGXFWLYLW\�� FRVW� GHFUHDVH�� LQYHQWRU\�
UHGXFWLRQ� DQG� LQFUHDVHG� FXVWRPLVDWLRQ� GXH� WR� LQFUHDVHG�
DJLOLW\�DQG�LQWHOOLJHQFH�JHQHUDWHG�WKDQNV�WR�LPSURYHPHQW�LQ�
0DFKLQH�WR�0DFKLQH� �0�0�� FRPPXQLFDWLRQ�� +XPDQ�
0DFKLQH�,QWHUDFWLRQ��+0,��DQG�SUHGLFWLYH�PDLQWHQDQFH��

6SHFLILFDOO\� LQ� WKH�$HURVSDFH��'HIHQVH�DQG�6HFXULW\� VHFWRU��
WKH� H[SHFWHG� FRVW� UHGXFWLRQ� WR� EH� REWDLQHG� IURP� ,����
GHSOR\PHQW� LV� ����� SHU� \HDU�� 7KLV� PLJKW� H[SODLQ� ZK\�
H[HFXWLYHV�RI� WKLV�PDUNHW� LQWHQG� WR� LQYHVW� ���RI� LWV� DQQXDO�
UHYHQXH� LQ� GLJLWDO� RSHUDWLRQV� VROXWLRQV�� RYHU� WKH� QH[W� ILYH�
\HDUV��>��@�

��� ,QGXVWU\�����LQ�DHURQDXWLFV�

7KH�DHURQDXWLFDO�LQGXVWU\�LV�FKDUDFWHULVHG�E\�ORZ�YROXPHV�RI�
SURGXFWV��ZLWK�D�UHVWULFWHG�DQG�VSHFLILF�PDUNHW�DQG�D�FRPSOH[�
PDQXIDFWXULQJ�SURFHVV��>��@�

7KH�ODWWHU�FDQ�EH�EURDGO\�GLYLGHG�LQWR�ILYH�GLVWLQFW�VWDJHV������
IDEULFDWLRQ� RI� SULPDU\� SDUWV�� WKURXJK� PHFKDQLFDO� IRUPLQJ��
PDFKLQLQJ� DQG� FRPSRVLWH� ODPLQDWLRQ� SURFHVVHV�� ����
)DEULFDWLRQ�RI�HOHPHQWDU\�VXEVHWV�RI�ZLULQJ��SLSHV�DQG�ZHOGHG�
SDUWV������$VVHPEO\�RI�SDUWV�E\�WKH�JURXSLQJ�RI�SULPDU\�SDUWV��
SURGXFLQJ�SDQHOV��IDLULQJ��VWULQJHUV��ULEV�HWF������$VVHPEO\�RI�
VHJPHQWV�E\� MRLQLQJ� WKH� IDEULFDWHG� �� DVVHPEOHG�SDUWV� �IURP�
WKH� LQLWLDO� WKUHH� SKDVHV��� UHVXOWLQJ� LQ� WKH� KDOI�ZLQJV��
HPSHQQDJHV�DQG�IXVHODJH�VHFWLRQV������/DVW�VWDJH��ZKHUH�WKH�
DLUFUDIW� SDUWV� DUH� SDLQWHG�� SUH�HTXLSSHG� �� HTXLSSHG� ZLWK�
DLUFUDIW� V\VWHPV� �$LU�0DQDJHPHQW�6\VWHPV�� K\GUDXOLFV��
ODQGLQJ�JHDU��IOLJKW�FRQWUROV�HWF����ILQLVKLQJ�ZKHQ�WKH�DLUFUDIW�
SDVVHV�WR�WKH�IOLJKW�SUHSDUDWLRQ�DQG�GHOLYHU\�WR�WKH�FOLHQW��>��@�

7KH�FRPSOH[�PDQXIDFWXULQJ�LQ�DGGLWLRQ�WR�WKH�ORZ�SURGXFWLRQ�
FDGHQFH� UHVXOWV� LQ� ZHDN� DXWRPDWLRQ� DQG� VLJQLILFDQW� ODERXU�
DORQJ�WKH�SURFHVVHV��DFKLHYLQJ�XS�WR�����RI�WRWDO�FRVWV��)RU�
WKLV� UHDVRQ�� WKH�NH\�FRQWULEXWLRQ�RI� ,���� LQ� WKH�DHURQDXWLFDO�
FRQWH[W� LV�VXSSRUWLQJ�KXPDQ�ZRUNHUV�ZLWK�GLJLWDO�HQKDQFHG�
VROXWLRQV�WR�LPSURYH�FRPSDQ\�UHVXOWV��>�@�>��@�

,Q� WKLV�ZRUN��D� IRFXV�ZDV�JLYHQ� WR� WKH� ILQDO�DVVHPEO\�DUHD��
ZKLFK�LV�ORFDWHG�LQ�WKH�ODVW�VWDJHV��DIWHU�VWUXFWXUDO�DVVHPEO\�
DQG� EHIRUH� IOLJKW� SUHSDUDWLRQ��� EHLQJ� FKDUDFWHULVHG� E\�
DFWLYLWLHV� RI� KLJK� GLYHUVLW\�� FRPSOH[LW\�� FXVWRPLVDWLRQ� DQG�
ZLWK� WKH� XVH� RI� VSHFLILF� WHFKQRORJLHV�� VKRZLQJ� D� KLJK�
SRWHQWLDO�IRU�SURJUHVV�ZLWK�WKH�$GYDQFHG�0DQXIDFWXULQJ��

,Q�WKH�OLWHUDWXUH��VHYHUDO�DXWKRUV�>�@�>��@�>��@�>��@�KDYH�OLVWHG�
QLQH� NH\� WHFKQRORJLHV� WKDW� DUH� HQDEOLQJ� WKH� LQWURGXFWLRQ� RI�
,�����HYHQ�WKRXJK�WKHUH�DUH�RWKHUV�EHLQJ�H[SORUHG���0DQ\�RI�
WKHP�DUH�DOUHDG\�EHLQJ�XVHG�LQ�VRPH�FRQWH[WV��EXW�LQWHJUDWHG��
WKH\�ZLOO�EH�DEOH�WR�WUDQVIRUP�DHURQDXWLFV�DURXQG�WKH�ZRUOG��

2QH� RI� WKRVH� WHFKQRORJLHV�� FDSDEOH� RI� VLJQLILFDQWO\�
WUDQVIRUPLQJ�DLUFUDIW�PDQXIDFWXULQJ��LV�WKH�,QWHUQHW�RI�7KLQJV�
�,R7���8VLQJ�DQ� ,R7�SODWIRUP� WR�FRQQHFW�ZRUNHUV�DQG�RWKHU�
,���� VROXWLRQV� �OLNH� $XJPHQWHG� 5HDOLW\�� FRXOG� PDNH�
SURFHVVHV� PXFK� TXLFNHU� DQG� UHOLDEOH�� E\� DOORZLQJ� FULWLFDO�
LQIRUPDWLRQ� WR� IORZ� VHDPOHVVO\�� )RU� LQVWDQFH�� DQ� HPSOR\HH�
FRXOG�XVH�D�WDEOHW�RU�VPDUW�JODVVHV�WR�VFDQ�D�VSHFLILF�SDUW�RI�
WKH�DLUSODQH�DQG�DXWRPDWLFDOO\�UHFHLYH��IURP�D�ORFDO�&ORXG��
WKH�SUHFLVH�GDWD�UHODWHG�WR�LQVWDOODWLRQ�SURFHGXUH��QHHGHG�SDUWV�
DQG�RWKHU�WHFKQLFDO�LQIRUPDWLRQ��6WLOO��WKLV�LQIRUPDWLRQ�FRXOG�
EH�VHQW� WR�D� URERWLF� WRRO��ZKLFK�FRXOG�SHUIRUP�WKH� WDVN�� >�@�
>��@ >��@

2Q�DQRWKHU�VLWXDWLRQ��,R7�FRXOG�EH�XVHG�WR�ORFDWH�WRROV�RQ�WKH�
VKRS�IORRU�DQG�WUDFN�LWV�XVDJH��7KLV�FRXOG�YDOLGDWH�LI�WRROV�DUH�
RQO\� EHLQJ� KDQGOHG� E\� DXWKRULVHG� DQG� WUDLQHG� SHRSOH�
�LQFUHDVLQJ�SHRSOH�VDIHW\�DQG�SURGXFW�VHFXULW\��DQG�PRQLWRU�
XVDJH� GDWD�� EDVHG� RQ� DVVHPEO\� VSHFLILFDWLRQV� �UHGXFLQJ�
PLVWDNHV��DYRLGLQJ�WKH�EXUGHQ�RI�UHJXODWLRQ�FRPSOLDQFH�DQG�
UHGXFLQJ�FRVWV�ZLWK�TXDOLW\�LQVSHFWLRQV���>�@�>��@�

)XUWKHU��FRQWULEXWLRQV�RI�,����FDQ�FRPH�IURP�+RUL]RQWDO�DQG�
9HUWLFDO� 6\VWHP� ,QWHJUDWLRQ� �+96,��� ZKHUH� ,QIRUPDWLRQ�
7HFKQRORJ\�2SHUDWLRQDO� 7HFKQRORJ\� �,7�27�� LQIUDVWUXFWXUH�
ZLOO� KDYH� D� PXFK� VWURQJHU� LQWHJUDWLRQ� DPRQJ� LQWHUQDO�
GHSDUWPHQWV�DQG�EH\RQG�WKH�FRPSDQ\�ERXQGDULHV��VXSSOLHUV��
FOLHQWV��WKLUG�SDUWLHV�HWF���� �7KLV�LV�VSHFLILFDOO\�EHQHILFLDO�IRU�
WKH�DHURQDXWLFDO� VHFWRU��VLQFH� LWV�VXSSO\�FKDLQ� LV�EDVHG�RQ�D�
FRPSOH[� QHWZRUN� �ZLWK� D� ODUJH� QXPEHU� RI� DFWRUV�� VSHFLILF�
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WHFKQRORJLHV�SURYLGHUV��WUDIILF�RI�XOWUD�FRQILGHQWLDO�GDWD�HWF����
>�@ >��@

6R�WKDW�WKH�+96,�LV�HQDEOHG��&ORXG�VROXWLRQV��WKDW�DUH�DOUHDG\�
SUHVHQW�LQ�VHYHUDO�HQWHUSULVHV��ZLOO�EH�VLJQLILFDQWO\�LPSURYHG�
WR� DOORZ� D� JUHDWHU� GDWD� WUDIILF� �LQVLGH� DQG� RXWVLGH� WKH�
FRPSDQ\��� ZLWK� D� PLQLPDO� UHDFWLRQ� WLPH� DQG� UHOLDEOH�
WUDQVPLVVLRQ��>��@�

'XH� WR� LWV� ORZ� YROXPH� RI� SURGXFWLRQ� DQG� KLJK� QXPEHU� RI�
GLIIHUHQW� WDVNV�� WKH�DLUFUDIW� LQGXVWU\�KDV�EHHQ� OLPLWHG� LQ� WKH�
DSSOLFDWLRQ� RI� FRQYHQWLRQDO� DXWRPDWLRQ�� :LWK� VXEVWDQWLDO�
HQKDQFHPHQWV�LQ�WHUPV�RI�VDIHW\��LQWHUDFWLRQ�DQG�DXWRQRP\��
$GYDQFHG� 5RERWLFV� LQWHQGV� WR� HQDEOH� D� FROODERUDWLYH�
HQYLURQPHQW� ZKHUH� KXPDQV� DQG� URERWV� FDQ� ZRUN� WRJHWKHU��
VKDULQJ�WDVNV�LQ�DQ�RSHQ�DQG�IHQFHOHVV�VKRS�IORRU��7KLV�QHZ�
DGYHQW�DOORZV�SURFHVVHV�GR�EH�PRUH�IOH[LEOH�DQG�RSWLPLVHG��
E\�GHOHJDWLQJ�SRWHQWLDOO\�ULVN\��UHSHWLWLYH��RI�GLIILFXOW�DFFHVV��
QRW�HUJRQRPLF�RU�SUHFLVH�DFWLYLWLHV�WR�URERWV��DOORZLQJ�KXPDQ�
RSHUDWRUV� WR�ZRUN�RQ� WKRVH�ZLWK�KLJKO\�DGGHG�YDOXH�RU� WKDW�
ZRXOG�EH�WRR�FRPSOH[�H[SHQVLYH�WR�EH�DXWRPDWHG��>��@�>��@�

&RQVLGHULQJ� ��'� VLPXODWLRQV�� WKH� GHVLJQ� RI� PDWHULDOV��
SURGXFWV�DQG�SURFHVVHV�DUH�DOUHDG\�D�FRPPRQ�UHDOLW\�LQ�WKH�
DHURQDXWLFDO�FRPSDQLHV��+RZHYHU��QHZ�WHFKQRORJLHV��FDOOHG�
'LJLWDO�7ZLQV��ZLOO� EH� DEOH� WR� VLPXODWH� SODQW� RSHUDWLRQV� LQ�
UHDO�WLPH��PRQLWRULQJ�PDFKLQHV��SURGXFWV�DQG�HYHQ�KXPDQV��
7KLV� ZLOO� DOORZ� PRUH� SUHFLVH� DQDO\VLV�� WHVWV� RI� SRVVLEOH�
VFHQDULRV�DQG�SURFHVVHV�RSWLPLVDWLRQ�LQ�GLJLWDO�ZRUOG�EHIRUH�
SK\VLFDO� LPSOHPHQWDWLRQ� �UHGXFLQJ� PLVWDNHV�� LGHQWLI\LQJ�
ULVNV��GULYLQJ�GRZQ�PDFKLQH�VHWXS�WLPHV�DQG�UHGXFLQJ�FRVWV���
>��@ >��@

:LWK�WKH�LPSODQWDWLRQ�RI�VHQVRUV�±�LQ�PDQXIDFWXULQJ�V\VWHPV��
HQWHUSULVH��DQG�FXVWRPHU�PDQDJHPHQW� V\VWHPV�±�� WKHUH�ZLOO�
EH� DQ� XQDYRLGDEOH� GDWD� H[SORVLRQ� JHQHUDWHG� IURP� PDQ\�
GLIIHUHQW� VRXUFHV�� ,Q� WKLV� FRQWH[W�� %LJ� 'DWD� $QDO\WLFV�
VROXWLRQV�ZLOO�HQDEOH�DLUFUDIW�FRPSDQLHV�WR�SURSHUO\�WUHDW�DQG�
XVH�GDWD�WR�KDYH�SUHFLVH�LQIRUPDWLRQ�DERXW�NH\�DVSHFWV��UHODWH�
GLIIHUHQW�YDULDEOHV��LGHQWLI\�SDWWHUQV�DQG�SUHGLFW�OLNHO\�IXWXUH�
VFHQDULRV��7KLV�QHZ�DFTXLVLWLRQ�ZLOO�VXSSRUW�WLPHO\�GHFLVLRQ�
PDNLQJ��HQDEOH�D�VHOI�OHDUQLQJ�DQG�DXWRQRPRXV�YDOXH�FKDLQ��
JXDUDQWHH� V\QHUJ\� DORQJ� WKH� VXSSO\� FKDLQ�� DOORZ� SURDFWLYH�
DFWLRQ��LQFUHDVH�SURGXFWLYLW\�DQG�DYRLG�SURFHVV�LQWHUUXSWLRQV��
>�@ >��@�>��@

%HFDXVH� RI� WKH� LQFUHDVHG� FRQQHFWLYLW\� DQG� XVH� RI� VWDQGDUG�
FRPPXQLFDWLRQV�SURWRFROV��EURXJKW�E\�WKH�GLJLWDO�UHYROXWLRQ��
WKH�DSSOLFDWLRQ�RI�DGYDQFHG�&\EHUVHFXULW\�ZLOO�EH�PDQGDWRU\�
LQ� WKH� DHURQDXWLFDO� FRQWH[W�� (QWHUSULVHV� ZLOO� KDYH� WR� SODFH�
WHFKQRORJLHV� WR� HQVXUH� GDWD� VHFXULW\�� VRSKLVWLFDWHG� DFFHVV�
PDQDJHPHQW� �RI� PDFKLQHV� DQG� KXPDQV��� UHOLDEOH�
FRPPXQLFDWLRQ� DQG� SURWHFWLRQ� RI� WKH� ,7�27� LQIUDVWUXFWXUH��
>��@�

$QRWKHU� WHFKQRORJ\� WKDW� LV� DOUHDG\� D� UHDOLW\� LQ� WKH�
DHURQDXWLFDO�HQYLURQPHQW�LV�WKH�DGGLWLYH�PDQXIDFWXULQJ��VXFK�
DV���'�3ULQWLQJ���'3���,W�KDV�EHHQ�XVHG�LQ�WKH�IDEULFDWLRQ�RI�
SURWRW\SHV�� WRROLQJ�DQG�HYHQ�SDUWV� WR�FRPSRVH� WKH�DLUSODQH��
&RPSDQLHV�DUH�QRZ�LQYHVWLQJ�LQ�5HVHDUFK�	�'HYHORSPHQW�WR�
DVVXUH� UHOLDELOLW\�RQ��'3�SURGXFWV�� VR� WKDW� WKH\�FDQ�EHQHILW�
IURP�WKH�SURGXFWLRQ�RI�FRPSOH[�VKDSHV�SDUWV��LQ�D�VKRUW�WLPH��
ZLWK� GLIIHUHQW� W\SHV� RI� PDWHULDOV� �VRPHWLPHV� FRPELQLQJ�

WKHP���UHGXFLQJ�WKH�SDUW�ZHLJKW�DQG�ZDVWH�RI�UDZ�PDWHULDO��>�@�
>��@ >��@

)LQDOO\�� D� SRSXODU� VROXWLRQ� WKDW� LV� DOUHDG\� EHLQJ� DSSOLHG� WR�
LQGXVWULDO� DSSOLFDWLRQV� �DQG� KDV� EHHQ� LPSURYHG� LQ� WHUPV� RI�
SUHFLVLRQ��UHOLDELOLW\�DQG�VFDQQLQJ��LV�WKH�$XJPHQWHG�5HDOLW\��
7KLV� YHUVDWLOH� WRRO� PD\� KHOS� DLUFUDIW� DVVHPEO\� OLQHV� LQ��
SURYLGLQJ�ZRUN�LQVWUXFWLRQV�LQ�PRELOH�GHYLFHV��DV�SUHYLRXVO\�
PHQWLRQHG��� LQGLFDWLQJ� SDUWV� LQ� D� ZDUHKRXVH�� SURYLGH� UHDO�
WLPH� LQIRUPDWLRQ� WR� VXSSRUW� GHFLVLRQ�PDNLQJ� DQG� WUDLQ�
HPSOR\HHV��>�@�>��@�>��@�

)URP� WKH� GHVFULSWLRQ� DERYH�� LW� PLJKW� EH� WHPSWLQJ� IRU� WKH�
DLUFUDIW�FRPSDQLHV�WR�DSSO\�VRPH�RI�WKRVH�VROXWLRQV�WR�WKHLU�
RUJDQLVDWLRQV��+RZHYHU��SXVKLQJ�QHZ�WHFKQRORJLHV�GRHV�QRW�
QHFHVVDULO\�EULQJ�UHVXOWV�DQG�FDQ�HYHQ�EH�ULVN\��LQ�WHUPV�RI�
ILQDQFLDO�ORVVHV��XQGHU�H[SORLWDWLRQV�RI�VROXWLRQV��GDPDJHV�WR�
,7�27� LQIUDVWUXFWXUH�� FRQIOLFWV� RI� SUHYLRXV� DQG�QHZ� ,7�27��
GLIILFXOW\�LQ�VWDII�DGDSWDWLRQ�HWF����>��@�&RQVLGHULQJ�WKDW��LW�LV�
HVVHQWLDO� WKDW�FRPSDQLHV�KDYH�D�FOHDU�YLVLRQ�RI�KRZ�,���� LV�
SURMHFWHG�WR�LWV�VSHFLILF�FRQWH[W��XQGHUVWDQG�LWV�DFWXDO�UHDOLW\��
DOLJQ� ,���� GHSOR\PHQW� JRDOV� ZLWK� WKH� FRUSRUDWH� VWUDWHJ\��
LGHQWLI\� WKH� VROXWLRQV� WKDW�EHVW� ILW� WKHLU�QHHGV��SODQ� UHDOLVWLF�
SURMHFWV� DQG� PDQDJH� LWV� SURJUHVV� WR� DFKLHYH� WKH� GHVLUHG�
UHVXOWV��:LWK�WKLV�PLVVLRQ��WKH�SUHVHQW�ZRUN�LQWHQGV�WR�SURSRVH�
D�FRPSOHWH�PHWKRG�WR�JXLGH�FRPSDQLHV�LQ�WKLV�HQGHDYRU��

� $QDO\VLV�RI�WKH�OLWHUDWXUH�0,,����
,QLWLDOO\��LQ�RUGHU�WR�LGHQWLI\�RSSRUWXQLWLHV�LQ�WKH�HODERUDWLRQ�
RI�D�QHZ�PHWKRG��DQ�H[SORUDWRU\�UHVHDUFK�RQ�0,,����SURSRVHG�
E\�RWKHU�DXWKRUV�ZDV�VWUXFWXUHG��

7KHUH� ZHUH� VHDUFKHG� SXEOLFDWLRQV� LQ� WKH� GDWDEDVHV�� 6FLHOR��
,(((� ;SORUH�� &RQIHUHQFH� RQ� 0DQXIDFWXULQJ� 6\VWHPV��
,QWHUQHW� RI� 7KLQJV�:RUOG� )RUXP��$%(352��3RUWDO� &DSHV��
6LPSyVLR� GH� (QJ�� GH� 3URGXomR� DQG� *RRJOH� 6FKRODU�� 7KH�
SHULRG� FRQVLGHUHG� ZDV� IURP� ����� WR� ��������� 7KH� XVHG�
NH\ZRUG�ZHUH��LQ�(QJOLVK�DQG�3RUWXJXHVH���0HWKRG��0RGHO��
*XLGHOLQH��5RDGPDS��'HSOR\PHQW��0DWXULW\�0RGHO�DQG�6WHSV�
FRPELQHG� ZLWK� ,QGXVWU\� �����$GYDQFHG�0DQXIDFWXULQJ� DQG�
'LJLWDO�0DQXIDFWXULQJ��$V� D� UHVXOW�� QLQH� SXEOLFDWLRQV�ZHUH�
IRXQG��RUGHUHG�E\�GDWH�DQG�DOSKDEHWLFDOO\���&DEUDO�HW�DO��>��@��
&RUGHLUR�HW�DO��>��@��3HVVO�HW�DO��>�@��6FKXK�HW�DO���$&$7(&+��
>�@��(URO�HW�DO��>��@��*DQ]DUDLQ�H�(UUDVWL�>��@��*HLVVEDXHU�HW�
DO���3Z&��>��@��%HFKWROG�HW�DO���&DSJHPLQL��>��@��5RFNZHOO�
$XWRPDWLRQ�>�@��

6XEVHTXHQWO\�� WKHVH� PHWKRGV� � ZHUH� VWXGLHG�� DQDO\VHG�
FRPSDUDWLYHO\� DQG� HYDOXDWHG� EDVHG� RQ� WKH� JRRG� SUDFWLFHV�
LGHQWLILHG�LQ�WKLV�ZRUN��XQGHUVWRRG�DV�WKRVH�QRW�FRPPRQ�WR�
DOO� PHWKRGV�� EXW� WKDW� PDNH� WKH� GHSOR\PHQW� SURFHVV� PRUH�
JURXQGHG�LQ�GDWD��OHVV�VXEMHFWLYH�DQG�PRUH�FXVWRPLVHG�WR�WKH�
UHDOLW\�RI�HDFK�FRPSDQ\���

6WLOO�ZLWKLQ�WKRVH�JRRG�SUDFWLFHV��WKHUH�ZHUH�KLJKOLJKWHG�VRPH�
EHVW� SUDFWLFHV� WKDW� SUHVHQWHG� SURPLQHQW� SRLQWV� ZLWKLQ� WKH�
DQDO\VHG� FULWHULD��*RRG� DQG� EHVW� SUDFWLFHV� DUH� GHVFULEHG� DV�
IROORZV��

Projection of Vision 4.0�� WKLV�FULWHULRQ�LQWHQGHG�WR�YHULI\�LI�
WKH�PHWKRGV�SUHVHQWHG�D�SKDVH�WR�FUHDWH�D�9LVLRQ�����LQ�RUGHU�
WR� HQVXUH� WKH� OHYHOLQJ� RI� NQRZOHGJH� �DPRQJ� DOO� WKRVH�
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LQYROYHG�LQ�WKH�LPSOHPHQWDWLRQ�SURFHVV��DERXW�WKH�FRQFHSW�RI�
,�����3HVVO�HW�DO��>�@�GHILQH�D�GHWDLOHG�VWHS�IRU�XQGHUVWDQGLQJ�
WKH� FRQFHSWV� RI� ,�����ZKLOH� (URO� HW� DO�� >��@��*DQ]DUDLQ� DQG�
(UUDVWL� >��@� DQG�%HFKWROG� HW� DO�� >��@� JR� D� VWHS� IXUWKHU� DQG�
HPSKDVLVH� WKH� QHHG� WR� EULQJ� WKLV� YLVLRQ� LQWR� WKH� VSHFLILF�
FRQWH[W�RI� WKH�RUJDQLVDWLRQ��&XVWRPLVHG�9LVLRQ��±�DOWKRXJK�
WKH\�GR�QRW�V\VWHPDWLVH�D�SURFHGXUH�IRU�WKDW��

Self-assessment:� WKH� VHOI�DVVHVVPHQW� LV� DQ� LPSRUWDQW� VWHS�
ZKHUH�WKH�RUJDQLVDWLRQ�LGHQWLILHV�LWV�FXUUHQW�PDWXULW\�SRVLWLRQ�
DQG� VWDEOLVKHV� D� UHDOLVWLF� EDVLV� IRU� LWV� GHFLVLRQ�PDNLQJ�
SURFHVV��$OWKRXJK�WKLV�VWHS�LV�SUHVHQW�LQ�DOPRVW�DOO�PHWKRGV��
6FKXK�HW�DO��>�@�DQG�3HVVO�HW�DO��>�@�VWDQG�RXW�IRU�HVWDEOLVKLQJ�
D� ORJLFDO� SURFHGXUH�� ZKHUH� WKH� FXUUHQW� VWDWXV� LV� FDOFXODWHG�
IURP�D�PXOWLSOH�FKRLFH�TXHVWLRQQDLUH��

Strategy definition:� D� SKDVH� WR� GHILQH� WKH� VWUDWHJ\� RI� WKH�
LPSOHPHQWDWLRQ� SURMHFW�� HQVXULQJ� WKDW� WKH� SURMHFW� JRDO� LV�
DOLJQHG� ZLWK� WKH� REMHFWLYHV� RI� WKH� FRPSDQ\�� $QRWKHU�
HPSKDVLV�LV�JLYHQ�WR�6FKXK�HW�DO��>�@�DQG�3HVVO�HW�DO��>�@��VLQFH�
WKRVH�DXWKRUV�SUHVHQW�D�SURFHGXUH��EDVHG�RQ�WKH�FDOFXODWLRQ�RI�
FXUUHQW� PDWXULW\� VWDJH�� ZKHUH� WKH� JRDOV� DUH� VHW� DQG�
UHSUHVHQWHG� E\� QXPHULFDO� OHYHOV� WR� EH� UHDFKHG� ZLWK� WKH�
HYROXWLRQ�RI�WKH�FXUUHQW�OHYHOV��

Definition of 4.0 solutions:� WKHUH� LV� D� QHHG� IRU� D� VWHS� WKDW�
V\VWHPDWLVHV� WKH� VHOHFWLRQ� RI� ���� VROXWLRQV� WR� DFKLHYH� WKH�
GHILQHG� JRDOV�� *DQ]DUDLQ� DQG� (UUDVWL� >��@� ZHUH� WKH� RQO\�
DXWKRUV�WR�PHQWLRQ�WKLV�VWHS��KRZHYHU��QRQH�RI�WKH�PHWKRGV�
KDV� GHWDLOHG� WKLV� VWHS�� ZKLFK� LV� ZK\� QR� EHVW� SUDFWLFH� ZDV�
LGHQWLILHG��

Evaluation of results:� WR� FROOHFW� DQG� HYDOXDWH� WKH� DFKLHYHG�
UHVXOWV�� LQ� RUGHU� WR� HYLGHQFH� JDLQV� DQG� �� RU� ORVVHV� RI� WKH�
SURMHFW��6FKXK�HW�DO��>�@�HPSKDVLVH�LQ�WKHLU�ZRUN�WKH�QHHG�IRU�
WKH�DSSOLFDWLRQ�RI�TXDQWLWDWLYH� LQGLFDWRUV� IRU� WKH�PRQLWRULQJ�
DQG� HYDOXDWLRQ� RI� WKH� UHVXOWV� REWDLQHG� ZLWK� WKH�
LPSOHPHQWDWLRQ�RI�,�����

Gradual deployment:� WKLV� DVSHFW� YHULILHV� LI� WKH� PHWKRG�
DOORZV�WKH�JUDGXDO�LPSOHPHQWDWLRQ�RI�,QGXVWU\������$OWKRXJK�
PRVW�PHWKRGV�DOORZ�WKLV�W\SH�RI�LPSOHPHQWDWLRQ��WKH�PHWKRG�
RI�%HFKWROG�HW�DO��>��@�VWDQGV�RXW�IRU�KDYLQJ�D�ORJLFDO�DQG�FOHDU�
F\FOLFDO� VWUXFWXUH�� ZKLFK� YLVXDOO\� KLJKOLJKW� WKH� QHHG� IRU�
FRQWLQXRXV�DQG�LQFUHPHQWDO�,����GHSOR\PHQW��

Real application:�WR�FKHFN�LI�WKH�PHWKRGV�KDYH�DOUHDG\�EHHQ�
DSSOLHG� LQ� D� UHDO� HQYLURQPHQW�� LQ� RUGHU� WR� YDOLGDWH� LW�� )HZ�
DXWKRUV�SUHVHQWHG�WKLV�GLIIHUHQWLDO�DQG�VSHFLDOO\�6FKXK�HW�DO��
>�@ DQG�3HVVO�HW�DO��>�@�KDYH�HYLGHQFHG�WKH�DSSOLFDELOLW\�RI�WKH
PHWKRG� ZLWK� H[DPSOHV� IURP� +DUWLQJ� $*� 	� &R�� DQG� DQ
XQLGHQWLILHG�$XVWULDQ�FRPSDQ\��UHVSHFWLYHO\�

Levels of maturity:�WR�YHULI\�LI�WKH�DXWKRUV�SURSRVH�D�PDWXULW\�
VFDOH��LQ�RUGHU�WR�DOORZ�WKH�GLDJQRVLV�RI�WKH�FXUUHQW�VLWXDWLRQ�
DQG� WKH� GHILQLWLRQ� RI� WKH� JRDO�� DQG� KRZ� PDQ\� OHYHOV� RI�
JUDGDWLRQ�LW�SUHVHQWV��,Q�WKLV�UHJDUG��6FKXK�HW�DO��>�@�SUHVHQWHG�
WKH�PRVW�FRPSOHWH�VFDOH����GHJUHHV���WKH�RQO\�RQH�FRQWDLQLQJ�
WKH�SUHGHFHVVRU�VWDJHV�RI�,QGXVWU\������FRPSXWHULVDWLRQ�DQG�
FRQQHFWLYLW\���

Origin:� WR� YHULI\� LI� WKH� PHWKRGV� ZHUH� RULJLQDWHG� IURP� DQ�
$FDGHPLF� �$��� &RUSRUDWH� �&�� RU� ERWK� VRXUFHV�� :KLOH� DQ�
DFDGHPLF� VRXUFH� LV� GLVWLQJXLVKHG� IRU� WKH� VFLHQWLILF�

EDFNJURXQG�� WKH� VHFRQG� RQH� YDOXHV� D� PRUH� SUDFWLFDO� DQG�
DSSOLFDEOH�DSSURDFK�WR�WKH�LQGXVWULDO�FRQWH[W��6FKXK�HW�DO��>�@�
DQG�&DEUDO�HW�DO��>��@�SUHVHQWHG�WKH�EHVW�SUDFWLFHV�IRU�KDYLQJ�
WKHLU�0,,����HODERUDWHG� IURP� WKH�FROODERUDWLRQ�RI�DFDGHPLF�
DQG�FRUSRUDWH�VRXUFHV��

,Q� WKLV� VHQVH�� ILJ�� �� VXPPDULVHV� WKH� FRPSDUDWLYH� DQDO\VLV��
LQGLFDWLQJ�WKH�ZRUNV�WKDW�PHHW�WKH�JRRG�SUDFWLFHV�DQG�WKRVH�
ZLWK�WKH�EHVW�SUDFWLFHV��KLJKOLJKWHG�LQ�EOXH���

)LJXUH����&RPSDUDWLYH�DQDO\VLV�RI�WKH�0,,����RI�WKH�
OLWHUDWXUH�

7KURXJK� WKLV� DQDO\VLV�� LW� ZDV� FRQFOXGHG� WKDW� QRQH� RI� WKH�
PHWKRGV�PHHW�DOO�WKH�LGHQWLILHG�EHVW�SUDFWLFHV��HYLGHQFLQJ�DQ�
RSSRUWXQLW\� WR�FUHDWH�D�PRUH�FRPSOHWH�PHWKRG�� ,Q�DGGLWLRQ��
WKH�FRPELQDWLRQ�RI�WKHVH�EHVW�SUDFWLFHV�DOORZHG�WKH�FUHDWLRQ�
RI� DQ� LGHDO� PRGHO� WKDW� ZRXOG� VHUYH� DV� D� UHIHUHQFH� IRU� WKH�
SURSRVDO� RI� WKLV� ZRUN�� ZKLFK� LV� SUHVHQWHG� LQ� WKH� IROORZLQJ�
VHFWLRQ��

� 3URSRVDO�RI�D�0,,����DQG�UHSUHVHQWDWLRQ�LQ�
WKH�$LUFUDIW�)LQDO�$VVHPEO\�

%DVHG�RQ�WKH�SUHYLRXV�DQDO\VLV�DQG�WKH�LQIRUPDWLRQ�FROOHFWHG�
IURP� WKH� OLWHUDWXUH�� WKH� ��VWHS� PHWKRG� ZDV� SURSRVHG� DQG�
UHSUHVHQWHG�DV�LQ�ILJ�����

$V�VKRZQ��WKH�PHWKRG�ZDV�VWUDWHJLFDOO\�EXLOW�RYHU�WKH�3'&$�
VWUXFWXUH��GXH�WR�WKH�WKUHH�PRWLYDWLRQV������LW�LV�ZLGHO\�NQRZQ�
LQ�WKH�PDUNHW��JHQHUDWLQJ�JUHDWHU�UHFHSWLYLW\�DPRQJ�XVHUV������
LW�VXPPDULVHV�WKH�EDVLF�FRQFHSWV�RI�PDQDJHPHQW��IDFLOLWDWLQJ�
WKH�XQGHUVWDQGLQJ�RI�WKH�VHTXHQWLDO�ORJLF�RI�WKH�PHWKRG��DQG�
��� LW�KDV�D�F\FOLFDO�UHSUHVHQWDWLRQ��LQGXFLQJ�WKH�FXOWXUH�WKDW
WKH� LPSOHPHQWDWLRQ� RI� ,QGXVWU\� ���� VKRXOG� RFFXU
SURJUHVVLYHO\� VLQFH�� DV� REVHUYHG� E\� 6FKXK� HW� DO�� >�@� DQG
&KXNZXHNZH�HW�DO��>�@��D�V\VWHPLF�DQG�UREXVW�WUDQVLWLRQ�PXVW
EH� PDGH� LQ� D� JUDGXDO� ZD\�� UHVSHFWLQJ� WKH� RUJDQLVDWLRQDO
VWUXFWXUH�
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�
)LJXUH����3URSRVHG�0,,����

,Q�WKLV�ZD\��HDFK�RI�WKH�VWDJHV�LV�GHVFULEHG�LQ�WKH�IROORZLQJ�
WRSLFV�DQG�WKHQ�H[HPSOLILHG�E\�D�UHSUHVHQWDWLRQ�SHUIRUPHG�LQ�
WKH� $LUFUDIW� )LQDO� $VVHPEO\� VFHQDULR�� ,W� LV� LPSRUWDQW� WR�
HPSKDVLVH� WKDW� WKLV� UHSUHVHQWDWLRQ� ZDV� PDGH� EDVHG� RQ� WKH�
OLWHUDWXUH� VWXG\� DQG� WKURXJK� LQWHUYLHZV� FRQGXFWHG� ZLWK� ���
SURIHVVLRQDOV�IURP�WKLV�DUHD��,Q�DGGLWLRQ��WKH�GDWD�XVHG�LV�IURP�
D� ILFWLRQDO� H[DPSOH�� ZLWKRXW� UHIHUULQJ� WR� DQ\� VSHFLILF�
FRPSDQ\��GXH�WR�FRQILGHQWLDOLW\�LVVXHV��

��� 9LVLRQ�����

&RQVLGHUHG� WKH� PRVW� LPSRUWDQW� VWHS� RI� WKH� PHWKRG�� LW�
UHSUHVHQWV� WKH� IRUPDOLVDWLRQ� RI� WKH� ,QGXVWU\� ���� FRQFHSW��
VSHFLILFDOO\� WUDQVODWHG�WR�WKH�FRQWH[W�ZKHUH� WKH�PHWKRG�ZLOO�
EH� GHSOR\HG� �� ZKLFK� LV� DFKLHYHG� WKURXJK� D� FXVWRPLVHG�
PDWXULW\�VFDOH��

7KH� ,���� PDWXULW\� VFDOH� FDQ� EH� XQGHUVWRRG� DV� D� UHIHUHQFH�
PHWULF�WKDW�JXLGHV�WKH�FRPSDQ\�LQ�LWV�FODVVLILFDWLRQ�UHJDUGLQJ�
WKH�GLIIHUHQW�OHYHOV�RI�GHHSHQLQJ�LQ�WKLV�XQLYHUVH��>�@�

)RU� WKH� FRQVWUXFWLRQ� RI� WKH� FXVWRPLVHG� PDWXULW\� VFDOH�� WKH�
SUHVHQW� ZRUN� GHYHORSHG� DQ� LQQRYDWLYH� SURFHGXUH� EDVHG� RQ�
WKUHH� GLPHQVLRQV�� ,QWHUQDO�� 6WUXFWXUDO� DQG�&RQFHSWXDO� ���� ��
DFFRUGLQJ�WR�ILJ�����7KH\�DUH�H[SODLQHG�DQG�H[HPSOLILHG�LQ�WKH�
$LUFUDIW�)LQDO�$VVHPEO\�FRQWH[W��DV�LW�IROORZV��

�
)LJXUH����'LPHQVLRQV�XVHG�LQ�WKH�FRQVWUXFWLRQ�RI�WKH�

&XVWRPLVHG�0DWXULW\�6FDOH��

The Internal Dimension�UHIHUV�WR�WKH�QDWXUH�RI�DFWLYLWLHV�WKDW�
DUH�SUHVHQW� LQ� WKH�FRPSDQ\�DUHDV�DQG� LV� UHVSRQVLEOH� IRU� WKH�
FKDUDFWHULVDWLRQ�RI�WKH�PDWXULW\�VFDOH�WR�WKH�VSHFLILF�FRQWH[W�
RI�WKH�FRPSDQ\��

7KH�QDWXUH�RI�DFWLYLWLHV�OLVW�LV�REWDLQHG�IURP�WKH�PDFUR�SURFHVV�
PDSSLQJ��H[HPSOLILHG�LQ�IRXU�VWHSV�LQ�ILJ�����IRU�WKH�$LUFUDIW�
)LQDO�$VVHPEO\�FRQWH[W��

�
)LJXUH����3URFHGXUH�IRU�WKH�LGHQWLILFDWLRQ�RI�WKH�$FWLYLW\�

1DWXUH�/LVW��,QWHUQDO�'LPHQVLRQ��

���� 0DFUR� SURFHVVHV� DUH� PDSSHG� ±� LQ� ILJ�� ��� QLQH� PDFUR�
SURFHVVHV�ZHUH�PDSSHG�LQ�WKH�$LUFUDIW�)LQDO�$VVHPEO\��

���� 0DFUR� DFWLYLWLHV� IURP� HDFK� PDFUR� SURFHVV� PXVW� EH�
LGHQWLILHG�±�LQ�ILJ�����WKH��3LSHV�DQG�KRVHV�LQVWDOODWLRQ��PDFUR�
SURFHVV�ZDV�H[SORUHG�DV�DQ�H[DPSOH��

����0DFUR�DFWLYLWLHV�ZLWK�VLPLODU�FKDUDFWHULVWLFV�DUH�JURXSHG�
±�IRUPLQJ��1DWXUH�RI�$FWLYLW\��FOXVWHUV��

���� $OO� WKH� GLIIHUHQW� ³1DWXUHV� RI� $FWLYLWLHV´� FOXVWHUV� DUH�
LGHQWLILHG� DQG� OLVWHG� ±� IRU� WKH� $LUFUDIW� )LQDO� $VVHPEO\�
FRQWH[W�� WKH� VL[� FOXVWHUV� LQGLFDWHG� LQ� EOXH� ZHUH� LGHQWLILHG��
7KHVH�FOXVWHUV�UHSUHVHQW�WKH�LQWHUQDO�GLPHQVLRQ�DQG�VKDOO�EH�
SURMHFWHG�RQ�WKH�FXVWRPLVHG�PDWXULW\�VFDOH��

1RWH�� WKH� IXOO� PDFUR� SURFHVV� PDSSLQJ� DQG� WKH� ,QWHUQDO�
'LPHQVLRQ�GHILQLWLRQ�IRU�D�JHQHUDO�$LUFUDIW�)LQDO�$VVHPEO\�
DUHD�LV�SUHVHQWHG�LQ�WKH�$WWDFKPHQW����

The Structural Dimension�FRUUHVSRQGV�WR�WKH�VWUXFWXUH�RI�WKH�
PDWXULW\� VFDOH� LWVHOI� �QXPEHU� RI� OHYHOV�� QRPHQFODWXUHV� DQG�
PDLQ�FKDUDFWHULVWLFV�RI�HDFK�OHYHO���
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,W� FRQVLVWV� RI� D� JHQHULF�PDWXULW\� VFDOH� DQG� FDQ� EH� REWDLQHG�
IURP�WKH�OLWHUDWXUH��GHYHORSHG�E\�RWKHU�DXWKRUV��RU�FRQFHLYHG�
E\�VSHFLDOLVWV�RI�WKH�FRPSDQ\��DEOH�WR�EXLOG�RQH���

,W� LV� VXJJHVWHG� LQ� WKLV� ZRUN� WKH� XVH� RI� WKH� VWUXFWXUH� RI� WKH�
$&$7(&+�PDWXULW\� VFDOH� >�@�±� ILJ�����VLQFH� LW� VXPPDULVHV�
FRQFHSWV�RI�,����WKDW�DUH�IUHTXHQWO\�FLWHG�LQ�WKH�OLWHUDWXUH��KDV�
D�ORJLFDO�WUDQVLWLRQ�EHWZHHQ�OHYHOV�DQG�LV�WKH�PRVW�FRPSOHWH�
DPRQJVW�WKH�DXWKRUV�VWXGLHG�LQ�WKLV�ZRUN����PDWXULW\�VWDJHV���

�
)LJXUH����$&$7(&+�PDWXULW\�VFDOH�>�@�

,Q� WKLV� VFDOH�� WKH� DXWKRUV� FODVVLI\� WKH� ILUVW� WZR� OHYHOV�
�'LJLWDOLVDWLRQ��DV�D�SUHUHTXLVLWH�IRU�HQWU\�LQWR�,QGXVWU\������
7KXV�� OHYHO� ����&RPSXWHULVDWLRQ� UHSUHVHQWV� WKH� VWDJH�ZKHUH�
WKH� FRPSDQ\� VWDUWV� WR� XVH� DXWRPDWHG� DQG� GLVFRQQHFWHG�
HTXLSPHQW��$W�OHYHO�����&RQQHFWLYLW\��DXWRPDWHG�HTXLSPHQW�LV�
FRQQHFWHG�� ZLWK� DXWRPDWLF� GDWD� DQG� LQIRUPDWLRQ� WUDIILF�� ,Q�
OHYHO� ���� 9LVLELOLW\�� LQ� DGGLWLRQ� WR� SUHYLRXV� OHYHOV�� WKH�
FRPSDQ\� KDV� PRQLWRULQJ� VHQVRUV� WKURXJKRXW� WKH� SURFHVV��
FDSDEOH�RI�SURYLGLQJ�UHDO�WLPH�GDWD�RQ�SURGXFWLRQ�VWDWXV��,Q�
OHYHO�����7UDQVSDUHQF\��WKH�RUJDQLVDWLRQ�DFTXLUHV�LQWHOOLJHQW�
PDQXIDFWXULQJ� V\VWHPV�� DEOH� WR� UHODWH� GLIIHUHQW� GDWD� DQG�
LGHQWLI\� WKH�SUREDEOH�FDXVHV� IRU�GLIIHUHQW� EHKDYLRXUV�RI� WKH�
SURFHVV��,Q�OHYHO�����3UHGLFWLYH�&DSDFLW\��,7�V\VWHPV�DUH�DEOH��
EDVHG�RQ�FXUUHQW�DQG�KLVWRULFDO�GDWD�� WR�SUHGLFW�OLNHO\�IXWXUH�
VFHQDULRV�� DVVLVWLQJ� LQ� WKH� SUHYHQWLYH� GHFLVLRQ�PDNLQJ��
)LQDOO\��LQ�OHYHO�����$GDSWDELOLW\��WKH�PDQXIDFWXULQJ�V\VWHPV�
DFTXLUH� WKH� LQWHOOLJHQFH� WR� PDNH� GHFLVLRQV� DQG� DFW�
DXWRQRPRXVO\� LQ� SUHGHILQHG� VLWXDWLRQV� WR� RSWLPLVH� WKH�
SURGXFWLRQ�SURFHVV��ZLWKRXW�KXPDQ�LQWHUIHUHQFH��

)LQDOO\��Conceptual 4.0 Dimension�FRQVLVWV�RI�WKH�,QGXVWU\�
���� WHFKQRORJLHV� DQG� V\VWHPV� WKDW� DUH� DSSOLFDEOH� WR� WKH�
SURFHVVHV�RI�WKH�RUJDQLVDWLRQ��

)RU� WKLV� SXUSRVH�� WKH� FRPSDQ\� VKRXOG�ZRUN� RQ� UHVHDUFKHV��
EHQFKPDUNLQJ��FRQWDFW�ZLWK�FRPPHUFLDO�UHSUHVHQWDWLYHV�HWF��
([DPSOHV�RI� ���� WHUPV��%LJ�'DWD��$GGLWLYH�0DQXIDFWXULQJ��
&ORXG� &RPSXWLQJ�� ,QWHUQHW� RI� 7KLQJV�� $XJPHQWHG� 5HDOLW\�
HWF���0RUH�H[DPSOHV�DUH�JLYHQ�LQ�6HFWLRQ�������

:LWK�WKH�WKUHH�GLPHQVLRQV�LGHQWLILHG��WKH�QDWXUHV�RI�DFWLYLWLHV�
�,QWHUQDO� 'LPHQVLRQ�� KDYH� WR� EH� LQGLYLGXDOO\� GHVFULEHG�
DFFRUGLQJ� WR� WKH�FKDUDFWHULVWLFV� LW� VKRXOG�SUHVHQW� LQ�HDFK�RI�
WKH� GLIIHUHQW� OHYHOV� RI� PDWXULW\� �6WUXFWXUDO� 'LPHQVLRQ���
)XUWKHUPRUH�� WKH� ,���� WHUPV� �&RQFHSWXDO� ���� 'LPHQVLRQ��
VKRXOG� FRPSOHPHQW� WKH� GHVFULSWLRQV�� GHWDLOLQJ� WKH�
FKDUDFWHULVWLFV�RI�WKH�PDWXULW\�VWDJH�WR�ZKLFK�WKH\�EHORQJ��

)LJXUH� �� UHSUHVHQWV� RQH� RI� WKH� OLQHV� RI� WKH� $LUFUDIW� )LQDO�
$VVHPEO\� PDWXULW\� VFDOH� �UHODWHG� WR� WKH� 7UDQVSRUW� DQG�
3RVLWLRQLQJ�FOXVWHU���LQ�RUGHU�WR�H[HPSOLI\�LW��

1RWH��WKH�IXOO�$LUFUDIW�)LQDO�$VVHPEO\�PDWXULW\�VFDOH��FUHDWHG�
EDVHG�RQ�>�@�>�@�>�@�>��@�>��@�>��@�>��@�>��@��LV�SUHVHQWHG�LQ�
WKH�$WWDFKPHQW����

��� &XUUHQW�PDWXULW\�OHYHO�GLDJQRVLV�
%DVHG�RQ�WKH�FXVWRPLVHG�PDWXULW\�VFDOH��WKH�FRPSDQ\�VKRXOG�
FODVVLI\�HDFK�RI� LWV�PDFUR�DFWLYLWLHV� �DOUHDG\�PDSSHG� LQ� WKH�
ILUVW�VWDJH�� LQ�RQH�RI� WKH�PDWXULW\� OHYHOV� �������DFFRUGLQJ� WR�
WKH�FKDUDFWHULVWLFV�RI�WKH�FOXVWHU�WR�ZKLFK�WKH\�EHORQJ��

$W�WKH�HQG��WKH�JUDGHV�DUH�VXPPDULVHG�LQ�D�WDEOH��LQGLFDWLQJ�
WKH�QXPEHU��1R��RI�PDFUR�DFWLYLWLHV�FODVVLILHG�RQ�HDFK�OHYHO�
ZLWKLQ� HDFK� 1DWXUH� RI� $FWLYLW\� FOXVWHU�� 7KXV�� WKH� UHVXOWHG�
0DWXULW\�/HYHO��0/��RI�HDFK�FOXVWHU��FROXPQ��LV�JLYHQ�E\�WKH�
ZHLJKWHG� DYHUDJH� RI� WKH� JUDGHV� DV� LQGLFDWHG� LQ� HT�� ���� ±�
DGDSWHG�IURP�>�@�>�@��$�WKHRUHWLFDO�H[DPSOH�LV�JLYHQ�LQ�WDE�����

𝑴𝑳𝒄𝒍𝒖𝒔𝒕𝒆𝒓 =

(𝑁𝑜 𝑜𝑓 𝑚𝑎𝑐𝑟𝑜𝑎𝑐𝑡𝑖𝑣𝑖𝑡𝑖𝑒𝑠 𝑙𝑒𝑣𝑒𝑙 1ሻ × 1 +
(𝑁𝑜 𝑜𝑓 𝑚𝑎𝑐𝑟𝑜𝑎𝑐𝑡𝑖𝑣𝑖𝑡𝑖𝑒𝑠 𝑙𝑒𝑣𝑒𝑙 2ሻ × 2 +

(… ሻ +
(𝑁𝑜 𝑜𝑓 𝑚𝑎𝑐𝑟𝑜𝑎𝑐𝑡𝑖𝑣𝑖𝑡𝑖𝑒𝑠 𝑙𝑒𝑣𝑒𝑙 6ሻ × 6

𝑇𝑜𝑡𝑎𝑙 𝑁𝑜 𝑜𝑓 𝑚𝑎𝑐𝑟𝑜𝑎𝑐𝑡𝑖𝑣𝑖𝑡𝑖𝑒𝑠 �

����

�
7DEOH����&XUUHQW�0DWXULW\�/HYHO�GLDJQRVLV�WDEOH��

�
$V� VKRZQ� LQ� WDE�� ��� IURP� ILIWHHQ� PDFUR� DFWLYLWLHV� RI� WKH�
7UDQVSRUWDWLRQ�DQG�3RVLWLRQLQJ�FOXVWHU��ILYH�ZHUH�EHORZ�OHYHO�
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���WKHQ�� WKH\�ZHUH�FODVVLILHG�DW� OHYHO�����RQH�ZDV�DW� OHYHO����
HLJKW�ZHUH�FODVVLILHG�DW�OHYHO���DQG�RQH�ZDV�FODVVLILHG�DW�OHYHO�
���)URP�WKH�HT������� WKH�UHVXOWHG�FXUUHQW�0/�IRU�WKLV�FOXVWHU�
ZDV� ������ 7KLV� SURFHGXUH� ZDV� PDGH� IRU� DOO� WKH� FOXVWHUV��
UHVXOWLQJ�LQ�WKH�JOREDO�FXUUHQW�0/���������ZKLFK�LV�JLYHQ�E\�
WKH�DULWKPHWLFDO�DYHUDJH�RI�WKH�FOXVWHUV��

�
)LJXUH����0DWXULW\�OHYHOV�IRU�WKH�7UDQVSRUWDWLRQ�DQG�

3RVLWLRQLQJ�FOXVWHU�

1RWH��LQ�WKLV�H[DPSOH��LW�ZDV�FRQVLGHUHG�WKDW�DOO�FOXVWHUV�KDG�
WKH� VDPH� GHJUHH� RI� LPSRUWDQFH�� VR� D� VLPSOH� DULWKPHWLFDO�
DYHUDJH�ZDV�XVHG�IRU�WKH�JOREDO�0/��,I��LQ�DQRWKHU�FRQWH[W��D�
FRPSDQ\� FRQVLGHU� WKH� FOXVWHUV� WR� KDYH� GLIIHUHQW� GHJUHHV� RI�
LPSRUWDQFH��D�ZHLJKWHG�DULWKPHWLF�DYHUDJH�FDQ�EH�XVHG��

��� 'HILQLWLRQ�RI�WKH�WDUJHW�PDWXULW\�OHYHO�
$IWHU�FDOFXODWLQJ�LWV�FXUUHQW�0/��WKH�FRPSDQ\�LV�DEOH�WR�VHW�D�
JRDO� RI� SURJUHVV� RQ� WKH� ,QGXVWU\� ���� SDWK�� 7KLV� GHILQLWLRQ�
VKRXOG�LQYROYH�WKH�PDQDJHUV�RI�WKH�UHODWHG�DUHDV�DQG�WDNH�LQWR�
DFFRXQW��WKH�DUHD���FRPSDQ\�VWUDWHJ\��WKH�FXUUHQW�0/�DQG�WKH�
FXVWRPLVHG� PDWXULW\� VFDOH� �ZKLFK� SURYLGHV� IXWXUH� VWDWH�
SURMHFWLRQV�DV�D�EHQFKPDUN���>�@�>�@�

,Q�GHILQLQJ�LWV�JRDO��WKH�FRPSDQ\�PXVW�IRUPDOLVH�LW�E\�PHDQV�
RI� D� WDEOH� VLPLODU� WR� WKH� &XUUHQW�0DWXULW\� /HYHO� GLDJQRVLV�
WDEOH��7KXV��LQ�WKH�H[DPSOH�RI�WDE�����WKH�FRPSDQ\�FKRVH�WR�
LQFUHDVH� WKH� 0/� RI� WKH� 7UDQVSRUWDWLRQ� DQG� 3RVLWLRQLQJ�
FOXVWHU��PLJUDWLQJ�IRXU�SRVLWLRQLQJ�PDFUR�DFWLYLWLHV�IURP�OHYHO�
��WR�OHYHO����$V�D�UHVXOW��WKH�7DUJHW�0/�RI�WKLV�FOXVWHU�ZDV�VHW�
WR�������EHLQJ�HOHYDWHG�IURP�������DQG�IRU�WKH�)LQDO�$VVHPEO\�
DUHD��DV�D�ZKROH���LW�ZDV�VHW�WR�������PRYLQJ�IURP��������

7DEOH����7DUJHW�0DWXULW\�/HYHO�GHILQLWLRQ�WDEOH��

�

��� 'HILQLWLRQ�RI�����VROXWLRQV�

)URP�WKH�JRDO�GHILQLWLRQ��WKH�FRPSDQ\�PXVW�WKHQ�LGHQWLI\�WKH�
����VROXWLRQV�WKDW�ZLOO�DOORZ�LWV�DFKLHYHPHQW��

7KLV� SURFHGXUH� RFFXUV� LQ� WKUHH� VWDJHV�� ���� LQLWLDOO\�� WKH�
FRPSDQ\�FRQGXFWV�D�PDUNHW�UHVHDUFK�IRU�SRVVLEOH�VROXWLRQV��
���� WKHVH� VROXWLRQV� DUH� ILOWHUHG� WKURXJK� PDQGDWRU\�
UHTXLUHPHQWV� �ORFDO� OHJLVODWLRQ�� PDQGDWRU\� SURFHVV�
UHTXLUHPHQWV��LQWHUQDO�VWDQGDUGV�HWF��������)LQDOO\��FDQGLGDWH�
VROXWLRQV� WKDW� PHHW� WKH� PDQGDWRU\� UHTXLUHPHQWV� VKRXOG� EH�
HYDOXDWHG�WKURXJK�D�'HFLVLRQ�0DNLQJ�0HWKRG��'00���

)RU�WKH�H[DPSOH�XVHG�LQ�WKLV�ZRUN��WKH�SURJUHVV�RI�WKH�0/�RI�
WKH� SRVLWLRQLQJ� PDFUR� DFWLYLWLHV� ZDV� VLPXODWHG�� XVLQJ�
FROODERUDWLYH�URERWLFV�VROXWLRQV��HQVHPEOH�ZLWK� WKH�V\VWHPV�
UHTXLUHG� IRU� WKHLU� LQWHJUDWLRQ� ZLWK� WKH� FRPSDQ\� ,7�27�
LQIUDVWUXFWXUH�� DOORZLQJ� WKHP� WR� EH� GLJLWDOO\� YLVLEOH� DQG�
LQWHUDFW�ZLWK�RWKHU�V\VWHPV�KXPDQV�LQ�WKH�FRPSDQ\���

7KXV��DV�UHSUHVHQWHG�LQ�ILJ�����DQ�LQLWLDO�UHVHDUFK�UHVXOWHG�LQ�
���DYDLODEOH�VROXWLRQV��ZKLFK�ZHUH�ILOWHUHG�E\�UHTXLUHPHQWV�
RI�SD\ORDG��V\VWHP�ZHLJKW�DQG�VWDQGDUG�3URWRFRO��$V�D�UHVXOW��
ILYH�FDQGLGDWH�VROXWLRQV�ZHUH�VHOHFWHG�WR�EH�HYDOXDWHG�WKURXJK�
D�'HFLVLRQ�0DNLQJ�0HWKRG��'00���$OWKRXJK�WKH�SURSRVHG�
0,,���� GRHV� QRW� GHOLQHDWH� ZKLFK� RQH� VKDOO� EH� XVHG�� LW� LV�
VXJJHVWHG� WKH� XVH� RI� $+3�� GXH� WR� LWV� KLJK� YHUVDWLOLW\�� WKH�
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SRVVLELOLW\� RI� XVLQJ� TXDOLWDWLYH� �� TXDQWLWDWLYH� YDULDEOHV� DQG�
HDVH�RI�DSSOLFDWLRQ��

�
)LJXUH����3URFHGXUH�IRU�WKH�GHILQLWLRQ�RI�����VROXWLRQV�

$W�WKH�HQG�RI�WKH�GHFLVLRQ�PDNLQJ�DQDO\VLV�� WKH�FRPSDQ\�LV�
DEOH� WR� FRPSDUH� WKH� HYDOXDWLRQ� JUDGH� DQG� WKH� FRVW� RI� HDFK�
VROXWLRQ��VR�WKDW�WKH�PRVW�VXLWDEOH�RQH�V��FDQ�EH�VHOHFWHG�IRU�
LPSOHPHQWDWLRQ�� 1RWH�� WKH� VLPXODWHG� VROXWLRQV� KDG� WKHLU�
GHWDLOV�KLGGHQ�IRU�EUDQG�H[SRVXUH�UHDVRQV��

��� $FWLRQ�SODQ�

6LPLODU�WR�WKH�VDPH�QDPH�VWHS�RI�WKH�WUDGLWLRQDO�3'&$�WRRO��
LQ�WKLV�VWDJH�WKH�DFWLRQV�UHTXLUHG�IRU�WKH�LPSOHPHQWDWLRQ�RI�WKH�
VHOHFWHG�VROXWLRQ�V��DUH�LGHQWLILHG�DQG�IRUPDOLVHG��

,W� LV� LPSRUWDQW� WR� QRWLFH� WKDW� EHIRUH� WKH� VROXWLRQ�
LPSOHPHQWDWLRQ� LWVHOI�� VHYHUDO� SUHGHFHVVRU� DFWLRQV�PLJKW�EH�
UHTXLUHG� LQ� RUGHU� WR� HQDEOH� WKH� SURSHU� LQWHJUDWLRQ� ZLWK� WKH�
FRPSDQ\�,7�27�LQIUDVWUXFWXUH��

$FFRUGLQJ�WR�$QGUDGH�>��@��WKLV�VWHS�LV�WKH�SURGXFW�UHVXOWHG�
IURP� DOO� WKH� DFWLYLWLHV� FRQWDLQHG� LQ� WKH� 3� SKDVH� �3ODQ�� DQG�
PXVW�EH�GHWDLOHG�LQ�RUGHU�WR�DFKLHYH�WKH�JRDO��7KLV�GHWDLOLQJ�
FDQ�EH�GRQH�WKURXJK�WKH��:�+��:KDW��:KHQ��:KR��:KHUH��
:K\�DQG�+RZ���

1RWH��EHFDXVH�WKLV�ZRUN�GHVFULEHV�D�UHSUHVHQWDWLRQ��DQG�QRW�D�
UHDO�DSSOLFDWLRQ���WKLV�DQG�WKH�IROORZLQJ�VWHSV�GR�QRW�KDYH�D�
FRQWHQW�IRU�WKH�$LUFUDIW�)LQDO�$VVHPEO\�H[DPSOH��

��� 5HVXOWV�
$W� WKH� HQG� RI� WKH� SURMHFW� GHSOR\PHQW�� WKH� FRPSDQ\� PXVW�
FROOHFW�DQG�DQDO\VH�WKH�UHVXOWV�LQ�WHUPV�RI�WZR�DVSHFWV��

3URMHFW� ±� YHULI\� LI� WKH� GHSOR\PHQW� ZDV�ZLWKLQ� WKH� GHILQHG�
VFRSH��ILQLVKHG�RQ�WLPH�DQG�GLG�QRW�H[FHHG�WKH�EXGJHW��

*RDO�±�FRQILUP�LI�WKH�WDUJHW�PDWXULW\�OHYHO�ZDV�DFKLHYHG��

7KLV�LQIRUPDWLRQ�VKRXOG�WKHQ�EH�UHJLVWHUHG�DQG�VHUYH�DV�LQSXW�
IRU�WKH�FRQFOXVLRQ�RI�WKH�SURMHFW��LQ�WKH�ODVW�VWHS��

��� &RQFOXVLRQ�DQG�UHSRUW�

)LQDOO\�� WKH�DFKLHYHPHQW�RI�DOO� H[SHFWHG� UHVXOWV� LQ� WHUPV�RI�
SURMHFW�DQG�JRDO��LQGLFDWHV�WKH�VXFFHVV�RI�WKH�SURMHFW��,Q�WKLV�
FDVH�� WKH� FRPSDQ\� VKRXOG�� ���� GLVVHPLQDWH� WKH� UHVXOWV�
REWDLQHG������UHFRUG�WKH�OHVVRQV�OHDUQW������IRUPDOLVH�WKH�QHZ�
SURFHVV�DQG�����PRQLWRU�WKH�QHZ�SURFHVV�LQGLFDWRUV�WR�HQVXUH�
UREXVWQHVV��

7KH�QRQ�DFKLHYHPHQW�RI�DW�OHDVW�RQH�RI�WKH�H[SHFWHG�UHVXOWV�
UHSUHVHQWV�D�IDLOXUH��SDUWLDO�RU�FRPSOHWH��RI�WKH�SURMHFW��,Q�WKLV�
FDVH�� WKH� UHVSRQVLEOH� WHDP� VKRXOG�� ���� FDUU\� RXW� D� FDXVH�
DQDO\VLV������GHFLGH�RQ�FRUUHFWLRQ��WKURXJK�D�QHZ�DFWLRQ�SODQ��
RU�SURMHFW�GLVUXSWLRQ������H[HFXWH�WKH�GHFLVLRQ�DQG�����UHJLVWHU�
WKH� OHVVRQV� OHDUQW�� VR� DV�QRW� WR�PDNH� WKH� VDPH�PLVWDNHV�RQ�
IXWXUH�SURMHFWV��

)LQDOO\��WKH�FRQFOXVLRQ�LQGLFDWHV�D�QHZ�LWHUDWLRQ�RI�WKH�F\FOH��
IROORZLQJ�WKH�SKLORVRSK\�RI�FRQWLQXRXV�LPSURYHPHQW��

1RWH�� WKH� IXOO�PHWKRG�VXPPDU\�IORZFKDUW� LV�GHWDLOHG� LQ� WKH�
$WWDFKPHQW����

� (YDOXDWLRQ�RI�WKH�SURSRVHG�0,,����
7KH� SURSRVHG� PHWKRG� ZDV� HYDOXDWHG� LQ� WZR� ZD\V�� �$��
FRPSDUDWLYH�HYDOXDWLRQ�DQG��%��YDOXH�SHUFHSWLRQ�UHVHDUFK��

�$�� %\� FRPSDUDWLYH� HYDOXDWLRQ�� WKH� SURSRVHG� 0,,���� ZDV�
FRPSDUHG�ZLWK�WKH�ZRUN�RI�RWKHU�DXWKRUV�WKURXJK�WKH�QLQH�EHVW�
SUDFWLFHV�LGHQWLILHG�LQ�WKH�OLWHUDWXUH��DV�UHSUHVHQWHG�LQ�ILJ�����

�
)LJXUH����&RPSDUDWLYH�HYDOXDWLRQ�RI�WKH�SURSRVHG�0,,����

,W�ZDV�YHULILHG�WKDW�WKH�SURSRVHG�0,,����KDV���RI�WKH���EHVW�
SUDFWLFHV�DQDO\VHG��EHLQJ�WKH�PRVW�FRPSOHWH�RQH��

x ,W� KDV� D� 9LVLRQ� ���� VWDJH� ZLWK� DQ� LQQRYDWLYH�
SURFHGXUH� IRU� WKH� FRQVWUXFWLRQ� RI� D� FXVWRPLVHG�
PDWXULW\�VFDOH��
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x ,W�V\VWHPDWLVHV�D�SURFHGXUH�WR�GLDJQRVH�WKH�FXUUHQW�
PDWXULW\�OHYHO�RI�FRPSDQLHV�±�DGDSWHG�IURP�>�@�DQG�
>�@��

x ,W� KDV� D� VWDJH� WR� GHILQH� WKH� WDUJHW� PDWXULW\� OHYHO��
EDVHG� RQ� WKH� FRPSDQ\
V� LQWHUQDO� VWUDWHJ\�� FXUUHQW�
PDWXULW\� OHYHO� DQG� WKH� EXLOW� FXVWRPLVHG� PDWXULW\�
VFDOH�±�DGDSWHG�IURP�>�@�DQG�>�@��

x ,W� LQWURGXFHV� �LQ� DQ� LQQRYDWLYH� ZD\� DPRQJ� WKH�
H[LVWLQJ�0,,�����D�V\VWHPDWLVHG�SURFHGXUH�WR�GHILQH�
����VROXWLRQV��

x ,W�SUHVHQWV�D�VWDJH�IRU�WKH�FROOHFWLRQ�DQG�DQDO\VLV�RI�
WKH�SURMHFW�UHVXOWV��

x ,W� KDV� D� F\FOLFDO� VWUXFWXUH� WR� LQGXFH� WKH� JUDGXDO�
LPSOHPHQWDWLRQ�RI�,����±�EDVHG�RQ�WKH�3'&$�WRRO��

x ,W�KDV�LWV�GHSOR\PHQW�EDVHG�RQ�D�VL[�OHYHOV�PDWXULW\�
VFDOH��FRPSULVLQJ�WKH�WZR�SUHUHTXLVLWH�VWHSV�IRU�WKH�
,����GHSOR\PHQW�±�SUHVHQWHG�E\�$&$7(&+�>�@��

x ,W�ZDV�EXLOW� IURP�DQ�DFDGHPLF�ZRUN�DQG�FRUSRUDWH�
FRQWULEXWLRQV� �IHHGEDFN� IURP� SURIHVVLRQDOV� IURP�
LQGXVWU\�� DIWHU� WKH� PHWKRG� ZDV� VLPXODWHG� DQG�
SUHVHQWHG���

x 7KH�QHJDWLYH�DVSHFW�UDLVHG�E\�WKLV�DQDO\VLV�FRQFHUQV�
WKH�DSSOLFDWLRQ�RI�WKH�PHWKRG�LQ�D�UHDO�HQYLURQPHQW��
,I� WKLV� FULWHULRQ� KDG� EHHQ� PHW�� D� PRUH� FRQFUHWH�
HYDOXDWLRQ� DERXW� WKH� PHWKRG� TXDOLW\� ZRXOG� EH�
SRVVLEOH�� +RZHYHU�� LW� ZDV� QRW� SRVVLEOH� WR� GR� VR�
ZLWKLQ� WKH� WHUP� RI� WKLV� ZRUN�� GXH� WR� FRUSRUDWH�
XQDYDLODELOLW\��1HYHUWKHOHVV��WKH�SUHVHQW�ZRUN�LV�DQ�
LQLWLDO�VWXG\�WRZDUGV�D�ILHOG�WKDW�LV�\HW�OLWWOH�H[SORUHG�
DQG�� DV� VXFK�� LW� LV� XQGHUVWRRG� WKDW� WKH� NQRZOHGJH�
JHQHUDWHG� KHUH� PD\� FRQWULEXWH� WR� IXWXUH�
LPSOHPHQWDWLRQV�RU�HYHQ�ODWHU�ZRUNV��

�%��)RU�WKH�SHUFHSWLRQ�VXUYH\��WKLUW\�WKUHH�LQWHUYLHZHHV�ZHUH�
VHOHFWHG�EDVHG�RQ�WKHLU�H[SHULHQFH�DQG�H[SHUWLVH�LQ�LQQRYDWLRQ�
SURMHFWV�LQ�WKH�DHURQDXWLFDO�LQGXVWU\�±�FRQVLGHULQJ�WKH\�KDG�WR�
EH� TXDOLILHG� HQRXJK� WR� HYDOXDWH� WKH� DSSOLFDELOLW\� RI� WKH�
SURSRVHG�PHWKRG��

)URP� WKLV� JURXS�� IRXU� SHRSOH� ZRUNHG� RQ� 5HVHDUFK� DQG�
'HYHORSPHQW� RI� 1HZ� 7HFKQRORJLHV�� EHLQJ� UHVSRQVLEOH� IRU�
VHDUFKLQJ� PDUNHW�LQFRPLQJ� WHFKQRORJLHV� �IURP� ORZ�
7HFKQRORJ\�5HDGLQHVV�/HYHOV�� 75/�� DQG� GHYHORSLQJ� WKHP��
XQWLO� WKH\� DUH� UHDG\� WR� EH� DSSOLHG� LQ� WKH� LQGXVWULDO�
HQYLURQPHQW�� 7KRVH� SURIHVVLRQDOV� KDG� DQ� DYHUDJH� RI� �����
\HDUV�RI�H[SHULHQFH�LQ�WKH�DLUFUDIW�LQGXVWU\��

7KUHH� RWKHU� UHVSRQGHQWV� ZHUH� VSHFLDOLVWV� LQ�0DQXIDFWXULQJ�
'LJLWDO�6ROXWLRQV��ZLWK�DQ�DYHUDJH�RI������\HDUV�RI�H[SHULHQFH�
LQ� WKH� LPSOHPHQWDWLRQ� RI� &$'� �&RPSXWHU� $LGHG� 'HVLJQ���
&$(� �&RPSXWHU� $LGHG� (QJLQHHULQJ��� &$0� �&RPSXWHU�
$LGHG� 0DQXIDFWXULQJ��� 0(6� �0DQXIDFWXULQJ� ([HFXWLRQ�
6\VWHP��� 3/0� �3URGXFW� /LIHF\FOH� 0DQDJHPHQW��� 63'0�
�6LPXODWLRQ� 3URFHVV� 	� 'DWD� 0DQDJHPHQW�� DQG� V\VWHPV�
LQWHJUDWLRQ�LQ�WKH�DYLDWLRQ�VHFWRU��

0RUHRYHU�� WKUHH� SDUWLFLSDQWV�ZRUNHG� RQ� WKH�0DQXIDFWXULQJ�
6WUDWHJ\�GHSDUWPHQW��UHVSRQVLEOH�IRU�FRRUGLQDWLQJ�SURFHVVHV��
PHWKRGV�� LQGLFDWRUV� DQG� UHVRXUFHV�� HQVXULQJ� WKH�
FRPSHWLWLYHQHVV� RI� WKH� PDQXIDFWXULQJ� VHFWRU�� 7KLV� JURXS�
FRXQWHG�ZLWK�DQ�DYHUDJH�RI������\HDUV�RI�H[SHULHQFH� LQ� WKH�
DHURQDXWLFV�ILHOG��

7KH� JUHDWHU� JURXS� �WZHQW\� UHVSRQGHQWV� ZLWK� DQ� DYHUDJH� RI�
�����\HDUV�RI�H[SHULHQFH��ZHUH�IURP�WKH�)LQDO�$VVHPEO\�DUHD��
ZRUNLQJ� GLUHFWO\� ZLWK� WKH� DSSOLFDWLRQ� RI� PDQXIDFWXULQJ�
WHFKQRORJLHV�LQ�WKH�SURGXFWLYH�SURFHVV��

)LQDOO\��WKH�ODVW�WKUHH�LQWHUYLHZHHV�FDPH�IURP�WKH�DFDGHPLF�
DUHD�� 7ZR� RI� WKHP� ZHUH� 3K'¶V� LQ� $HURQDXWLFDO� DQG�
0HFKDQLFDO� (QJLQHHULQJ� �ZRUNLQJ� DV� SURIHVVRUV� DQG�
UHVHDUFKHUV�LQ�WKH�PDQXIDFWXULQJ�ILHOG��DQG�RQH�ZDV�06F��LQ�
$HURQDXWLFDO� DQG� 0HFKDQLFDO� (QJLQHHULQJ� �ZRUNLQJ� DV� D�
UHVHDUFKHU�LQ�WKH�PDQXIDFWXULQJ�ILHOG���

,Q� WKLV� VHQVH�� WKH� SURSRVHG� 0,,���� ZDV� SUHVHQWHG� WR� DOO�
SDUWLFLSDQWV��ZKR�HYDOXDWHG�LW�LQ�VL[�DVSHFWV��

x ,I� LW� ZDV� UHOHYDQW� �IRU� WKH� LQGXVWULDO� DQG� OLWHUDWXUH�
ILHOG���ILJ����±�LWHP�HYDOXDWHG�E\�XQDQLPLW\��������
DV� YHU\� UHOHYDQW� RU� UHOHYDQW�� HYLGHQFLQJ� WKH�
LPSRUWDQFH�RI�WKH�WKHPH�H[SORUHG�LQ�WKLV�ZRUN��

�
)LJXUH����SHUFHSWLRQ�VXUYH\�±�UHOHYDQFH�RI�WKH�PHWKRG�

x ,I�LW�ZDV�YLVXDOO\�IULHQGO\��ILJ�����±�UHFHLYLQJ�D�YHU\�
SRVLWLYH� RU� SRVLWLYH� SHUFHSWLRQ� E\� ���� RI� WKH�
UHVSRQGHQWV� ���� LQ� WKH� QHXWUDO� ]RQH��� ZKLFK� LV�
SUREDEO\� GXH� WR� LWV� VWUXFWXULQJ� DFFRUGLQJ� WR� WKH�
3'&$� WRRO�� ZKLFK� JHQHUDWHV� JUHDWHU� IDPLOLDULW\��
XQGHUVWDQGLQJ�DQG�DFFHSWDQFH�RQ�WKH�SDUW�RI�XVHUV��

�
)LJXUH�����SHUFHSWLRQ�VXUYH\�±�YLVXDO�IULHQGOLQHVV�

x ,I�LW�KDG�D�ORJLFDO�VWUXFWXUH��ILJ�����±�DOVR�XQGHUVWRRG�
E\� XQDQLPLW\� ������� DV� YHU\� SRVLWLYH� RU� SRVLWLYH��
LQGLFDWLQJ� WKDW� WKH� LQWHUYLHZHHV� ZHUH� DEOH� WR�
DVVLPLODWH�WKH�ORJLF�RI�WKH�VWDJHV�RI�WKH�FXVWRPLVHG�
PRGHO�DQG�WKH�ZD\�LQ�ZKLFK�LW�OHDGV�WR�WKH�SURSRVHG�
REMHFWLYH��$JDLQ��WKH�XVH�RI�WKH�3'&$�PHWKRG�PD\�
KDYH�FRQWULEXWHG�LQ�WKLV�DVSHFW��E\�JXLGLQJ�WKH�VWHSV�
DFFRUGLQJ�WR�WKH�IXQGDPHQWDOV�RI�PDQDJHPHQW���

�
)LJXUH�����SHUFHSWLRQ�VXUYH\�±�ORJLF�RI�WKH�SURSRVHG�

VWUXFWXUH�
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x ,I�LW�ZDV�FRPSOHWH��L�H���LW�GLG�QRW�ODFN�DQ\�UHOHYDQW�
VWHS� IRU� D� SURMHFW� RI� WKLV� QDWXUH��� ILJ�� ��� ±� LQ� WKLV�
TXHVWLRQ��DOO�WKH�LQWHUYLHZHHV�FODVVLILHG�WKH�PHWKRG�
DV�FRPSOHWH�RU�KDG�WKH�PDLQ�VWHSV��ZLWKRXW�SRLQWLQJ�
RXW�DQ\�PLVVLQJ�VWHSV���

�
)LJXUH�����SHUFHSWLRQ�VXUYH\�±�FRPSOHWHQHVV�RI�WKH�

SURSRVHG�PHWKRG�

x ,I�LW�ZDV�SUDFWLFDO��ILJ�����±�����RI�WKH�UHVSRQGHQWV�
FRQVLGHUHG� LW� WR� EH� SUDFWLFDO� RU� YHU\� SUDFWLFDO�� ���
QHXWUDO�DQG����FRPSOH[��7KH�FULWLFLVPV�ZHUH�EDVHG�
RQ� WKH� GLDJQRVLV� �ZKLFK� ZDV� SUHYLRXVO\� GRQH� E\�
TXHVWLRQQDLUH� DV� SURSRVHG� E\� >�@� DQG� >�@��� $V� D�
VROXWLRQ�� LW�ZDV�VLPSOLILHG�WR�D�GLUHFW�FODVVLILFDWLRQ�
RI�WKH�PDSSHG�PDFUR�DFWLYLWLHV�E\�QDWXUH�RI�DFWLYLW\�
FOXVWHUV� LQ� WKH�PDWXULW\� VFDOH��ZLWKRXW� WKH�QHHG�IRU�
TXHVWLRQQDLUHV�� DOORZLQJ� D� FRPSOHWH�� SUDFWLFDO� DQG�
\HW�UHSUHVHQWDWLYH�HYDOXDWLRQ��

�
)LJXUH�����SHUFHSWLRQ�VXUYH\�±�SUDFWLFDOLW\�RI�WKH�SURSRVHG�

0,,����

x ,I� LW� ZDV� YHUVDWLOH� �WKDW� LV�� DSSOLFDEOH� WR� GLIIHUHQW�
LQGXVWULDO�FRQWH[WV���ILJ�����±�LQ�WKH�ODVW�WRSLF������
RI�UHVSRQGHQWV�SRLQWHG�WKH�0,,����DV�YHU\�YHUVDWLOH�
RU�YHUVDWLOH�DQG����DV�QHXWUDO��GXH�WR�GRXEW�RI�WKH�
UREXVWQHVV�RI� WKH�SURSRVHG�PHWKRG�� WKDW� VKRXOG�EH�
DSSOLHG� RQ� D� UHDO� FRQWH[W� WR� EH� FRQILUPHG��� 7KLV�
HYDOXDWLRQ� LV� YHU\� IDYRXUDEOH� WR� WKH� HODERUDWHG�
0,,����� LQGLFDWLQJ� LWV� SRWHQWLDO� RI� DSSOLFDWLRQ� LQ�
FRPSDQLHV� DQG� DUHDV� RI� GLIIHUHQW� VHFWRUV�� HYHQ� IRU�
YHU\�VSHFLILF�EXVLQHVV�DV�WKH�DLUFUDIW�LQGXVWU\��

�
)LJXUH�����SHUFHSWLRQ�VXUYH\�±�YHUVDWLOLW\�RI�WKH�PHWKRG�

� 5HVXOWV�DQG�FRQFOXVLRQV�
)URP� WKH� SUHYLRXV� VWXG\�� LW� LV� FRQFOXGHG� WKDW� WKH� PDLQ�
REMHFWLYH�RI� WKLV�ZRUN�ZDV� UHDFKHG��ZLWK� WKH�SURSRVDO� RI� D�
PHWKRG�EDVHG�RQ�WKH�EHVW�SUDFWLFHV�LGHQWLILHG�LQ�WKH�OLWHUDWXUH�
DQG�EDVHG�RQ�D�FXVWRPLVHG�,����PDWXULW\�VFDOH��VR�WKDW�LW�FRXOG�
EH�DSSOLHG�WR�VSHFLILF�FRQWH[WV��DV�WKH�DHURQDXWLFDO�LQGXVWU\���

,Q�DGGLWLRQ��WKH�ZRUN�KDG�WKH�IROORZLQJ�UHVXOWV��

x 3UHVHQWHG�D�FRPSDUDWLYH�DQDO\VLV�RI�QLQH�PHWKRGV�LQ�
WKH�OLWHUDWXUH��WKURXJK�QLQH�JRRG�SUDFWLFHV�LGHQWLILHG��

x 'HYHORSHG� D�PRUH� FRPSOHWH�PHWKRG�� DPRQJ� WKRVH�
DQDO\VHG� �� SUHVHQWLQJ� �� RI� WKH� �� EHVW� SUDFWLFHV�
LGHQWLILHG��

x &UHDWHG� DQ� LQQRYDWLYH� SURFHGXUH� IRU� FUHDWLQJ� WKH�
FXVWRPLVHG�PDWXULW\�VFDOH��

x &DUULHG� RXW� WKH� PDSSLQJ� RI� PDFUR� SURFHVVHV� DQG�
PDFUR� DFWLYLWLHV� RI� D� JHQHUDO� $LUFUDIW� )LQDO�
$VVHPEO\�FRQWH[W��

x (ODERUDWHG� D� FXVWRPLVHG� PDWXULW\� VFDOH� IRU� WKH�
$LUFUDIW�)LQDO�$VVHPEO\�FRQWH[W��

)LQDOO\�� WKH� HYDOXDWLRQV� E\� FRPSDUDWLYH� DQDO\VLV� DQG�
SHUFHSWLRQ� VXUYH\� SUHVHQWHG� YHU\� IDYRXUDEOH� UHVXOWV� WR� WKH�
PHWKRG��LQGLFDWLQJ�LWV�DSSOLFDELOLW\�SRWHQWLDO�DQG�LWV�YDOXH�RI�
FRQWULEXWLRQ�LQ�WKH�LQGXVWULDO�DQG�DFDGHPLF�ILHOG��

5HIHUHQFHV�
�

>�@� *��6FKXK��5��$QGHUO��-��*DXVHPHLHU��0��7��+RPSH��
:��:DKOVWHU��,QGXVWULH�����0DWXULW\�,QGH[��
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>$FFHVVHG�����������@��

>�@� 0��(��3RUWHU��-��(��+HSSHOPDQQ��³+RZ�6PDUW��
&RQQHFWHG�3URGXFWV�DUH�7UDQVIRUPLQJ�
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8QLYHUVLGDGH�GH�6mR�3DXOR�������
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

$GGLWLYH� 0DQXIDFWXUH� DW� ,QGXVWULDO� $HURQDXWLFDO� DQG� 'HIHQFH� $UHD�� +RZ� WR�
FRQWURO�WKH�SURGXFWLRQ�RI�D�JRRG�DQG�VRPH�TXHVWLRQV�UHODWHG�FRS\ULJKW�LQWHOOHFWXDO�
SURSHUW\�SHUIRUPDQFH�DW�DQ�HPEDUJR�VFHQDULR�

-XDQ�0DQXHO�,JOHVLDV�3DVFXDO
�DQG�-RVp�9DOHQWLQ�,JOHVLDV�3DVFXDO

�


(�PDLO��XQLIMSDVFXDO#IHL�HGX�EU��MRVH�SDVFXDO#PHWRGLVWD�EU

5	'��6DYH,Q3URFHVV�6%&�63�%UD]LO�

3URIHVVRU�'RFWRU�80(6��6%&�63�%UD]LO

$EVWUDFW�
2QH� TXHVWLRQ� UDLVHG� LQ� WKLV� H[SORUDWRU\� ZRUN� ZLWK� IRFXV� RQ� KRZ� DVVXUH� WKDW� WKH� $GGLWLYH�
0DQXIDFWXUH��$0�� OHW¶V� VD\� �'�SULQWLQJ�� SURGXFHG� SDUW� ILWV� DOO� WKH� UHTXLUHPHQWV�� WR� IXOILO� WKH�
GHPDQGV�RI�ZDUUDQW\�DQG�SHUIRUPDQFH�WR�DVVXUH�WKH�SURSHU�RSHUDWLRQ�RI�WKH�V\VWHP�LQ�WKDW�WKLV�
SDUW�LV�LQFOXGHG�DQG�KRZ�WR�SHUIRUP�WKH�WUDFHDELOLW\�RI�WKHP��6RPH�RWKHU�LPSRUWDQW�SRLQWV�LQ�WKLV�
GLVFXVVLRQ��UHJDUGLQJ�WKH�GLJLWDO�ILOHV�DQG�WKH�SDUWV�SURGXFHG�IURP�WKRVH�ILOHV�RU�E\�ILOHV�SURGXFHG�
IURP�VFDQQHG��'�SDUWV��LQFOXGH�DPRQJ�RWKHUV��&RS\ULJKW�DQG�3DWHQW�LVVXHV��/LFHQVLQJ�SULYDWH�RU�
3XEOLF� �*3/��� &UHDWLYH� &RPPRQV� �&&��� 2WKHU� LPSRUWDQW� WRSLFV� DUH� DERXW� FXVWRPHU� DGDSWHG�
SURGXFWLRQ��VXSSRUW�OLFHQVHV�L�H��WKH�$0�WHFKQLTXHV�UHFRPPHQG�E\�WKH�VXSSOLHU�RI�WKH�V\VWHP�WR�
SURGXFH�D�VSHFLILF�SDUW�WR�IXOILO�WKH�UHTXLUHPHQWV�RI�WKH�V\VWHP��7UDFHDELOLW\�RI�WKLV�SURGXFWLRQ�
DQG�'LJLWDO�5LJKW�0DQDJHPHQW��'50��VLQFH�VXSSOLHUV�DUH�GHPDQGHG�UHJDUGLQJ�WKH�,QWHUQDWLRQDO�
7UDIILF� LQ�$UPV�5HJXODWLRQV��,7$5��DQG�([SRUW�$GPLQLVWUDWLRQ�5HJXODWLRQV��($5���(PEDUJR�
VWDWHPHQWV� IUHTXHQWO\� DUH� QHHGHG� IRU� KXPDQLWDULDQ� DQG� JHRSROLWLFDO� UHDVRQV� DQG� HQVXUH� WKH�
IXOILOOLQJ�GLPHQVLRQ�DQG�VFRSH�DQG�GHPDQGV�RI�DQ�HPEDUJR�VDQFWLRQ�DUH�D�WULFN�FKDOOHQJH��7KH�
$0�FRXOG�EH�DQ�RSSRUWXQLW\�RU�D�WKUHDW�LQ�WKLV�LVVXH��7KH�SRLQW�VXUURXQGLQJ�WKH�����LQGXVWU\�LV�
KRZ� WR�GHILQH�DQG�FRQWURO� WKH�SHUPLVVLRQ� WR�FRS\�DQG�VRPH�NLQG� WUDFHDELOLW\�RI� WKH�SURGXFHG�
JRRGV�H�J��,R7�DQG�³,3�RU�'2,�PDUN´��EXW�WKH�RQWRORJ\�ORJLFDO�GDWD�DQG�ULJKW�WHFKQRORJLFDO�DQG�
OHJDO�PRGHO�PXVW�EH�GHILQHG��+RZHYHU��LI�WKRVH�JRRGV��WKH�VSDUH�SDUWV�RU�DGGLWLRQDO�RQHV��ZLOO�QRW�
EH� FRQWUROOHG�� WKH\� SRWHQWLDOO\� FRXOG� EH� SURGXFHG� E\� WKH� HQWLW\� RU� QDWLRQ� XQGHU� HPEDUJRHV�
VDQFWLRQV� RU� VRPH� XQGLVFORVHG� DOO\�� 7KH� RWKHU� FRQFHUQV� UHJDUGLQJ� $0� VROXWLRQV� DUH� DERXW�
VRIWZDUH�WR�FRQWURO�LQ�VRPH�H[WHQW�WKH�SURGXFWLRQ�RI�VRPH�JRRG�DQG�ZLWK�WKH�SRVVLELOLW\�WKDW�WKH�
VXSSOLHU�RI�WKH�SURGXFW�UHVWULFW�WKH�SURGXFWLRQ�DW�WKH�EX\HU�DV�DQ�XQGHFODUHG�HPEDUJR��RQH�RSWLRQ�
LV�SULYDWH�EORFNFKDLQ�NH\�VKDUHG�E\�WKH�VXSSOLHU�RI�WKH�WHFKQRORJ\�DEOH�WR�EH�$0��WKH�FXVWRPHU�
DQG�D�WUXVWHG�WKLUG�SDUW��

.H\ZRUGV�'HIHQFH�DHURVSDFH�$GGLWLYH�0DQXIDFWXUH�,QWHOOHFWXDO�3URSHUW\�RQWRORJ\�

� ,QWURGXFWLRQ�

7KH�KLVWRU\�RI�WKH�$GGLWLYH�0DQXIDFWXULQJ��PDLQO\�UHJDUGLQJ�
WKH��'�SULQWLQJ�� KDV�PRUH� WKDQ� D� FHQWXU\� DQG� WKH� VROXWLRQV�
EHHQ� EHFRPLQJ� PRUH� FRPSOH[� >�@�� 2QH� RI� WKH� YHU\� ILUVW�
UHIHUHQFHV�DQG�SDWHQWV�ZDV�GRQH�LQ�WKH�HQG�RI�WKH�;,;�FHQWXU\�
E\� %/$17+(5� >�@�� 7KH� FXUUHQW� SRVVLELOLWLHV� IRU� VHYHUDO�
GLIIHUHQW� DSSOLFDWLRQV� DUH� HQRUPRXV� ZLWK� GLIIHUHQW�
WHFKQRORJLHV�� QLFKHV� DQG� PDWHULDOV� FRPPHUFLDOO\� DYDLODEOH��
VLQFH�WKH�ILUVW�FRPPHUFLDO�VWHUHROLWKRJUDSK\�LQ�����V�>�@�>�@�
>�@��7KH�HIIRUWV�WR�GR�WKLV�WHFKQRORJ\�FORVHU�WR�VWXGHQWV�RFFXUV�
DW�GLIIHUHQW�OHYHOV�DQG�VRPHWLPHV�LQFOXGH�WKH�SDUWLFLSDWLRQ�RI�
WKH� FRPPXQLW\� >�@� RU� GHYHORS� WKH� LPSURYH� SURIHVVLRQDO�
FDSDELOLWLHV�E\�RQOLQH�WUDLQLQJ��>�@�

7KH�VWDQGDUG�ILOH�H[FKDQJH�IRUPDW�LV�VWO��6WHUHR�/LWKRJUDSKLF�
RU� 6WDQGDUG� 7HVVHOODWLRQ� /DQJXDJH� >�@� DQG� LV� XVXDOO\�

GHVFULEHG� DV� D� VXFFHVVLRQ� RI� WLQ\� OD\HUV� >�@�� 2WKHU� ILOHV�
IRUPDWV�XVHG�DUH���0)��$0)��63(�1&��67(3��HDFK�RQH�KDV�
VRPH�VSHFLILFLWLHV��>��@��

$GGLWLYH� 0DQXIDFWXUH� �$0�� LV� FKDQJLQJ� WKH� SURGXFWLRQ�
VWDQGDUGV�DQG�WKH�YDOXH�FKDLQV�LQ�DQ�XQSUHFHGHQWHG�ZD\�>��@�
>��@ >��@�� ,WV� GLVWULEXWLRQ� VRPHWLPHV� LV� JHRJUDSKLFDOO\
GLVSHUVHG��LQ�VRPH�VFHQDULRV�LW�FRXOG�EH�LQ�FOXVWHUV�DQG�WKHQ
���� LQGXVWU\� SRSV� XS� VRPH� FRQVLGHUDWLRQV� DERXW� UHJLRQDO
HFRV\VWHP�LQIOXHQFH�>��@�DQG�DOVR�5,6(�5HVHDUFK�,QVWLWXWHV
RI�6ZHGHQ�>��@��WKHUH�DUH�DOVR�GLVFXVVLRQ�DERXW�IUDPHZRUNV
DQG�WKUHDWV�DQG�RSSRUWXQLWLHV��>��@

� $FFHSWDQFH�RI�$0�

7KH� ILHOG� RI� $0� LV� EHFRPLQJ� PRUH� SURIHVVLRQDO� DQG� WKH�
QRUPDOL]DWLRQ�LV�D�JRRG�PHWULFV�RI�WKLV��,Q�%UD]LO�RQH�RI�WKH�
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JURXSV� LV� WKH� $%17�&&(� ����� WKH� DXWKRU� LV� FXUUHQWO\�
ZRUNLQJ� LQ� WKLV�JURXS��ZLWK�$%,0$4�),(63�WKDW�ZRUNV� LQ�
WKH�QRUPDOL]DWLRQ�LQ�WKLV�ILHOG�LQ�JURXSV�ZLWK�,62�DQG�$670��
6RPH�VWDQGDUGV�WU\�WR�GHYHORS�DQ�XQDPELJXRXV�DQG�VSHFLILF�
WKH�YRFDEXODU\�RQ�WKLV�ILHOG��DW�OHDVW�IRU�LWV�FXUUHQW�VLWXDWLRQ�
>��@ >��@�� RWKHUV� WKH� GRFXPHQWDWLRQ� >��@� DQG� VHYHUDO� RWKHU
VXEMHFWV� LPSRUWDQW� IRU� WKH� GHYHORSPHQW� WHFKQRORJ\� DQG
GLIIXVLRQ�RI�WKLV�PDQXIDFWXUH��7KLV�HIIRUW�WR�PDNLQJ�FOHDU�WKH
FRQFHSWV�DQG�WKH�EDVLF�YDOLGDWLRQV�PDNHV�WKH�WUDFHDELOLW\�DQG
TXDOLW\� VRPHWKLQJ� PRUH� UHDO� VLQFH� WKH� FRQFHSWV� DQG
GHILQLWLRQV�ZLOO�EH�DW� OLVW� YHU\� VLPLODU��7KH�PDUNHW�SUHVHQWV
VHYHUDO�VXSSOLHUV�RI�SRZGHU�VROXWLRQV�IRU�$,�>��@

7KH�LPSDFW�LQ�WKH�HFRQRP\�LV�GLYHUVLILHG�DQG�LPSURYLQJ�WKH�
ORJLVWLF� WRROV�� VXSSRUWLQJ� RI� WKH� PDLQWHQDQFH� E\� $GGLWLYH�
0DQXIDFWXUH� FRXOG� EH� PDGH� HDVH� E\� VRPH� NLQG� RI� SDUWV¶�
OLEUDU\��H�J��JDVNHWV�DQG�2�ULQJV�>��@�>��@��

(YROXWLRQ�RI�WKH�EDVLF�SDUDGLJPV�RI�LQWHOOLJHQW�PDQXIDFWXULQJ�
DQG� VRPH� TXHVWLRQV� UHJDUGLQJ� +XPDQ� ±� &\EHU�3K\VLFDO�
6\VWHPV� >��@�� $V� LW� LV� YHU\� DFWLYH� DUHD� DQG� LQ� FRQWLQXRXV�
HYROXWLRQ� LWV� RQWRORJ\� LV� QRW� IXOO\� GHILQHG� DQG� SHUKDSV�
LQFUHDVHV�ZLOO�EH�SRVVLEOH��H�J��ZKDW�FRXOG�EH�WKH�GLIIHUHQFH�
EHWZHHQ�D�SULQWHU�DQG�D�URERW��,I�ZH�DFFHSW�WKDW�WKH\�WHQG�WR�
EH�YHU\�VLPLODU��SHUKDSV�FRQFHSWV�DV�FRERWV�ZLOO�DSSHDU�>��@��
,QGXVWU\�����LV�D�ZLGH�FRQFHSW�DQG�LQFOXGH�VHYHUDO�SURPLQHQW�
WHFKQRORJLHV�DQG�WKH�UHVHDUFK�LQ�WKH�VXEMHFW�LV�D�KRW�WRSLF�ZLWK�
ULVNV�DQG�RSSRUWXQLWLHV�>��@�>��@��

� 6HFXULW\�DQG�,QWHOOHFWXDO�3URSHUW\�

6RPH�FRQFHSWV�DERXW�LQWHOOHFWXDO�SURSHUW\��,3��ORRNV�GLIIXVH�
DQG�WKH�OHJDO�FRQFHSWV�HYHQ�LQ�GDLO\�VXEMHFWV�>��@��2WKHUZLVH�
VRPH� LWHPV� PXVW� EH� VXEMHFW� RI� VRPH� FRQWURO�� OLNH� WKH�
/LEHUDWRU�SULQWHG�JXQ�>��@�LQFOXGH�LQ�SULQWHUV�>��@�>��@��2KHU�
FRQVLGHUDWLRQV�DUH�WKH�VDIHW\�RU�LQWHJULW\�RI�WKH�SURGXFHG�SDUW�
>��@ >��@��WKH�LGHDO�PDUN�WR�WUDFN�D�JRRG�PXVW�EH�LQYLVLEOH�DW
WKH�SURGXFHG�SDUW�>��@��6RPH�YHU\�VSHFLILF�FKDUDFWHULVWLFV�RI
RQH� HTXLSPHQW�� OHW¶V� VD\� VRPH� WUHQG� VRPH� QRLVH�� GLVWRUWLRQ
FRXOG�EH�XVHG�WR�OLQN�WKH�SURGXFHG�SDUW�ZLWK�WKH�SULQWHU��WKDW
WUDFH�WKH�DXWKHQWLFLW\�DQG�TXDOLW\�RI�LQGLYLGXDO�SDUWV�>��@��$
GLIIHUHQW�DSSURDFK�FRXOG�EH�SULQW�D�45�FRGH��ZLWK�VRPH�WUDFHU
FKHPLFDO� ZLWK� RU� QRW� EORFNFKDLQ� FRQQHFWLRQ� >��@�� VRPH
GLVFXVVLRQV� DERXW� WKH� FXVWRG\� FKDLQ� RI� WKH� EORFNFKDLQ
LQIRUPDWLRQ�ZDV� DOVR� VXSSOLHG��7KHUH� DUH� FRQVLGHUDWLRQV� WR
NHHS�VDIH� WKH� ILOH��'�SDUW�DQG�VRPH�HQFU\SWLRQ� WHFKQLFV�DV
GLVFUHWH�FRVLQHV�WUDQVIRUPV�ZDV�SURSRVHG�>��@��WKH�ODEHOOLQJ
RU�PDUNLQJ�WKH�SDUWV�WR�LPSURYH�WKH�WUDFHDELOLW\�RI�WKH�66���/
SURGXFHG�SDUWV� LV� UHSRUWHG�HOVHZKHUH� >��@��7KLV� WUDFNLQJ�RU
LGHQWLILFDWLRQ� WDJ� LV� QRW� D� FRQVHQVXV� EXW� LQ� D� 6FHQDULR� RI
HPEDUJR�RU�RI� UHVWULFWLRQ�XVH� RI�'HIHQFH�DHURQDXWLFDO� SDUWV
SHUKDSV�ODEHOOLQJ�FRXOG�EHFRPH�D�QRUPDO�SUDFWLFH�

)RUHQVLFV� RI�$0�HTXLSPHQW� LV� SRVVLEOH� DQG� LV� EHFRPLQJ� D�
WUHQG�>��@�>��@��

9XOQHUDELOLW\� DVVHVVPHQW� RI� WKH� PDQXIDFWXULQJ� HQWHUSULVH�
SURFHVV�PRQLWRULQJ�LQ�PDQXIDFWXULQJ�V\VWHPV��$0�SURFHVV�LV�
UDLVLQJ�VHYHUDO�TXHVWLRQV�DERXW�WKH�VDIHW\�LQ�WKH�SK\VLFDO�DQG�

QHW� FKDLQ� DQG� DWWDFN� YHFWRUV�� ��VWO!� H[WHQVLRQ� ILOHV�� DUH�
PHQWLRQHG�LQ�WKH�OLWHUDWXUH�>��@�>��@��7KH�PRQLWRULQJ�IRU�SDUWV�
DQG� SURFHVV� DXWKHQWLFDWLRQ� DQG� YHULILFDWLRQ� RI� WKH� GHVLJQ�
LQWHJULW\� FRXOG� EH� SHUIRUPHG� E\� VHYHUDO� GLIIHUHQW� ZD\V��
GHVWUXFWLYH�RU�QRW�>��@��

6HFXULW\� IHDWXUHV� IRU� DGGLWLYH� PDQXIDFWXULQJ� LQ� HOHFWURQLF�
ILOHV�LV�RQH�DSSURDFK�WR�NHHS�VRPH�DGGLWLRQDO�FRQWURO�RI�WKH�
$0�SURFHVV�>��@�>��@��

7R� WUDFN� WKH� LQWHJULW\� RI� WKH� SURGXFWLRQ� V\VWHP� VHYHUDO�
SRVVLELOLWLHV�DUH� LGHDOL]HG�H�J��E\� WKH�PRQLWRULQJ�VRXQG�DQG�
QRLVH�DW�WKH�PDQXIDFWXUH�LVODQG�RU�E\�WUDFNLQJ�WKH�SDWWHUQ�RI�
HQHUJ\�FRQVXPSWLRQ�RI�WKH�PRWRUV�DQG�DFWXDWRUV�LQ�WKH�VKRS�
>��@ >��@

� $HURVSDFH�DQG�'HIHQFH�LQGXVWULHV�DQG�%'6�
TXHVWLRQV�

6\VWHPV�DQG�6RIWZDUH�IRU�6XSSRUWLQJ�'HFLVLRQV�EDVHG�RQ�$0�
7HFKQRORJLHV� LQ� WKH� &RQWH[W� RI� 'HIHQFH� DUH� GLVFXVVHG�
HOVHZKHUH� � >��@� � >��@� >��@� >��@� DQG� D� UHYLHZ� RI� /DVHU�
(QJLQHHUHG�1HW�6KDSLQJ��/(16��ZLWK�SLFWXUHV�RI�VRPH�SDUWV�
SURGXFHG�E\�WKLV�WHFKQRORJ\��>��@�

%R\FRWW��'LYHVWPHQW��DQG�6DQFWLRQV��%'6��DQG�LWV�SRZHU�RI�
UHIXVDO�FRXOG�EH�D�ZHDSRQ�RU�RQH�RI�WKH�WRROV�WR�FRQWURO�RU�DW�
OHDVW�WU\�WR�SRVLWLRQLQJ�DERXW�DQ�LVVXH�>��@���7KH�ELJ�FKDOOHQJH�
LV�PRUH�SROLWLFDO�WKDQ�WHFKQLFDO�� WKH�ORJLVWLFV�WR�H[HFXWH�WKLV�
SURFHVV�LV�GLIILFXOW�DQG�VHYHUDO�WLPHV�LQYROYHV�FURVVLQJ�JUD\�
DUHDV��7R�PDNH�LW�HIIHFWLYH��LW�LV�QHFHVVDU\�WR�HQVXUH�WKDW�ERWK�
WKH�VFRSH�DQG�WKH�REMHFWLYHV�DUH�FOHDU��UHJXODU�FKHFNV�PXVW�EH�
FDUULHG�RXW� WR�DFKLHYH�JRDOV�DQG�REMHFWLYHV��7KH�SXUSRVH�RI�
WKLV�SDSHU�LV�WR�GLVFXVV�DQG�SURSRVH�PHDQV�WR�LPSOHPHQW�WKH�
VDQFWLRQV� HQYLVDJHG�� ZKHQ� SURSRVLQJ� RU� LPSOHPHQWLQJ� DQ�
HPEDUJR� RU� UHVWULFWLRQ� RI� SURGXFWLYH� FDSDFLW\�� LW� VKRXOG� EH�
FOHDU� WKDW� WKH�FUHGLELOLW\�RI�VXSHUYLVLRQ�DQG�VDQFWLRQV� LV� WKH�
NH\� WR� VXFFHVV� >��@�� :LWK� D� WHFKQRORJ\� WKDW� HYHQWXDOO\�
IDFLOLWDWHV�WKH�PRYHPHQW�RI�PDQXIDFWXULQJ�FOXVWHUV�WKH�JDPH�
RI�FDW�DQG�PRXVH�GRHV�QRW�JHW�VLPSOHU� WKH� VXUYHLOODQFH�DQG�
VDQFWLRQV�DW�DQ�%'6�VFHQDULR��

� 3URSRVDO�RI�WKLV�SDSHU�

7KH� DXWKRUV
� SURSRVDO� RQ� LQWHOOHFWXDO� SURSHUW\� GHDOV� ZLWK�
VDIHW\�LVVXHV�LQ�LQGXVWU\�����VR�DV�QRW�WR�OLPLW�LWV�SRWHQWLDO�EXW�
DLPLQJ�WR�LPSURYH�TXDOLW\�DQG�VHHN�WR�HQVXUH�TXDQWLILFDWLRQ�
DQG�WUDFHDELOLW\�LQ�WKH�SURGXFWLRQ�RI�D�JRRG�LQ�D�WKLUG�SDUW\�
PDQXIDFWXUH� LVODQG� �� FOLHQW�� ,Q� RXU� YLHZ� WKH� LVVXH� WR� EH�
DGGUHVVHG�LQ�WKLV�FRPPHUFLDO��SROLWLFDO�DQG�OHJDO�DUHQD��LV�KRZ�
WR� PDQDJH� DQG� LI� DSSURSULDWH� EORFN� WKH� SURGXFWLRQ� RI� D�
PDQXIDFWXULQJ�FOXVWHU��

2EYLRXVO\��WKLV�SUHPLVH�LV�PDGH�FRQVLGHULQJ�WKDW�WKH�SDUW�LV�
PDGH� ZLWK� D� SURWRFRO� DQG� �� RU� �UHFLSH�� GHILQHG� E\� WKH�
WHFKQRORJ\� VXSSOLHU� DQG� WKXV� VDWLVIDFWRULO\� DQG� FRQVLVWHQWO\�
PHHWV� WKH� VDIHW\� DQG� UHOLDELOLW\� UHTXLUHPHQWV� RI� WKH� V\VWHP�
ZKHUH�WKLV�SDUW�LV�LQVHUWHG��,I�WKH�FXVWRPHU��RU�ILQDO�XVHU��WU\�

:͘ WĂƐĐƵĂů�Ğƚ�Ăů͘ �ĚĚŝƚŝǀĞ�ŵĂŶƵĨĂĐƚƵƌŝŶŐ�ĨŽƌ�ĂĞƌŽƐƉĂĐĞ�ĂƉƉůŝĐĂƚŝŽŶƐ
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E\�LWV�RZQ�ULVN�RU�VRPH�LOOHJDO�ZD\�SURGXFH�WKH�SDUW�ZLOO�EH�
PRUH�FKDOOHQJLQJ�WR�LPSOHPHQWDWLRQ�DQ\�%'6��7HFKQLFDOO\��
WZR� EURDG� FODVVHV� RI� VROXWLRQV� FDQ� EH� FRQVLGHUHG�� ZKLFK�
LGHDOO\� FRXOG� QRW� EH� GRQH� ZLWKRXW� WRROV� OLNH� GLJLWDO� ULJKW�
PDQDJHPHQW� �'50�� DQG� �� RU� EORFNFKDLQV� VROXWLRQV� DQG�
,QWHUQHW�RI�WKH�7KLQJV��,R7���

+DUGZDUH��SURSRVH�D�WRSRORJ\�LQ�DQ�,R7�HQYLURQPHQW�ZLWK�D�
ILUHZDOO�GHVLJQHG�WR�PDLQWDLQ�FRPPXQLFDWLRQ�LQ�RQO\���FORXGV�
�HQG�XVHU���FOLHQW��&���6XSSOLHU�RI�WKH�WHFKQRORJ\��6��DQG�WUXVW�
RQH��7��FKRVHQ�E\��&��DQG��6���WR�WUDFN�WKH�SURGXFWLRQ��

$W� )LJXUH� �� SUHVHQWV� D� DGDSWHG� 6ZHGLVK� WDSHVWU\�� ZLWK� D�
VLPLODU�%'6�FORXGV�VFKHPD���

�

)LJXUH����DGDSWHG�6ZHGLVK�WDSHVWU\�UHSUHVHQWV�VLPLODU�%'6�
FORXGV��

6RXUFH��1D]PL\DO�$QWLTXH�5XJ�*DOOHU\��1<&�

6RIWZDUH��7KH�PDQXIDFWXULQJ�ILOHV�DQG�LQVWUXFWLRQV�ZRXOG�EH�
VWRUHG� ZLWK� WKH� 7UXVW� RQH� �7�� DQG� ZRXOG� EH� GHFRGHG� DQG�
SURFHVVHG�E\�D�WUXVWHG�FKDQQHO�LQ�WKH�PDQXIDFWXULQJ�LVODQG�IRU�
D�GHILQHG�DPRXQW�RI�VHOHFWHG�SDUWV��6R��WKLV�DSSURDFK��ZRXOG�
EH�� DW� OHDVW� LQ� LGHDO� ZRUOG�� DEOH� WR� UXQ� LQ� DQ� XQWUXVWHG�
HQYLURQPHQW�WR�DFKLHYH�D�VHFXULW\�JRDO��

)LOHY�>��@��VFKHPDWLFV�DW�)LJXUH���DQG�)LJXUH����SUHVHQWV�WKH�
LQQRYDWLRQ�VROXWLRQV�WR�LVRODWH�WKH�LQGXVWULDO�DUHD�E\�ILUHZDOO�
DQG� RU� FR�VXSHUYLVLRQ� DW� FORXG� FRPSXWLQJ� DQG� XVHG� DW�
(;320$)(� ����� DQG� ������ )(,¶V� 8QLYHUVLW\� DOVR�
SDUWLFLSDWH� RI� WKH� H[SRVLWLRQ� RI� &OXVWHU� ZLWK� PXOWLSURWRFRO�
FRPPXQLFDWLRQ��ZLWK�HPSKDVLV�RQ�23&�8$�DQG�07&RQHFW�
DW� (;320$)(� ������
�KWWSV���ZZZ�H[SRPDIH�FRP�EU�HQ�+RPH�KWPO�� DQ�
LQLWLDWLYH� RI� 7KH� %UD]LOLDQ� 0DFKLQHU\� DQG� (TXLSPHQW�
%XLOGHUV
� $VVRFLDWLRQ� �$%,0$4��
KWWS���ZZZ�DELPDT�RUJ�EU�VLWH�DVS[�DELPDT�HQ���

�

�

)LJXUH����&RQFHSWXDO�DUFKLWHFWXUH�IRU�DQ�$0�XQLW���

6RXUFH��$XWKRUV��

�

)LJXUH����&RQFHSWXDO�DUFKLWHFWXUH�IRU�DQ�$0�XQLW���

6RXUFH��$XWKRUV��

&RQFHSWXDO�DUFKLWHFWXUH�IRU�$0�XQLW��DW�)LJXUH���DQG�)LJXUH�
��� VKRZV� WKH� LPSRUWDQFH� LQWHJUDWLQJ� FRQFHSWV� DERXW�� RSHQ�
,27�� %'6� FORXGV�� PDFKLQH� OHDUQLQJ� DQG� LQWHURSHUDELOLW\�
%7$���

7KH� TXHVWLRQ� WR� KDQGOH� LV� ZKDW� LV�� WKH� PRUH� LQWHUHVWLQJ�
DUFKLWHFWXUH� IRU� LQWHOOHFWXDO� SURWHFWLRQ� DQG� IRU� D� PRUH�
UHVWULFWLYH�VFHQDULR�OLNH�DV�'HIHQFH�LQGXVWU\�RU�RWKHU�VSHFLILF�
RQHV� WKDW� FRXOG� EH� VXEMHFW� WR� HPEDUJR� GLVFXVVLRQ�� DQG�
VDQFWLRQV�WKDW�FRXOG�EH�LPSOHPHQWHG�DIWHU��%RWK�DSSURDFKHV�
KDYH� WKHLU� SURV� DQG� FRQV�� ZKLOH� LQ� WKH� KDUGZDUH�IRFXVHG�
RSWLRQ� WKH� PDQXIDFWXULQJ� LVODQG� ZRXOG� RSHQ� WKH� H[WHUQDO�
LQVSHFWLRQ"�:RXOG�LW�EH�WHFKQLFDOO\�IHDVLEOH"�
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7KH�DUFKLYH�YLUWXDO�ZDUHKRXVH�VROXWLRQ��ZLWK�DVVXUDQFH�RI�LWV�
LQWHJULW\�� ZRXOG� SUREDEO\� EH� PRUH� HIIHFWLYH� LQ� DYRLGLQJ�
�XQZDQWHG�PLUURU��SURGXFWLRQ�XQLWV��VLQFH�WKH�SURGXFWLRQ�ZLOO�
EH�GHSHQGHQW�RI�D�ILOH�DQG�LQVWUXFWLRQV�WKDW�ZLOO�EH�PDQDJHG�
E\�WKH�WKUHH�SDUWV�DJUHHPHQW��7KH�EDVLF�LGHD�LV�WKH�ILOHV�ZRQ¶W�
EH� DEOH� WR� GXSOLFDWH� DQG� HDFK� EDWFK� QHHG� D� QHZ� VHW� RI�
LQVWUXFWLRQV� DQG� ILOHV� WR�SURGXFH� D� YHU\� VSHFLILF� DPRXQW�RI�
SDUWV��VRPH�QHZVSDSHUV�DUH�DOUHDG\�SURGXFHG�LQ�D�VLPLODU�ZD\�
>��@��

7KH�SRLQW�LV�WKDW�XQGHU�HPEDUJR�RU�FRQIOLFW�EHWZHHQ�WKH�SDUWV�
WKH� VROXWLRQ� WKH� SURGXFWLRQ¶V� LVODQG� DUFKLWHFWXUH� ZLOO� EH�
GHVLJQHG� WR� QRW� DOORZ� WKH� RSHUDWLRQ�� WKDW� ZLOO� EH� VWRSSHG�
EHFRPLQJ�LQRSHUDWLYH�LI���RI���FORXGV�GRHV�QRW�DXWKRUL]H�WKH�
SURGXFWLRQ���

2Q�WKH�RWKHU�VLGH�RI�WKLV�VROXWLRQ��WKH�SDUW�³&´�FOXVWHU�ZRXOG�
EH�VXUH�WKDW�WKH�PDQXIDFWXULQJ�SURFHVV�ZRXOG�QRW�EH�DOWHUHG�
ZLWKRXW� LWV� NQRZOHGJH�� WKLV� LV� DQ� LQKHUHQW� ULVN� WR� FXUUHQW�
V\VWHPV�VLQFH�WKH�678;1(7�DQG�LQFLGHQWV�ZKHUH�RQH�UHOLHG�
RQ�D�VHFXULW\�WKDW�SURYHG�WR�EH�IDOODFLRXV��>��@�>��@�

3XW�WKDW�WKH�UHFLSH�ILOHV�IRU�SURGXFWLRQ�SURWRFRO�ZLOO�EH�VKDUHG�
E\�WKH�WKUHH�FORXGV��DQG�MXVW�ZRUN�WRJHWKHU��7KH�WDUJHW�LV�KRZ�
WR�LPSOHPHQW�WKLV�DW�WKH�KDUGZDUH�OHYHO�DQG�WKH�QHW�OHYHO�DQG�
GLVFXVV�WKLV�DSSURDFK�IURP�WKH�VXSSO\�FKDLQ�SHUVSHFWLYH���

+DYLQJ� PDGH� WKHVH� FRQVLGHUDWLRQV� WKH� VDIHVW�� DQG� PRVW�
FHUWDLQO\�WKH�PRVW�FRPSOH[��ZRXOG�EH�WKDW�WKH�ILOHV�FRXOG�EH�
VHJPHQWHG�DPRQJ�WKH�WKUHH�SDUWLFLSDQWV�RI�WKLV�DJUHHPHQW��,Q�
WKLV�ZD\�ZLWK�WKH�VLPXOWDQHRXV�LQSXW�RI�WKH���SDUWLFLSDQWV�WKH�
PDWHULDO�ZRXOG�EH�SURGXFHG�� ,Q�FDVH�RI�D� VDQFWLRQ�DQG� ��RU�
ER\FRWW��FOLHQW��&��ZRXOG�RQO\�KDYH�KLV�VKDUH�RI�WKH�ILOHV�DQG�
WKXV�VKRXOG�QRW�EH�DEOH�WR�FRQWLQXH�WR�SURGXFH�WKH�LWHP�LQ�D�
FOHDU� IRUPDO� DQG� WUDQVSDUHQW� VDQFWLRQ� DQG� �� RU� ER\FRWW�
FRQGLWLRQ��

�

� )LQDO�&RQFOXVLRQV�

7KH� $0� EHFRPHV� DQ� LPSRUWDQW� SOD\HU� DW� WKH� ORJLVWLF� DQG�
VXSSO\�FKDLQ�GXH�LW¶V�IOH[LELOLW\��FDSDELOLW\�IRU�KDQGOH�VHYHUDO�
PDWHULDOV�� IRU� SURGXFWLRQ� OLQH� LWV� LPSOHPHQWDWLRQ� LV� QRW� VR�
HDVH� GXH� TXHVWLRQV� UHODWHG� DV� SULFH� PDLQO\� GXH� WKH� UDZ�
PDWHULDO�DQG�IRU�WKH�SULQWHU�DQG�DFFHVVRU\�XQLWV��)RU�VSHFLDO�
SDUWV�RU�SURWRW\SHV�DQG�VPDOO�TXDQWLWLHV�WKH�DFFHSWDWLRQ�RI�WKLV�
WHFKQLFV�LV�ELJJHU�HYHU\�GD\��

7KH�TXHVWLRQ�DERXW�KRZ�WR�JXDUDQWHH�WKH�LQWHOOHFWXDO�SURSHUW\�
DQG� FRS\ULJKW� LV� D� IX]]\� DUH�ZLWK� VHYHUDO� TXHVWLRQV� UDLVLQJ�
WLJKWHU�ZLWK�WKH�GLVVHPLQDWLRQ�RI�WKH�$GGLWLYH�0DQXIDFWXULQJ�
�� �'� SULQWHUV�� 7KH� SHUFHSWLRQ� LV� WKDW� VRPH� LWHPV� DUHD� QRW�
FKDOOHQJLQJ�WR�E\�SURGXFHG�LQ�WKLV�ZD\��OHW¶V�VD\�XVH�WR�FRS\�
DQG�WKHQ�KRZ�WR�FRQWURO�WKH�FRS\ULJKW"��7KH�RWKHU�VLGH�DUH�WKH�
FULWLFDO�DQG�FRPSOH[�SDUWV�WKDW�DUH�GLIILFXOW�WR�SURGXFH�DQG�WR�
FRS\�DQG�WKH\�FRXOG�EH�UHSUHVHQWHG�IRU�SDUWV� IRU�DHURQDXWLF�
'HIHQFH� DQG� DHURVSDFH�� WKRVH� FULWLFDO� LWHPV� WKDW� UHSUHVHQW�

KLJK�WHFK�DQG�FRXOG�EH�VXEMHFW�RI�%'6�DUH�WKH�REMHFW�RI�WKLV�
SDSHU�DQG�KRZ� WR�FRQWURO� LWV�SURGXFWLRQ��7KH� WHFKQRORJ\� LV�
XQGHU�FRQWLQXRXV�HYROXWLRQ�DQG�WKH�VXSSO\�FKDLQ��OHJLVODWLRQ�
PXVW�DGGUHVV�WKRVH�TXHVWLRQV��

5HIHUHQFHV�

�

>�@�� (��2=7(0(/�DQG�*��6$0(7���/LWHUDWXUH� UHYLHZ�RI�
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����@��
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021$*/(���3D\�LW�IRUZDUG��*HWWLQJ��'�SULQWHUV�LQWR�
VFKRROV��� LQ� ,(((� ,QWHJUDWHG� 67(0� (GXFDWLRQ�
&RQIHUHQFH��35,1&(1721���������

>�@�� 0,7[352�� �$GGLWLYH� 0DQXIDFWXULQJ� IRU� ,QQRYDWLYH�
'HVLJQ� DQG� 3URGXFWLRQ��� ������ >2QOLQH@�� $YDLODEOH��
KWWSV���DGGLWLYHPDQXIDFWXULQJ�PLW�HGX���

>�@�� -�� *$5'$1�� �$GGLWLYH�0DQXIDFWXULQJ� WHFKQRORJLHV��
VWDWH� RI� DUW� DQG� WUHQGV��� ,QWHUQDWLRQ� -RXUQDO� RI�
3URGXFWLRQ�5HVHDUFK��YRO������QR������SS�������������
�������

>�@�� $��*HEKDUGW�DQG�-��6��+RWWHU���$GGLWLYH�0DQXIDFWXULQJ�
�� �'� 3ULQWLQJ� IRU� 3URWRW\SLQJ� DQG� 0DQXIDFWXULQJ���
������

>��@��(�� 3(,��0�� 5(66,1�� 5�� &$03%(//�� %�� (<1$5'�
RFK� -�� ;,$2�� ´,QYHVWLJDWLQJ� WKH� LPSDFW� RI� DGGLWLYH�
PDQXIDFWXULQJ� GDWD� H[FKDQJH� VWDQGDUGV� IRU� UH�
GLVWULEXWHG� PDQXIDFWXULQJ�´� 3URJUHVV� LQ� $GGLWLYH�
0DQXIDFWXULQJ��SS�����������-XQ��������

>��@��(��%/$&.:(//��7��*$0%(//O��9��0$5<$�RFK�&��
6&+0,7=�� ´7KH� JUHDW� UH�PDNH�� 0DQXIDFWXULQJ� IRU�
PRGHUQ�WLPHV�´��������
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>��@��0�� +$11,%$/� DQG� *�� .1,*+7�� �$GGLWLYH�
PDQXIDFWXULQJ� DQG� WKH� JOREDO� IDFWRU\�� 'LVUXSWLYH�
WHFKQRORJLHV� DQG� WKH� ORFDWLRQ� RI� LQWHUQDWLRQDO�
EXVLQHVV��� ,QWHUQDWLRQDO� %XVLQHVV� 5HYLHZ�� SS�� ����� ��
�������������

>��@��7�� -2+16721�� 7�� '�� 60,7+� DQG� -�� /�� ,5:,1��
$GGLWLYH� 0DQXIDFWXULQJ� LQ� ����� 3RZHUIXO� (QDEOHU��
'LVUXSWLYH�7KUHDW��5$1'�&RUSRUDWLRQ��������S������

>��@��0�� *g7=� DQG� %�� -$1.2:6.$�� �&OXVWHUV� DQG�
,QGXVWU\� ���� ±� GR� WKH\� ILW� WRJHWKHU"��� (XURSHDQ�
3ODQQLQJ�6WXGLHV��YRO����������SS����������������������
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>��@��0�� 67(+1�� ,��:,1*�� 7�� &$5/,/(�� -�� ',&+$,52�
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VHFXULW\���'HORLWWH�'HYHORSPHQW�//&��������

>��@��,62�$670���������$670�)������XQGHU�UHYDOLGDWLRQ��
�������

>��@��$%17�,62��0DQXIDWXUD�DGLWLYD���3ULQFLSLRV�*HUDLV���
7HUPLQRORJLD��&((������0DQXIDWXUD�$GLWLYD��������S��
����
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3URWHFWLRQ��SS���������6HSW��������

>��@��9�� ,7,(5�� :�� 38(&+� RFK� $�� %256��
´&5<37$1$/<6,6� $63(&76� ,1� ��'�
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>��@��)��3(1*��-��<$1*��=��&��/,1�DQG�0��/21*���6RXUFH�
LGHQWLILFDWLRQ�RI��'�SULQWHG�REMHFWV�EDVHG�RQ�LQKHUHQW�
HTXLSPHQW�GLVWRUWLRQ���&RPSXWHUV�	�6HFXULW\��YRO������
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3RSH��%��:��$UH\��&��$��%DUUHWWD�DQG�0��*��:DUQHU��
�(QKDQFHG� DQWL�FRXQWHUIHLWLQJ� PHDVXUHV� IRU� DGGLWLYH�
PDQXIDFWXULQJ�� FRXSOLQJ� ODQWKDQLGH� QDQRPDWHULDO�
FKHPLFDO� VLJQDWXUHV� ZLWK� EORFNFKDLQ� WHFKQRORJ\���
-RXUQDO� RI�0DWHULDOV�&KHPLVWU\�&�� QR�� ���� SS�� �����
������2FWREHU��������

>��@��*�� 1�� 3+$0�� -��+�� 3$5.�� 2��+�� .:21�� +��-��
621*�� 6��+�� /((�� .��6��0221�� 6��7�� .,0�� <��5��
&+2,�RFK�.��5��.:21��´6HOHFWLYH�(QFU\SWLRQ�IRU��'�
3ULQWLQJ�0RGHO�LQ�'&7�'RPDLQ�´�L�,&8)1��������������
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>��@�9��*$5&,$�RFK�&��9$52/��´'LJLWDO�IRUHQVLFV�RI��'
SULQWHUV�´� L� ����� �WK� ,QWHUQDWLRQDO� 6\PSRVLXP� RQ�
'LJLWDO� )RUHQVLF� DQG� 6HFXULW\� �,6')6��� $QWDO\D�
7XUNH\�������

>��@�'�� %5$')25'� 0,//(5�� :�� %�� */,6621�� 0��
<$032/6.,<�� .LP�.ZDQJ� DQG� 5�� &+22��
�,GHQWLI\LQJ� �'�SULQWHU� UHVLGXDO� GDWD� YLD� RSHQ�VRXUFH�
GRFXPHQWDWLRQ��� &RPSXWHUV� 	� 6HFXULW\�� YRO�� ���� SS��
�������-XQ������
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3K\VLFDO� &RQWURO� 6\VWHP� 'HVLJQ� IRU� 1HWZRUNHG� �'�
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP�
�6ZHGHQ�6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

0DFKLQLQJ�'LVWRUWLRQ�$QDO\VLV�RI�$HURVSDFH�&RPSRQHQWV�XVLQJ�WKH
&RQWRXU�0HWKRG

0DWV�:HUNHD
��0RVKDUUDI�+RVVDLQE��'DQLHO�6HPHUHE��$QGHUV�:UHWODQGF�

D5,6(�,9)�$%��%R[�������������0|OQGDO��6ZHGHQ�
E.7+�,QGXVWULDO�3URGXFWLRQ��%ULQHOOYlJHQ������������6WRFNKROP�
F*.1�$HURVSDFH�$%��)O\JPRWRUYlJHQ�����������7UROOKlWWDQ��6ZHGHQ�


&RUUHVSRQGLQJ�DXWKRU��PDWV�ZHUNH#UL�VH

$EVWUDFW�
'XULQJ�PDFKLQLQJ�WKH�UHVLGXDO�EXON�VWUHVVHV�LQGXFHG�E\�SUHYLRXV�SURFHVV�VWHSV�OLNH�IRUJLQJ�DQG�
KHDW� WUHDWPHQW�ZLOO�EH� UHOHDVHG��7KLV�PD\�FDXVH�XQGHVLUDEOH�JHRPHWULF�GLVWRUWLRQV�RI� WKH� ILQDO�
FRPSRQHQW�DQG�WKHUHE\�KLJK�UHMHFWLRQ�UDWHV�DQG�FRVWV��7KLV�SUREOHP�FDQ�EH�UHGXFHG�E\�DGMXVWLQJ�
SURFHVV±�DQG�GHVLJQ�SDUDPHWHUV��7KLV�SDSHU�SUHVHQWV�D�PHWKRGRORJ\�IRU�PLQLPL]LQJ�PDFKLQLQJ�
GLVWRUWLRQV�� 7KH� PHWKRGRORJ\� LV� EDVHG� RQ� D� FRPELQDWLRQ� RI� SURFHGXUHV� IRU� SUHGLFWLRQ� RI�
PDFKLQLQJ�GLVWRUWLRQV��XVLQJ� WKH�&RQWRXU�PHWKRG�DQG�SURFHGXUHV� IRU�DGMXVWPHQW�RI�PDFKLQLQJ�
GLVWRUWLRQV��3UDFWLFDO�H[SHULHQFHV�DUH�GLVFXVVHG�DQG�GHPRQVWUDWHG�XVLQJ�DQ�DHURVSDFH�FRPSRQHQW��
7KH�PHWKRGRORJ\�VKRXOG�EH�H[HFXWHG�LQ�FORVH�FRRSHUDWLRQ�EHWZHHQ�VHYHUDO�DFWRUV�LQ�WKH� YDOXH�
FKDLQ� DQG� EHVW� UHVXOWV� PD\� EH� DFKLHYHG� E\� FRPELQLQJ� VHYHUDO� FRQFHSWV� IRU� DGMXVWPHQW� RI�
PDFKLQLQJ� GLVWRUWLRQV�� )XUWKHU� UHVHDUFK� LQ� FRQMXQFWLRQ� ZLWK� WKH� &RQWRXU� PHWKRG�� DGDSWLYH�
IL[WXULQJ�DQG�WRROSDWK�DGMXVWPHQW�LV�UHFRPPHQGHG��

.H\ZRUGV��0DFKLQLQJ�GLVWRUWLRQV��&RQWRXU�PHWKRG��$GDSWLYH�)L[WXUHV��1&�&RGH�RSWLPL]DWLRQ�

� ,QWURGXFWLRQ�
'XULQJ�PDFKLQLQJ�WKH�DFFXPXODWHG�EXON�VWUHVVHV�LQGXFHG�E\�
SUHYLRXV�SURFHVV� VWHSV�� VXFK�DV� IRUJLQJ� DQG�KHDW� WUHDWPHQW��
ZLOO� EH� UHOHDVHG�� 7KLV� PD\� FDXVH� XQGHVLUDEOH� UHVLGXDO�
GHIRUPDWLRQV� DQG� JHRPHWU\� HUURUV� RI� WKH� ILQDO� FRPSRQHQW��
7KH� GLVWRUWLRQV� DUH� GLIILFXOW� WR� SUHGLFW� DQG� LQ� SUDFWLFH��
WKHUHIRUH� ZLGH� WROHUDQFHV� DQG� VHYHUDO� PDFKLQLQJ� VWHSV� DUH�
DSSOLHG�WR�DYRLG�UHSURFHVVLQJ�RU��DW�ZRUVW��VFUDS���%\�WDNLQJ�
LQWR�DFFRXQW�WKH�UHVLGXDO�VWUHVVHV�GXULQJ�SURFHVV�SODQQLQJ�D�
VLJQLILFDQW� LPSURYHPHQW� LQ� GLPHQVLRQDO� DFFXUDF\� FDQ� EH�
DFKLHYHG��7KLV�PD\�VDYH�PLOOLRQV�RI�(XURV�LQ�VFUDS�FRVWV�DQG�
FRUUHFWLRQ�SURFHGXUHV�IRU�WKH�PDQXIDFWXULQJ�LQGXVWU\�>�@��

7KLV� SDSHU� SURSRVHV� D� PHWKRGRORJ\� IRU� PLQLPL]LQJ� VXFK�
GLVWRUWLRQV�WKDW�HPHUJHV�GXULQJ�PDFKLQLQJ��WR�EH�XVHG�LQ�RUGHU�
WR�IDFLOLWDWH�D�PLQLPXP�RI�GHYLDWLRQV�IURP�WKH�QRPLQDO�VKDSH�
RI� WKH� ILQDO� SURGXFW�� 7KH� PHWKRGRORJ\� LV� EDVHG� RQ� D�
FRPELQDWLRQ�RI�SURFHGXUHV�IRU�SUHGLFWLRQ�RI�UHVLGXDO�VWUHVVHV�
LQ� WKH� ZRUN� SLHFH�� SUHGLFWLRQ� RI� GHIRUPDWLRQV� LQ� WKH�
FRPSRQHQW� GXULQJ� PDWHULDO� UHPRYDO� DQG� SURFHGXUHV� IRU�
PLQLPL]LQJ�WKH�GLVWRUWLRQV����

7KH�RYHUDOO�PHWKRGRORJ\�LV�GHVFULEHG�LQ�6HFWLRQ���ZKHUHDV�
SURFHGXUHV� IRU� UHVLGXDO� VWUHVV� SUHGLFWLRQ� DQG� PLWLJDWLRQ�
GXULQJ�VXEVHTXHQW�PDWHULDO� UHPRYDO�RSHUDWLRQV� LV�GHVFULEHG�
LQ� 6HFWLRQ� ��� VXSSRUWHG� E\� D� WHVW� FDVH�� D� IRUJHG� DHURVSDFH�
FRPSRQHQW�� � 'LIIHUHQW� FRQFHSWV� IRU� DGMXVWLQJ� PDFKLQLQJ�
GLVWRUWLRQV� DUH� GHVFULEHG� LQ� 6HFWLRQ� �� DQG� FRQFOXVLRQV� DUH�
VXPPDUL]HG�LQ�6HFWLRQ���WRJHWKHU�ZLWK�VXJJHVWHG�LVVXHV�IRU�
IXUWKHU�UHVHDUFK���

� 5HODWHG�:RUN�
6HYHUDO�LQYHVWLJDWLRQV�KDYH�EHHQ�UHSRUWHG�LQ�WKH�OLWHUDWXUH�RQ�
PDFKLQLQJ� DQG� UHVLGXDO� VWUHVVHV�� 7KH�PDMRULW\� RI� WKHVH� DUH�
IRFXVLQJ�RQ�WKH�UHVLGXDO�VWUHVVHV�LQGXFHG�IURP�WKH�PDFKLQLQJ�
RSHUDWLRQV��+RZHYHU�� UHODWLYHO\� IHZ� SDSHUV� KDYH� DGGUHVVHG�
GLVWRUWLRQV� FRPLQJ� IURP� WKH� UHGLVWULEXWLRQ� RI� WKH� LQLWLDO�
UHVLGXDO� VWUHVVHV� DIWHU� WKH� PDWHULDO� UHPRYDO�� 'LVWRUWLRQV� LQ�
PDFKLQLQJ� RI� DHURVSDFH� SDUWV� DUH� RIWHQ� DWWULEXWHG� WR� WKH�
UHGLVWULEXWLRQ�RI�WKH�UHVLGXDO�VWUHVVHV�JLYHQ�DOO�RWKHU�RSHUDWLRQ�
SDUDPHWHUV� DUH� RSWLPL]HG� IRU� DGHTXDF\� >�@�� 7KH� H[LVWLQJ�
UHVHDUFK�OLWHUDWXUHV�UHIHU�WR�WKH�SUHGLFWLRQ�DQG�PHDVXUHPHQWV�
RI� WKH� LQLWLDO� UHVLGXDO� VWUHVV� ILHOG� DV�ZHOO� DV� HVWLPDWLQJ� WKH�
GLVWRUWLRQV� DQG� SURSRVLQJ� VROXWLRQV� WR� FRXQWHU� WKHVH�
GLVWRUWLRQV�WR�DWWDLQ�WKH�WROHUDQFHV��

(DUOLHU� LQYHVWLJDWLRQV� FRQFHUQLQJ� KRZ� WR� PHDVXUH� UHVLGXDO�
VWUHVVHV�XVLQJ�ERWK�QRQ�GHVWUXFWLYH�RU�GHVWUXFWLYH�WHFKQLTXHV�
VXFK�DV�;�UD\�GLIIUDFWLRQ�DQG�KROH�GULOOLQJ�KDYH�EHHQ�UHSRUWHG��
7KH� OLPLWDWLRQV� WR� WKHVH� PHWKRGV� LQ� WHUPV� RI� GHSWK� RI�
PHDVXUHPHQW� LV� ZHOO� NQRZQ�� ,Q� WKLV� SDSHU�� WKH� &RQWRXU�
0HWKRG�>�@>�@��ZKLFK�LV�DQ�DFFXUDWH�PHWKRG�WKDW�RYHUFRPHV�
WKHVH� OLPLWDWLRQV� KDV� EHHQ� XVHG�� 7KH� PHWKRG� KDV� EHHQ�
YDOLGDWHG� E\� D� FRPELQHG� H[SHULPHQWDO� DQG� FRPSXWDWLRQDO�
DQDO\VLV�DV�UHSRUWHG�LQ�DQ�HDUOLHU�ZRUN�E\�:HUNH�HW�DO�LQ�>�@��
7KLV�SDSHU�LV�EDVHG�RQ�WKHVH�ILQGLQJV��

5HGHVLJQ� RI� SDUWV� DQG� FRQVLGHUDWLRQV� GXULQJ� SURFHVV�
SODQQLQJ�� SDUWLFXODUO\� PDFKLQLQJ� VHTXHQFH� DQG� IL[WXUH�
FRQILJXUDWLRQV�� DUH�SURSRVHG� LQ� VRPH�SDSHUV� WR� FRPSO\� WKH�
GHVLUHG�WROHUDQFH�>�@>�@��&HUXWWL�HW��DO��GLVFXVVHG�WKH�HIIHFW�RI�
SRVLWLRQLQJ� WKH� ZRUNSLHFH� ZLWK� VRPH� RIIVHW�� D� SDUDPHWHU�
QXPHULFDOO\�RSWLPL]HG� WR� ILQG� WKH�SRVLWLRQ�ZKHUH� WKH� VWUHVV�
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GLVWULEXWLRQ� DVVXPHV� LWV� PLQLPXP� >�@�� &KDQW]LV� HW�DO��
SUHVHQWHG�D�ZRUN�ZLWK�VLPLODU�DSSURDFKHV�DQG�DOVR�SURYLGH�D�
VLPXODWLRQ�EDVHG�ZRUN�IORZ�WR�ILQG�WKH�RSWLPL]HG�RIIVHW�IRU�D�
PLQLPXP� GLVWRUWLRQV� LQ� >�@�� 7KHVH� ZRUNV� �������������
VSHFLILFDOO\�UHIHU�WR�FRQGLWLRQV�ZKHUH�WKH�VWUHVV�SURILOH�ILWV�WR�
WKH�PDFKLQLQJ�WDVN��7KHUHIRUH��LW�LV�GLIILFXOW�WR�JHQHUDOL]H�IRU�
RWKHU�VWUHVV�SURILOHV���

7KLV�SDSHU�SURSRVHV�D�QHZ�PHWKRG�IRU�DGMXVWPHQW�RI�WKH�1&�
FRGH� LQ� RUGHU� WR� FRPSHQVDWH� IRU� WKH� GLVWRUWLRQV� GXULQJ� WKH�
PDQXIDFWXULQJ�SURFHVV���

� 0HWKRGRORJ\�
7KH� ILUVW� VWHS� LV� WR� SUHGLFW� WKH� ZRUN� SLHFH� EXON� VWUHVVHV�
LQGXFHG�SULRU�WR�PDFKLQLQJ��VHH�ILJ������

Predict workpiece 
bulk stresses 

using  Contour 
Method 

Simulate material 
removal using 

FEM

Distortions 
OK?

Adjust  
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Start
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Predict  
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)LJXUH���2YHUDOO�PHWKRGRORJ\�

7KLV� LV� SHUIRUPHG� XVLQJ� WKH�&RQWRXU�PHWKRG��7KLV�PHWKRG�
XVHV�WKH�IDFW� WKDW�D�ERG\�WKDW�FRQWDLQV�UHVLGXDO�VWUHVVHV�ZLOO�
GHIRUP� ZKHQ� WKH� ERG\� LV� FXW� LQWR� VHFWLRQV�� 7KH� WUDFWLRQV�
UHTXLUHG�WR�UHVWRUH�WKH�GHIRUPHG�VHFWLRQ�WR�LWV�RULJLQDO�VKDSH�
DUH�HTXLYDOHQW�WR�WKH�RXW�RI�SODQH�UHVLGXDO�VWUHVV�UHOHDVHG�E\�
VHFWLRQLQJ��VHH�ILJ�����

)LJXUH���6FKHPDWLF�LOOXVWUDWLRQ�RI�&RQWRXU�PHWKRG�>�@>�@�

7KLV� LQIRUPDWLRQ� LV�XVHG�DV� LQSXW�GDWD� WR� WKH� VHFRQG�VWHS��D�
PDWHULDO�UHPRYDO�VLPXODWLRQ�IRU�FDOFXODWLRQ�RI�WKH�GLVWRUWLRQV��
,I�WKH�GLVWRUWLRQV�H[FHHG�WKH�UHTXLUHPHQWV�IURP�WKH�FXVWRPHU��
WKHQ� DGMXVWPHQWV� VKRXOG� EH� SHUIRUPHG� XQWLO� WKH� OHYHO� RI�
GLVWRUWLRQV� DUH� ZLWKLQ� WROHUDQFHV�� 7KH� PHWKRGRORJ\� LV�
GHVFULEHG�EHORZ� LQ�FRQMXQFWLRQ� WR�D� WHVW�FDVH�� DQ�DHURVSDFH�
FRPSRQHQW��

� 3UHGLFWLRQ�RI�PDFKLQLQJ�GLVWRUWLRQV�
$Q�DHURVSDFH�FRPSRQHQW�LQ�D�QLFNHO�EDVHG�DOOR\�ZDV�XVHG�DV�
WHVW�FDVH��VHH�ILJ�����7KH�FRPSRQHQW�ZDV�DQDO\]HG�LQ�LWV�QHW�
VKDSH�FRQGLWLRQ�EHIRUH�PDFKLQLQJ�ZKHUH�DIWHU�WKH�GHYLDWLRQV�
IURP�LWV�QRPLQDO�JHRPHWU\�ZDV�YHULILHG��7KH�ZRUN�SLHFH�ZDV�
KRW�IRUJHG�LQ������&�ZLWK�D�VFUHZ�SUHVV�IROORZHG�E\�VROXWLRQ�
DQQHDOLQJ�DQG�WKHQ�PDFKLQLQJ�LQ�VHYHUDO�VHWXSV�WR�ILQDO�IRUP��
7KH�JHRPHWULFDO�VKDSH�KDG�D�WHQGHQF\�WR�GULIW�RXW�RI�WROHUDQFH�
DQG�WZLVW�DURXQG�WKH�D[LDO�GLUHFWLRQ��7KH�WZLVW�ZDV�PD[������
PP�DQG�PLQ�������PP��7KH�DPELWLRQ�ZDV�WR�VHW�XS�D�PRGHO�
IRU�DQDO\VLV�DQG�DGMXVWPHQWV�RI�WKH�GULIW��

�

��� 3UHGLFWLRQ�RI�ZRUNSLHFH�EXON�VWUHVVHV�

3UHGLFW�VWUHVVHV�LQ�FXW�VHFWLRQV��7KH�ZRUN�SLHFH�ZDV�FXW�LQ���
VHFWLRQV����������������������PP��DFFRUGLQJ�WR�ILJ�����XVLQJ�
:LUH� (OHFWUR� 'LVFKDUJH� 0DFKLQLQJ� �:�('0��� 7KH� FXW�
VHFWLRQ�GLVSODFHPHQWV�ZHUH�WKHQ�PHDVXUHG�XVLQJ�*HRPHWULF�
2SWLFDO� 0HDVXUHPHQW� �*20�� WHFKQLTXH�� 7KH� *20�
PHDVXUHPHQW�UHTXLUHV�WKH�FXW�VXUIDFHV�WR�EH�PDGH�ZLWK�ORZHVW�
SRVVLEOH�VXUIDFH�URXJKQHVV��WR�PDNH�LW�SRVVLEOH�WR�GHWHFW�WKH�
VXEWOH�GHYLDWLRQV�IURP�DQ�LGHDO�IODW�VKDSH�DIWHU�WKH�SDUWLQJ�LV�
SHUIRUPHG��7KXV��WKH�FKRLFH�RI�D�SUHFLVLRQ�PDFKLQLQJ�PHWKRG�
WKDW�LV�DEOH�WR�FXW�DORQJ�D�VWUDLJKW�OLQH�ZKLOH�VHFXUHO\�FODPSHG�
LV�FUXFLDO���

)LJXUH���:RUNSLHFH�FXW�LQ���VHFWLRQV�

,Q�WKH�WHVW�FDVH� WKLV�SURFHGXUH�ZDV�FDUHIXOO\�SODQQHG�ZKHUH�
WKH�ZRUN�SLHFH�ZDV�SUHSDUHG�ZLWK� VWDUW�DQG�ILQLVK�KROHV� IRU�
WKH� ('0�ZLUH�� WR� HQDEOH� ORZHVW� SRVVLEOH� GHIOHFWLRQ� RI� WKH�
FRPSRQHQW�GXULQJ�HDFK�SDUWLQJ�RSHUDWLRQ��VHH�ILJ�����7KXV��WKH�
FRPSRQHQW�ZDV�DFWXDOO\�IXQFWLRQLQJ�DV�LWV�RZQ�IL[WXUH�GXULQJ�
WKH�PDMRU�SDUW�RI�HDFK�SDUWLQJ�RSHUDWLRQ���

)LJXUH� �� :RUNSLHFH� EHIRUH� DQG� DIWHU� PDFKLQLQJ� DQG�
LOOXVWUDWHG�WZLVW�
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)LJXUH���&XW�VHFWLRQ�ZLWK�IRXU�GULOOHG�KROHV�IRU�JXLGDQFH�RI�
('0�

)LJXUH���*20�PHDVXUHPHQW�RI�FXW�VHFWLRQ�

7KH�UHVXOWV�IURP�*20�DFFRUGLQJ�WR�ILJ����ZHUH�WUDQVODWHG�WR�
)LQLWH�HOHPHQW�PRGHOV�RI�WKH�VHFWLRQHG�SDUWV��7KH�RXW�RI�SODQH�
GLVWRUWLRQV�LQ�WKH�FXW�VHFWLRQV�DUH�GLUHFWO\�UHODWHG�WR�WKH�RXW�RI�
SODQH�VWUHVVHV�EHIRUH�VHFWLRQLQJ�DQG�ZHUH�DSSOLHG�DV�ERXQGDU\�
FRQGLWLRQV� WR� ILQLWH� HOHPHQW� PRGHOV� RI� WKH� SDUWV� DIWHU�
VHFWLRQLQJ��7KH�GLVSODFHPHQW�VXUIDFHV�IURP�RSSRVLWH�VLGHV�RI�
WKH�FXW�ZHUH�DYHUDJHG�LQ�RUGHU�WR�LPSURYH�WKH�DFFXUDF\�RI�WKH�
UHVXOWV�� 7KH� RXW� RI� SODQH� VWUHVVHV� �[�VWUHVVHV�� ZHUH� WKHQ�
FDOFXODWHG�DFFRUGLQJ�WR�ILJ�������

)LJXUH���)(�PRGHOV�RI�WKH�VHFWLRQHG�ZRUNSLHFHV�ZLWK�DSSOLHG�
[�GLVSODFHPHQWV�DQG�UHVXOWLQJ�[�VWUHVVHV

&DOFXODWH� ZRUN� SLHFH� VWUHVVHV�� � 2QH� OLPLWDWLRQ�� XVLQJ� WKH�
&RQWRXU�PHWKRG��LV�WKDW�WKH�FDOFXODWHG�VWUHVVHV�DUH�OLPLWHG�WR�
WKH�RXW�RI�SODQH�VWUHVVHV�IURP�WKH�FXW�VHFWLRQV��7KH�PHWKRG�
PD\� EH� H[SDQGHG� WR� D� ��GLPHQVLRQDO� VWUHVV� VWDWH� XVLQJ�
PXOWLSOH�FXWV�DW����GHJUHHV�>��@�RU����GHJUHHV�IURP�WKH�ILUVW�
GLUHFWLRQ�>��@��7KXV��VXEVWDQWLDO�ZRUN� LV�QHHGHG� LQ�RUGHU� WR�

SUHGLFW� WKH� FRPSOHWH� VWUHVV� ILHOG� RQ� D� FRPSRQHQW�� XVLQJ�
PXOWLSOH� FXWV�� ,Q� RUGHU� WR� VLPSOLI\� WKH� VWUHVV� DQDO\VLV� D�
QXPHULFDO�LWHUDWLYH�DSSURDFK�XVLQJ�)(0�IRU�SUHGLFWLRQ�RI���
GLPHQVLRQDO�VWUHVVHV�EDVHG�RQ�VLQJOH�FXW�PHDVXUHPHQWV�ZDV�
GHYHORSHG�DQG�WHVWHG�DFFRUGLQJ�WR�WKH�IROORZLQJ��

7KH� FDOFXODWHG� RXW� RI� SODQH� VWUHVVHV� �[�VWUHVVHV�� LQ� WKH� FXW�
VHFWLRQV� ZHUH� PDSSHG� RQWR� WKH� ZRUN� SLHFH� PHVK� DQG�
LQWHUSRODWHG� EHWZHHQ� WKH� VHFWLRQV�� $IWHU� PDSSLQJ� DQG�
LQWHUSRODWLRQ��D�VSULQJ�EDFN�FDOFXODWLRQ�ZDV�SHUIRUPHG�ZKLFK��
GXH� WR� HTXLOLEULXP�� HVWDEOLVKHG� D� ��GLPHQVLRQDO� VWUHVV�
FRQGLWLRQ��7KLV�UHGLVWULEXWLRQ�RI�VWUHVVHV�FDXVHG�WKH�RULJLQDOO\�
PDSSHG�RXW�RI�SODQH�VWUHVVHV�WR�GHFUHDVH��7R�RYHUFRPH�WKLV�
SUREOHP�DQ�LWHUDWLYH�SURFHGXUH�ZLWK�UHPDSSLQJ�RI�WKH�RXW�RI�
SODQH�VWUHVVHV�RQ�WKH�ZRUN�SLHFH�ZLWK�VXEVHTXHQW�VSULQJ�EDFN�
FDOFXODWLRQV� ZDV� SHUIRUPHG�� 7KH� SURFHGXUH� ZDV� UHSHDWHG�
XQWLO� WKH�RXW�RI�SODQH�VWUHVVHV� UHDFKHG� LWV�RULJLQDO� OHYHO�DQG�
UHVXOWHG�LQ�D�PRUH�FRUUHFW���GLPHQVLRQDO�VWUHVV�VWDWH�>�@���

��� 6LPXODWLRQ�RI�PDWHULDO�UHPRYDO�

$�VLPSOLILHG�DSSURDFK�IRU�VLPXODWLRQ�PDWHULDO� UHPRYDO�ZDV�
XWLOL]HG��ZKHUH�PDWHULDO�ZDV�LQVWDQWDQHRXVO\�UHPRYHG�XVLQJ�
OLQHDU�)($��7KH�PHVK�RI�WKH�UHPRYHG�PDWHULDO�ZDV�GHOHWHG�
DQG�D�VSULQJ�EDFN�DQDO\VLV�RI�WKH�UHPDLQLQJ�FRPSRQHQW�ZDV�
SHUIRUPHG�DFFRUGLQJ�WR�ILJ������

�

&RUUHODWLRQ�EHWZHHQ�WKH�FDOFXODWHG�UHVXOWV�DQG�PHDVXUHPHQWV�
RI� WKH� WRS� VXUIDFH� RI� WKH� FRPSRQHQW� XVLQJ� D� FRQYHQWLRQDO�
&RRUGLQDWH� 0HDVXUHPHQW� 0DFKLQH� �&00�� VKRZ� WKDW� WKH�
FDOFXODWLRQ�LV�LQ�JRRG�DJUHHPHQW�ZLWK�WKH�DSSHDUDQFH�RI�WKH�
UHDO�SDUW��VHH�ILJ�����

)LJXUH���6WUHVVHV�DQG�GLVWRUWLRQV�DIWHU�PDWHULDO�UHPRYDO�

)LJXUH���&00�PHDVXUHPHQW�DW�WKH�WRS�VXUIDFH��OHIW��FRPSDUHG�
WR�FDOFXODWHG�GHIRUPDWLRQV��ULJKW���
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� $GMXVWLQJ�IRU�GLVWRUWLRQV�
6HYHUDO� FRQFHSWV� IRU� KRZ� WR� KDQGOH� JHRPHWU\� GHYLDWLRQV�
FDXVHG� ZKHQ� LQKHUHQW� EXON� VWUHVVHV� DUH� UHOHDVHG� GXULQJ�
VXEVHTXHQW�PDWHULDO� UHPRYDO� DUH� GHVFULEHG�EHORZ��7KH\� DOO�
DVVXPH�WKH�H[LVWHQFH�RI�D�ELOOHW��LQ�ZKLFK�WKH�LQKHUHQW�VWUHVV�
ILHOG�IURP�SUHYLRXV�IRUPLQJ�DQG�KHDW�WUHDWPHQW�RSHUDWLRQV�LV�
ZHOO� NQRZQ�� 7KXV�� WKH� DFFXUDWH� VWUHVV� ILHOG� ZLOO� DFW� DV� WKH�
IRXQGDWLRQ� IRU� IXUWKHU� DGYDQFHG� DQDO\VLV� RI� KRZ� WKH� ELOOHW�
EHKDYHV� GXULQJ� WKH� IROORZLQJ� VWHSV� RI� PDWHULDO� UHPRYDO��
)XUWKHU�� DGGLWLRQDO� EHQHILW� FDQ� EH� DFKLHYHG� IURP� DFFXUDWH�
VLPXODWLRQV� RI� WKH� LQWHQGHG� DFWLRQV� RI� KRZ� WR� KDQGOH�
GLVWRUWLRQV�PRVW�HIILFLHQWO\���

��� $GMXVW�FRPSRQHQW�SRVLWLRQ�LQ�ZRUN�SLHFH�

7KH� OHYHO� DQG� GLVWULEXWLRQ� RI� WKH� UHVLGXDO� VWUHVVHV� WKDW� DUH�
UHOHDVHG� LQ� WKH� FRPSRQHQW� GXULQJ� WKH� PDWHULDO� UHPRYDO�
SURFHVV�GHSHQGV�RQ�ZKHUH�WKH�ILQDO�FRPSRQHQW�LV�SRVLWLRQHG�
LQ� WKH� ELOOHW�� 7R� PRYH� WKH� SDUW� LQ� WKH� ELOOHW� FDQ� EH� PRVW�
HIIHFWLYH�LI�WKH�EODQN�DQG�WKH�ILQDO�FRPSRQHQW�KDYH�UHODWLYHO\�
VLPSOH� JHRPHWULHV�� 7KXV�� RQH� SRVVLELOLW\� WR� PLQLPL]H� IRU�
GLVWRUWLRQ� LV� WR� YLUWXDOO\� LQYHVWLJDWH� WKH� HIIHFWV� RQ� SDUW�
JHRPHWU\�ZKLOH�FKDQJLQJ�WKH�SRVLWLRQ�RI�WKH�ILQDO�SDUW�UHODWLYH�
WR�WKH�EODQN��7KHUHE\�WKH�YROXPH�LQ�WKH�ELOOHW�ZLWK�WKH�OHDVW�
HIIHFW� RQ� JHRPHWU\� GHYLDWLRQV� RI� WKH� ILQDO� SDUW� FDQ� EH�
GHWHUPLQHG��VHH�ILJ��������

)LJXUH����$GMXVWPHQW�RI�SRVLWLRQ�RI�WKH�FRPSRQHQW�UHODWLYH�WR�
ZRUNSLHFH�

��� $GMXVW�ZRUN�SLHFH�DQG�FRPSRQHQW�JHRPHWU\�

$QRWKHU� DSSURDFK� LV� WR� DGMXVW� WKH�GHVLJQ�RI� WKH�FRPSRQHQW�
DQG� UHGLVWULEXWH� WKH� SURFHVV� LQGXFHG� VWUHVV� ILHOG�� 7KLV� LV�
LOOXVWUDWHG�LQ�ILJ�����ZKHUH�D�VWLIIQHVV�EDU�LV�LQFOXGHG�LQ�WKH�
FRPSRQHQW� LQ�RUGHU� WR�PLQLPL]H�GHIOHFWLRQV�GXH� WR� LQWHUQDO�
VWUHVVHV�� (YHQ� WKRXJK� WKLV� DSSURDFK�� WKDW� IURP� SUDFWLFDO�
UHDVRQV�LV�D�OHVV�OLNHO\�FKRLFH�IRU�DQ�DOUHDG\�H[LVWLQJ�GHVLJQ��
LW� LV� DQ� DSSURDFK� PXFK� VLPLODU� WR� WRSRORJLFDO� GHVLJQ�
RSWLPL]DWLRQ�LQFOXGLQJ�UHVLGXDO�VWUHVVHV��$V�VXFK�LW�PLJKW�EH�
DEOH�WR�QRW�RQO\�FKDQJH�WKH�JHRPHWU\�RI�WKH�ZRUN�SLHFH�DQG�
WKHUHE\�UHGLVWULEXWH�DQG�UHGXFH�WKH�VWUHVV�ILHOG�EXW�DOVR�EH�DEOH�
WR�FRQWULEXWH�WR�ZHLJKW�RSWLPL]DWLRQ��

)LJXUH����$GMXVWPHQW�RI�FRPSRQHQW��DQG�ZRUNSLHFH�JHRPHWU\�

��� $GDSWLYH�IL[WXUHV�

'XULQJ�PDFKLQLQJ��WKH�ZRUN�SLHFH�PXVW�EH�KHOG�DQG�ORFNHG�WR�
D�IL[HG�SRVLWLRQ�LQ�WKH�ZRUNVSDFH�RI�WKH�PDFKLQH�WRRO��7KLV�LV�
QRUPDOO\�GRQH�E\�XVH�RI� VRPH�NLQG�RI� IL[WXUH�RU� FODPSLQJ�
GHYLFH��7KH�XSVLGH�RI�WKLV�FRQFHSW�LV�WKDW�WKH�SRVLWLRQ�RI�WKH�
SDUW�LV�ZHOO�NQRZQ��7KH�GRZQVLGH�RQ�WKH�RWKHU�KDQG� LV�WKDW�
WKH�FODPSV�DW�WKH�VDPH�WLPH�PD\�SUHYHQW�WKH�SDUW�IURP�QHHGHG�
UHOD[DWLRQ�� 7KLV� PD\� LQWURGXFH� QHZ� VWUHVVHV� GXH� WR� WKH�
FKDQJHG� VWUHVV� VWDWH� ZKLFK� PD\� DIIHFW� WKH� JHRPHWULFDO�
VWDELOLW\�RI�WKH�SDUW�DQG�FDXVH�XQH[SHFWHG�GLVWRUWLRQV�GXULQJ�
PDWHULDO� UHPRYDO� RSHUDWLRQ�� 7KH� SUHIHUUHG� VROXWLRQ� ZRXOG�
WKHUHIRUH� EH� D� FODPSLQJ� GHYLFH� WKDW� FRXOG� EH� DGDSWLYH� DQG�
SURYLGH�VRPH�GLPHQVLRQDO�IOH[LELOLW\���

7KH�JHQHUDO�UHTXLUHPHQWV�IRU�DQ�DGDSWLYH�DQG�UHFRQILJXUDEOH�
IL[WXUH�VHW�XS�KDYH�EHHQ�GLVFXVVHG�E\�VHYHUDO�UHVHDUFKHUV��$�
FRPSUHKHQVLYH�OLVW�RI�ZRUN�SHUIRUPHG�LQ�WKLV�DUHD�LV�FRPSLOHG�
E\�%RUERQL�HW�DO�>��@�ZKHUHDV�PRUH�VSHFLILF�DSSOLFDWLRQV�ZLWK�
UHVSHFW�WR�DHUR�HQJLQHV�DUH�GLVFXVVHG�E\�3DSDVWDWKLV�HW�DO�>��@��

'LVWRUWLRQV�GXULQJ�PDWHULDO�UHPRYDO�DUH�ODUJHO\�GHSHQGHQW�RQ�
WKH� FRQWLQXRXV� FKDQJH� RI� LQKHUHQW� SKHQRPHQD� LQ� WKH�ZRUN�
SLHFH�� VXFK� DV� FKDQJHV� LQ� WKH� UHVLGXDO� VWUHVV� VWDWH� GXH� WR�
PDWHULDO�UHPRYDO��,W�LV�WKHUHIRUH�LPSRUWDQW�WR�HQDEOH�WKH�SDUW�
WR�UHOD[��L�H��UHJDLQ�D�VWDWH�IUHH�IURP�WKH�GLVWRUWLRQV�LPSRVHG�
EHFDXVH�RI�WKH�UHOLHYHG�LQWHUQDO�VWUHVVHV��7KLV�LV�LGHDOO\�GRQH�
FRQWLQXRXVO\��EXW�LQ�SUDFWLFH�DW�UHDVRQDEO\�IUHTXHQW�LQVWDQFHV��
PRVW�RIWHQ�UHODWHG�WR�E\�³EHVW�SUDFWLFH´���

7KXV��WKH�LQWHUIDFH�EHWZHHQ�WKH�SDUW�DQG�WKH�FODPSLQJ�GHYLFH�
VKRXOG��WR�VRPH�GHJUHH��EH�IOH[LEOH�LQ�RUGHU�WR�DFFRPPRGDWH�
IRU� GLVWRUWLRQV� WKDW� LQHYLWDEO\�ZLOO� EH� WKH� UHVXOW� RI� UHOHDVHG�
VWUHVVHV��+RZHYHU��WKLV�IOH[LELOLW\�PXVW�EH�H[HUFLVHG�VXFK�WKDW�
WKH� G\QDPLF� VWLIIQHVV� RI� WKH� RQJRLQJ� PDWHULDO� UHPRYDO�
SURFHVV� FDQ� EH� PDLQWDLQHG�� 7KLV� LV� RI� FRXUVH� RI� SDUWLFXODU�
LPSRUWDQFH� ZKHQ� KLJK� DQG� LQWHUPLWWHQW� SURFHVV� IRUFHV� DUH�
DSSOLHG��VXFK�DV�GXULQJ�FRQYHQWLRQDO�PLOOLQJ�DQG�HYHQ�PRUH�
VR� GXULQJ�PLOOLQJ�ZLWK� VXSHU� DEUDVLYHV� VXFK� DV� FHUDPLF� RU�
&XELF�%RURQ�1LWULGH��&%1��WRROV��)OH[LELOLW\�WR�HQDEOH�D�ULJLG�
HQRXJK�FODPSLQJ�RI� WKH�SDUW�PXVW�WKHUHIRUH�EH�H[HUFLVHG�LQ�
VWHSV���EHWZHHQ�WKH�PDWHULDO�UHPRYDO�RSHUDWLRQV��UDWKHU�WKDQ�
FRQWLQXRXVO\�GXULQJ�WKH�RSHUDWLRQV���

7KH� PRVW� GLUHFW� DQG� VLPSOH� IRUP� RI� DGDSWLYH� FODPSLQJ� LV�
WKHUHIRUH�WR�MXVW�UHOHDVH�DQG�LPPHGLDWHO\�FODPS�WKH�SDUW�DJDLQ��
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7KLV� FRQFHSW� UHTXLUHV� WKDW� WKH� LQWHUIDFH� HOHPHQWV� DUH�
³IORDWLQJ´� WR� UHJDLQ� WKH� VWLIIQHVV� UHTXLUHPHQWV� DV� MXVW�
GLVFXVVHG��$�QXPEHU�RI�SUDFWLFDO�VROXWLRQV�WR�WKLV�SUREOHP�KDV�
EHHQ� GLVFXVVHG� DQG� DOVR� SUDFWLFDOO\� WHVWHG� LQ� WKH� (XURSHDQ�
FROODERUDWLYH�SURMHFW�,17(),;�>��@��

%HFDXVH�RI�WKH�PDQ\�SDUDPHWHUV�WR�VHW�GXULQJ�WKH�GHVLJQ�RI�D�
IL[WXUH��WKH�UHOHDVH�DQG�FODPS�FRQFHSW�KD�WR�EH�YDOLGDWHG�ILUVW�
XVLQJ� VLPXODWLRQ�� )XUWKHUPRUH�� VLPXODWLRQ� HQDEOHV� WKH�
RSWLPDO�DPRXQW�RI�PDWHULDO�UHPRYHG�LQ�WKH�UHOHDVH�DQG�FODPS�
RSHUDWLRQ� DQG� DOVR� RIIHUV� VXSSRUW� ZKHQ� GHILQLQJ� WKH� PRVW�
HIIHFWLYH�SRVLWLRQ�RI�HDFK�FODPSLQJ�GHYLFH���

7KXV��ZLWK�VXSSRUW�IURP�D�)(�PRGHO��LW�LV�SRVVLEOH�WR�FDOFXODWH�
WKH�UHTXLUHG�FODPSLQJ�SRVLWLRQ�DQG�WKH�FRUUHVSRQGLQJ�IRUFH��
LQWURGXFHG� DW� HDFK� FODPSLQJ� LQWHUIDFH�� ,Q� WKH� IROORZLQJ�� D�
FDOFXODWLRQ�SURFHGXUH�XVLQJ�VHYHUDO�VWHSV�RI�PDWHULDO�UHPRYDO�
LV�GHPRQVWUDWHG� LQ�FRQMXQFWLRQ�WR�WKH�WHVW�FDVH�DFFRUGLQJ�WR�
ILJ������7KH�FDOFXODWLRQ�LQGLFDWHG�WKH�QHHG�IRU�KLJK�FODPSLQJ�
IRUFHV�GXULQJ�WKH�ILUVW�PDWHULDO�UHPRYDO�VWHSV��QRGH���������±�
�����ZKHUHDV�WKH�UHTXLUHG�FODPSLQJ�IRUFHV�GXULQJ�WKH�VHFRQG�
VWHSV� ZHUH� ORZ�� VHH� ILJ�� ���� 7KH� SURSRVHG� FDOFXODWLRQ�
SURFHGXUHV�PD\�EH�XVHG�IRU�YLUWXDO�WHVW�RI�YDULRXV�FODPSLQJ�
RSWLRQV�� )XUWKHU�� WR� DGDSW� WKH� FODPSLQJ� WR� WKH� JHRPHWU\�
YDULDWLRQ� GXULQJ� PDFKLQLQJ� DQG� LQ� DGGLWLRQ� PLQLPL]H� WKH�
VWUHVVHV�LQWURGXFHG�E\�FODPSLQJ��

)LJXUH����0DWHULDO�UHPRYDO�LQ�WZR�VWHSV�LQFOXGLQJ�FODPSLQJ�

)LJXUH����&DOFXODWLRQ�RI�RXW�RI�SODQH�FODPSLQJ�IRUFHV�DW�QRGH�
�������

$�PRUH�SURIRXQG�ZD\�WR�DUUDQJH�IRU�DGDSWLYH�KROGLQJ�RI�WKH�
SDUW� WKDW� LV� VXEMHFW� IRU�PDWHULDO� UHPRYDO�ZRXOG�EH� WR� XVH� D�
PXOWL�D[LV�DQG�DGDSWLYHO\�SURJUDPPDEOH�PDFKLQH�WRRO��7KLV�
DSSOLFDWLRQ�RIIHUV�WKH�SRVVLELOLW\� WR�EH�DEOH�WR�UHDFK�VHYHUDO�
VLGHV� RI� WKH� ELOOHW� ZLWKLQ� WKH� VDPH� VHW�XS� ZLWKRXW� DQ\�
LQWHUPHGLDWH�UH�FODPSLQJ��

7KH� GHIOHFWLRQV� LPSRVHG� E\� FRQWLQXRXV� UHOHDVH� RI� UHVLGXDO�
VWUHVVHV�GXH�WR�WKH�RQJRLQJ�PDWHULDO�UHPRYDO�FDQ�XQGHU�VXFK�
FRQGLWLRQV�EH�KDQGOHG�WR�D�YHU\�KLJK�GHJUHH�RI�DFFXUDF\���

)LJXUH����0XOWL�D[LV�PDFKLQH�WRRO�FRQILJXUDWLRQ��&RXUWHV\�
RI�3UHFLVH�7RRO�DQG�0DQXIDFWXULQJ��5RFKHVWHU��1<�������

��� $GMXVW�WRRO�SDWK�

%\� WDNLQJ� LQWR�DFFRXQW� WKH� UHVLGXDO� VWUHVVHV�GXULQJ� WKH� WRRO�
SDWK� JHQHUDWLRQ� D� VLJQLILFDQW� LPSURYHPHQW� RI� JHRPHWULFDO�
DFFXUDF\�FDQ�EH�DFKLHYHG��$�VFKHPDWLF�RYHUYLHZ�RI�WKH�VWHSV�
UHTXLUHG�IRU�DGMXVWLQJ�WKH�WRRO�SDWK�XVLQJ�VLPXODWLRQ�LV�VKRZQ�
LQ�ILJ�������

)LJXUH����6FKHPDWLF�LOOXVWUDWLRQ�RI�WRRO�SDWK�RSWLPL]DWLRQ�

7KH�LQWHQGHG�&$0�FXWWLQJ�VXUIDFHV�FDQ�EH�PRGHOHG�ZLWK�WKH�
KHOS�RI�&$'�&$0�VRIWZDUH��7KH�JHQHUDWHG��'�PRGHO�ZLOO�
EH�XVHG�DV�LQSXW�WR�WKH�PDWHULDO�UHPRYDO�VLPXODWLRQ�WR�SUHGLFW�
WKH�GLVWRUWLRQV��7KH�LQSXW�WR�WKH�PDWHULDO�UHPRYDO�VLPXODWLRQ�
FDQ� EH� UHVLGXDO� VWUHVVHV� JHQHUDWHG� ZLWK� VXSSRUW� IURP� WKH�
&RQWRXU�PHWKRG��,I�WKH�GHIRUPDWLRQV�DUH�RXW�RI�WROHUDQFHV�WKH�
FXWWLQJ� VXUIDFH� LV� DGMXVWHG�� 7KH� ORRS� LV� UHSHDWHG� XQWLO� WKH�
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GHIRUPDWLRQV� DUH� ZLWKLQ� WROHUDQFHV�� $� WRRO� SDWK� WKDW� LV�
DGMXVWHG� GXH� WR� WKH� UHOHDVH� RI� UHVLGXDO� VWUHVVHV� LV� WKHQ�
JHQHUDWHG��7KH�FRQFHSW�LV�H[SODLQHG�DFFRUGLQJ�WR�ILJ�����XVLQJ�
DQ�H[DPSOH�ZLWK�VWUHVV�IUHH�EORFN�H[SRVHG�WR�FODPSLQJ��7KH�
1&�FRGH� LV� SUHSDUHG� WR�PDFKLQH� D� SODQDU� VXUIDFH� EXW� DIWHU�
UHOHDVH�RI�WKH�FODPSLQJ�GHYLDWLRQV�LQ�SODQDULW\�ZLOO�RFFXU��%\�
FDOFXODWLRQ�RI�WKH�GHYLDWLRQV�LW�LV�SRVVLEOH�WR�DGMXVW�WKH�1&�
&RGH�E\�H�J��PLUURULQJ�WKH�GHYLDWLRQV���

)LJXUH����6FKHPDWLF�LOOXVWUDWLRQ�RI�WRRO�SDWK�FRPSHQVDWLRQ�LQ�
D�VWUHVV�IUHH�EORFN�H[SRVHG�WR�FODPSLQJ�

+RZHYHU��WKH�DGMXVWPHQW�RI�RQH�VSHFLILF�GLPHQVLRQ�PD\�KDYH�
FRQVHTXHQFHV� RQ� RWKHU� GLPHQVLRQV� DQG� WROHUDQFHV�� 7KLV� LV�
VFKHPDWLFDOO\�LOOXVWUDWHG�ZLWK�WKH�H[DPSOH�LQ�ILJ�����XVLQJ�D�
EORFN�ZLWK�LQWHUQDO�UHVLGXDO�VWUHVVHV��+HUH�WKH�HOLJLEOH�SODQDU�
PDFKLQLQJ�WRS�VXUIDFH�ZLOO�EH�GLVWRUWHG�GXH�WR�WKH�UHOHDVH�RI�
VWUHVVHV� GXULQJ�PDFKLQLQJ�� 7KLV� HIIHFW�PD\� EH� DGMXVWHG� E\�
SUHSDULQJ�D�PRGLILHG�PDFKLQLQJ�SDWK�IRU�WKH�WRS�VLGH�ZKLFK�
DGMXVW�IRU�WKH�WRS�VXUIDFH�GHIRUPDWLRQV��+RZHYHU��WKH�WRS�VLGH�
DGMXVWPHQW� PD\� DOVR� KDYH� HIIHFWV� RQ� RWKHU� SDUWV� RI� WKH�
JHRPHWU\�VXFK�DV�WKH�ERWWRP�VLGH�JHRPHWU\�ZKLFK�LQ�WXUQ�WKHQ�
PXVW�EH�DGMXVWHG��7KLV�PD\�FDXVH�WKH�WRS�VLGH�WR�GHIRUP�DQG�
WKH�FRXSOHG�SUREOHP�PD\�EH�VROYHG�XVLQJ�DQ� LWHUDWLYH�)($�
DGMXVWPHQW�VWUDWHJ\�LQ�RUGHU�WR�FUHDWH�WKH�WZR�SODQDU�VXUIDFHV�
DFFRUGLQJ�WR�ILJ������

)LJXUH� ��� 6FKHPDWLF� LOOXVWUDWLRQ� RI� LWHUDWLYH� WRRO� SDWK�
FRPSHQVDWLRQ�LQ�D�EORFN�ZLWK�LQWHUQDO�VWUHVVHV���
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)LJXUH����$GMXVWPHQW�VWUDWHJ\�

&RPSDULVRQ�ORJLF�KDYH�WR�EH�EXLOW� WR�FRPSDUH�WKH�H[SHFWHG�
VXUIDFH�ZLWK�VLPXODWHG�VXUIDFH��,I�WKH�GLVWRUWLRQV�UHVLGH�ZLWKLQ�
WKH�FXVWRPHU�GHILQHG�VSHFLILFDWLRQV�� WKHQ�DGMXVWHG�1&�FRGH�
VKRXOG�EH�JHQHUDWHG�XVLQJ�&$0�VRIWZDUH���

7KH�WRRO�SDWK�RSWLPL]DWLRQ�PHWKRGRORJ\�UHTXLUHV�VXFFHVVLYH�
VHOHFWLRQ�RI�VRIWZDUH�DSSOLFDWLRQV��ERXQGDU\�FRQGLWLRQV�DQG�
DSSOLFDWLRQ� RI� LQLWLDO� VWUHVVHV�� WKHUHE\� HVWLPDWLQJ� WKH�
GHIRUPDWLRQ�DULVHV�GXULQJ�PDWHULDO�UHPRYDO��7KLV�ZLOO�EH�UXQ�
LQ�DQ�LWHUDWLYH�PDQQHU�LQYROYLQJ�&$'��&$0�DQG�)($�WRROV�
LQ�RUGHU�WR�PLQLPL]H�WKH�GLVWRUWLRQ��7KH�VXJJHVWHG�DGMXVWPHQW�
VKRXOG� EH� HYDOXDWHG� FDUHIXOO\� EHFDXVH� WKH� PDJQLWXGH� RI�
GLVWRUWLRQ� LV� D� IXQFWLRQ� RI� GHSWK� RI� FXW�� VSULQJ�EDFN� DQG�
FXWWLQJ�SURILOH��

� &RQFOXVLRQV�DQG�IXWXUH�UHVHDUFK�

7KLV� SDSHU� SUHVHQWV� D� PHWKRGRORJ\� IRU� PLQLPL]LQJ�
GLVWRUWLRQV��7KH�FRQFHSW� LV�D�FRPELQDWLRQ�RI�SURFHGXUHV�IRU�
SUHGLFWLRQ� RI� PDFKLQLQJ� GLVWRUWLRQV� ZLWK� SURFHGXUHV� IRU�
DGMXVWPHQW�RI�PDFKLQLQJ�GLVWRUWLRQV��0DFKLQLQJ�GLVWRUWLRQ�LV�
D� FRPSOH[� WDVN� DQG� D� FORVH� FRRSHUDWLRQ� EHWZHHQ� VHYHUDO�
DFWRUV� LQ� WKH� YDOXH� FKDLQ� PD\� LPSURYH� WKH� SRVVLELOLWLHV� WR�
DFKLHYH�JRRG�UHVXOWV��,VVXHV�IRU�IXUWKHU�UHVHDUFK�DUH�GLVFXVVHG�
DFFRUGLQJ�WR�EHORZ��

&RQWRXU�PHWKRG���6HFWLRQLQJ��7KH�VHFWLRQLQJ�PXVW�EH�GRQH�
ZLWK� KLJK� SUHFLVLRQ� XVLQJ� H�J�� ('0�� +RZHYHU�� ('0�
JHQHUDWHV� KHDW� DQG� OHDYHV� D� WKLQ� UH�FDVW� OD\HU� RQ� WKH� FXW�
VXUIDFH�� 7KLV� HIIHFWV� WKH� JHRPHWU\� DQG� WRSRORJ\� RI� WKH� FXW�
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VXUIDFH�QHJDWLYHO\�DQG�UHGXFH�WKH�DFFXUDF\�RI�WKH�SURFHHGLQJ�
*20��DQG�)(�DQDO\VLV��7KXV��WKH�SRVVLELOLWLHV�WR�LQFUHDVH�WKH�
DFFXUDF\�E\�UHSODFLQJ�('0�ZLWK�H�J��DEUDVLYH�PLFUR�ZDWHUMHW�
FXWWLQJ� VKRXOG� EH� LQYHVWLJDWHG�� 7KH� SURFHVV� LV� EDVHG� RQ�
SDUWLFOH� HURVLRQ� ZLWKRXW� WKHUPDO� LPSDFW� RQ� WKH� VHFWLRQHG�
VXUIDFH��,W�VKDUHV�WKH�EHQHILWV�RI�WUDGLWLRQDO�ZDWHUMHW�FXWWLQJ��
ZKHUHDV�WKH�VPDOOHU�FXWWLQJ�V\VWHP�LQFUHDVH�WKH�SUHFLVLRQ����
WLPHV� FXWWLQJ�ZLWK� ��������PP� LQ� SUHFLVLRQ� DQG� �� ȝP�5D�
YDOXH��7KH�LPSDFW�RQ�VXUIDFH�WRSRORJ\�LV�WKHUHE\�PLQLPDO��

&RQWRXU�PHWKRG�±��'�VWUHVV�SUHGLFWLRQ��,Q�RUGHU�WR�UHGXFH�WKH�
QHHG� IRU� PXOWLSOH� FXWV� D� QXPHULFDO� LWHUDWLYH� DSSURDFK� IRU�
SUHGLFWLRQ� RI� ��GLPHQVLRQDO� VWUHVVHV� EDVHG� RQ� VLQJOH� FXW�
PHDVXUHPHQWV�DQG�)(0�LV�SURSRVHG�DFFRUGLQJ�WR�6HFWLRQ����
7KH�UHVXOWV�IRU�WKH�WHVW�FDVH� LQGLFDWH�YHU\�ZHUH�JRRG�UHVXOWV�
EXW�IXUWKHU�LQYHVWLJDWLRQV�DUH�UHFRPPHQGHG��

$GDSWLYH�IL[WXUHV��'XULQJ�PDFKLQLQJ��WKH�ZRUNSLHFH�PXVW�EH�
KHOG�DQG�ORFNHG�WR�D�IL[WXUH�ZKLFK�PXVW�EH�DEOH�WR�KDQGOH�WKH�
FODPSLQJ�� DQG� JHRPHWU\� FKDQJHV� WKDW� RFFXU� GXULQJ� WKH�
PDFKLQLQJ�� 7KXV�� IXUWKHU� UHVHDUFK� LV� UHTXLUHG� LQ� RUGHU� WR�
GHYHORS� IOH[LEOH� DGDSWLYH� FODPSLQJ� DQG� VXSSRUW� RI� WKH�
ZRUNSLHFH�WR�WKH�IL[WXUH�LQ�RUGHU�WR�KDQGOH�VSULQJEDFN�HIIHFWV�
GXULQJ�PDFKLQLQJ��

$GMXVWLQJ�7RRO�3DWK��7KLV�SDSHU�SUHVHQWV�D�QHZ�FRQFHSW�IRU�
WRRO�SDWK�RSWLPL]DWLRQ��)XUWKHU�UHVHDUFK�LV�UHTXLUHG�LQ�RUGHU�
WR� DQDO\VH� SDUWV� ZLWK� FRPSOH[� VXUIDFHV� DQG� UHVLGXDO� VWUHVV�
GLVWULEXWLRQV� DQG� ZKHUH� VHYHUDO� GHPDQGV� FRQFHUQLQJ�
JHRPHWU\�GLPHQVLRQV�DQG�WROHUDQFHV�IURP�WKH�FXVWRPHU�KDYH�
WR�EH�IXOILOOHG��

� $FNQRZOHGJHPHQWV�
7KH�DXWKRUV�WKDQN�9LQQRYD�WKDW�IXQGHG�WKLV�UHVHDUFK�YLD�WKH�
1DWLRQDO�$HURQDXWLFV�5HVHDUFK�3URJUDP��60)�)O\J�SURMHFW���
WKH�6,3�3URGXNWLRQ������3URJUDP��35,=(�SURMHFW�DQG�&8%(�
SURMHFW��DQG�DOVR�9DVWUD�*RWDODQGV�5HJLRQHQ��
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

3KDVH�2XW�0DLQWHQDQFH�2SWLPL]DWLRQ�

2OOH�:LMND��3DWULF�$QGHUVVRQE��-DQ�%ORFNF�DQG�7KRUG�5LJKDUGD�

D�6\VWHFRQ��E�3�-�6ROXWLRQV�$%��F�6DDE�6XSSRUW�DQG�6HUYLFHV�
(�PDLO��ROOH�ZLMN#V\VWHFRQ�VH��SDWULF�DQGHUVVRQ#S�M�VH��MDQ�EORFN#VDDEJURXS�FRP��WKRUG�ULJKDUG#V\VWHFRQ�VH

$EVWUDFW�
7KLV� UHVHDUFK� VWXGLHV� WKH�SHUIRUPDQFH�RI� DQ�RSWLPL]DWLRQ� WHFKQLTXH� IRU�SKDVH�RXW�RSWLPL]DWLRQ�RI� WHFKQLFDO� V\VWHPV��7KH�
RSWLPL]DWLRQ�VHDUFK�LV�GRQH�E\�D�JHQHWLF�DOJRULWKP�ZKHUH�JRRG�FDQGLGDWH�VDPSOHV�FDQ�EH�GUDZQ�DQG�HYDOXDWHG�LQ�D�IDVW�PDQQHU�
XVLQJ�D�QRYHO�FRQFHSW�GHQRWHG�PDWUL[�VLPXODWLRQ��7KH�PHWKRG�LV�LOOXVWUDWHG�E\�DSSO\LQJ�LW�WR�D�SKDVH�RXW�VFHQDULR�RI�DQ�DLUFUDIW�
IOHHW��ZKHUH�WKH�RSWLPDO�VWRS�PDLQWHQDQFH�VWUDWHJ\�LV�GHWHUPLQHG�IRU�D�VHW�RI�UHSDLUDEOH�LWHPV��URWDEOHV���7KH�PDLQ�FRQWULEXWLRQ�
RI�WKLV�SDSHU�LV�D�SDUDPHWULF�VWXG\�RI�KRZ�WKH�RSWLPL]DWLRQ�VHDUFK�LV�H[SHFWHG�WR�SHUIRUP�ZKHQ�YDU\LQJ�WKH�VDPSOHVHW�DQG�
SUREOHP�VL]H��,Q�WKH�SDUDPHWULF�VWXG\�WKH�JHQHWLF�DOJRULWKP�UHVXOW�LV�FRPSDUHG�DJDLQVW�WKH�UHDO�RSWLPXP�ZKLFK�ZDV�IRXQG�LQ�
D�VHSDUDWH�WLPH�FRQVXPLQJ�EUXWH�IRUFH�VHDUFK��JRLQJ�WKURXJK�DOO�SRVVLEOH�VROXWLRQV��

.H\ZRUGV��SKDVH�RXW��PDLQWHQDQFH�RSWLPL]DWLRQ��JHQHWLF�DOJRULWKP��PDWUL[�VLPXODWLRQV�

� ,QWURGXFWLRQ�
)RU�FDSLWDO�LQWHQVLYH�V\VWHPV��VXFK�DV�DLUFUDIW��WKH�UHWLUHPHQW�
SURFHVV�ZLOO�RIWHQ�VWUHWFK�RYHU�D�GHFDGH�RU�PRUH��GXULQJ�ZKLFK�
WKH� RSHUDWLRQDO� IOHHW� JUDGXDOO\� FRQWUDFWV�� 7KLV� UHTXLUHV�
PDQDJLQJ�WKH�UHVRXUFHV�IRU�WKH�UHPDLQLQJ�IOHHW�DW�DFFHSWDEOH�
OHYHOV� RI� FRVW�� DYDLODELOLW\� DQG� ULVN�� ([DPSOHV� RI� UHVRXUFHV�
LQFOXGH�PDLQWHQDQFH�SHUVRQQHO��WRROV��ZRUNVKRSV�DQG�VSDUHV��
7KH�LPSURYHPHQW�RI�NH\�SURILWV�RQ�ORJLVWLFV�DQG�PDLQWHQDQFH�
SHUIRUPDQFH� FDQ� EH� DFKLHYHG� E\� LQYHQWRU\�PDQDJHPHQW� RI�
FRVWO\� FRPSRQHQWV�� ZKLFK� LV� LPSRUWDQW� IRU� HTXLSPHQW�
LQWHQVLYH�LQGXVWULHV�>�@��,Q�D�SKDVH�RXW�VFHQDULR��WKH�QXPEHU�
RI� DLUFUDIW� LQ� RSHUDWLRQ� ZLOO� GHFUHDVH� ZLWK� WLPH�� DQG� WKH�
GHPDQG� IRU� VSDUHV� ZLOO� DOVR� QRUPDOO\� GLPLQLVK�� 7KLV�
FRPELQDWLRQ�PD\�LQFUHDVH� WKH�UHODWLYH�TXDQWLW\�RI�VSDUHV� LQ�
VWRFN�GXULQJ�WKH�SKDVH�RXW��ZKLFK�FDQ�UHSUHVHQW�DQ�XQGHVLUHG�
FDSLWDO�LQYHVWPHQW��

6HYHUDO�VWXGLHV�KDYH�EHHQ�GRQH�WR�PDQDJH�VSDUHV�GXULQJ�WKH�
RSHUDWLRQ�SKDVH�RI�D�SURGXFW���,Q�WHUPV�RI�PDLQWHQDQFH�SROLF\��
PDQ\� UHVHDUFKHUV� VWXGLHG� WKH� MRLQW� RSWLPL]DWLRQ� RI�
PDLQWHQDQFH� DQG� VWRFN� SURYLVLRQLQJ� SROLF\� IRU� VSDUH� SDUW�
ORJLVWLFV�� VHH� >�@�� >�@�� >�@� DQG� >�@�� ,Q� DGGLWLRQ��)HUUHLUD� DQG�
:DQJ�LQ�>�@�SURSRVHG�D�K\EULG�RI�VLPXODWLRQ�DQG�DQDO\WLFDO�
PRGHOV�IRU�VSDUH�SDUWV�RSWLPL]DWLRQ��WDNLQJ�LQWR�DFFRXQW�WKH�
UHVLGXDO�OLIH�RI�HTXLSPHQW���

'XULQJ� D� SKDVH�RXW� SHULRG�� UHWLUHG� DLUFUDIW� DUH� XVXDOO\�
GLVPDQWOHG�WR�VXSSRUW�WKH�UHPDLQLQJ�RSHUDWLRQDO�IOHHW��FDOOHG�
³SDUWLQJ�RXW´�SURFHVV��VHH�WKH�ULJKW�KDQG�VLGH�RI�ILJ�����7KH�
³SDUWLQJ�RXW´� UHIHUV� WR� WKH� FROOHFWLRQ�RI� VSDUHV� IURP� UHWLUHG�
DLUFUDIWV� WR� EH� XVHG� LQ� UHPDLQLQJ� RSHUDWLRQDO� IOHHW�� L�H�� WKH�
UHWLUHG�IOHHW�LV�D�VRXUFH�IRU�LQFUHDVLQJ�WKH�VSDUHV�VWRFN��

,Q�>�@�LW�LV�VXJJHVWHG�IURP�D�WRS�GRZQ�RYHUYLHZ�SHUVSHFWLYH��
KRZ� D� 3DUW�RXW� %DVHG� 6SDUH� 3URYLVLRQLQJ� �3%63��
PDQDJHPHQW� SURJUDPPH� FDQ� EH� VWUXFWXUHG� IRU�PDQDJLQJ� D�
SKDVH�RXW� VFHQDULR� LQ� DQ� HIIHFWLYH� PDQQHU�� %ORFN� LQ� >�@�
LQWURGXFHV� WKH�SDUWLQJ�RXW�DSSURDFK�IRU� VSDUHV�SURYLVLRQLQJ�
PDQDJHPHQW�RI�D�IOHHW�DQG�GHVFULEHV�WKH�SUHUHTXLVLWHV�RI�VXFK�
D�PHWKRG�� IXUWKHUPRUH�� DVVRFLDWHG� NH\� GHFLVLRQ� FULWHULD� DUH�
GLVFXVVHG� DQG� D� IUDPHZRUN� LV� SUHVHQWHG� IRU� WKH� SKDVH�RXW�
PDQDJHPHQW�SURFHVV���

7KLV�SDSHU�IRFXVHV�RQ�DQDO\]LQJ�D�PHWKRG�IRU�RSWLPL]LQJ�WKH�
PDLQWHQDQFH�VWUDWHJ\�GHFLVLRQV�GXULQJ�D�SKDVH�RXW� VFHQDULR�
>�@��ZKLFK�LV�RQH�RXW�RI�VHYHUDO�IDFWRUV�QHFHVVDU\�WR�HVWDEOLVK�
D� FRVW�HIIHFWLYH� 36%3� PDQDJHPHQW� SURJUDPPH�� 0RUH�
VSHFLILFDOO\��WKH�SDSHU�IRFXVHV�RQ�ILQGLQJ�FRVW�HIILFLHQW�SRLQWV�
LQ�WLPH�WR��VWRS�FRUUHFWLYH�PDLQWHQDQFH��&0���VWRS�SUHYHQWLYH�
PDLQWHQDQFH� �30��� VWRS� WKH� SDUWLQJ�RXW� SURFHVV� IURP�
GLVSRVHG�DLUFUDIW��VHH�ILJ�����

)LJXUH����6FKHPDWLF�RI�WKH�URWDEOH�IORZ�LQ�D�3%63�
PDQDJHPHQW�SURJUDP�>�@��7KH�URWDEOHV�DUH�KHUH�
UHSUHVHQWHG�E\�UHFWDQJOHV�DQG�WKH�URWDEOH�W\SH��VHH�WDE�����LV�
UHSUHVHQWHG�E\�WKH�UHFWDQJOH�FRORU��
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� 6FHQDULR�
7KH�RSWLPL]DWLRQ�WHFKQLTXH�DSSOLHG�LQ�WKLV�SDSHU�LV�LOOXVWUDWHG�
XVLQJ�ILHOG�GDWD�JDWKHUHG�GXULQJ�WKH�RSHUDWLRQ�OLIH�RI�D�PLOLWDU\�
DLUFUDIW� V\VWHP�� 7KH� GDWD� FRYHU�𝑁 ൌ 10� URWDEOHV� DQG� KDYH�
EHHQ� VOLJKWO\� PRGLILHG� IURP� DFWXDO� YDOXHV� WR� DOORZ�
SXEOLFDWLRQ��

,Q� WRWDO� WKH� GDWD� VHW� FRYHUV� 90� DLUFUDIW� WKDW� DUH� SKDVHG� RXW�
GXULQJ� D� 𝑇 ൌ 10� \HDU� SHULRG�� HDFK� DLUFUDIW� LQ� RSHUDWLRQ�
DFFXPXODWHV� 20� IOLJKW� KRXUV�PRQWK�� 7KH� DLUFUDIW� SKDVH�RXW�
VFKHPH�LV�VKRZQ�LQ�ILJ�����DW�WKH�HQG�RI�WKH�SKDVH�RXW�SHULRG�
WKHUH�DUH�VWLOO�30�DLUFUDIW�UHPDLQLQJ�LQ�RSHUDWLRQ��

)LJXUH����7KH�SKDVH�RXW�VFKHPH�IRU�WKH����DLUFUDIW�V\VWHP��
$IWHU����\HDUV�RQO\����DLUFUDIW�UHPDLQ�LQ�RSHUDWLRQ��

7KH�UHFRYHUHG�URWDEOHV�IURP�D�UHWLUHG�DLUFUDIW�DUH�FODVVLILHG�LQ�
WKUHH�FDWHJRULHV��

x 8VDEOH��VHUYLFHDEOH��VHQW�GLUHFWO\�LQWR�VWRUDJH��
x 5HSDLUDEOH��XQVHUYLFHDEOH��EXW�FDQ�EH�UHXVHG�DIWHU�D

UHSDLU�DFWLRQ��VHQW�WR�WKH�ZRUNVKRS��
x 8QILW� IRU� VHUYLFH� �QHLWKHU� UHXVDEOH� QRU� ZRUWK

UHSDLULQJ�DQG�VKRXOG�EH�VFUDSSHG��

2Q� DYHUDJH� 50 %� RI� WKH� UHFRYHUHG� LWHPV� DUH� FODVVLILHG� DV�
XVDEOH��30 %�DV�UHSDLUDEOH�DQG�20 %�DV�XQILW�IRU�VHUYLFH��

'DWD�IRU�DOO�PDLQWHQDQFH�VLJQLILFDQW�HYHQWV�RQ�WKH����URWDEOHV�
LV� OLVWHG� LQ� WDE�� ��� 7KH� UHDVRQ� IRU� VWXG\LQJ� WKH� SDUWLFXODU�
URWDEOHV�JLYHQ�LQ�WDE����LV�WKDW�WKH\�FRPSULVH�D�UHODWLYHO\�ODUJH�
PDLQWHQDQFH�YROXPH�DQG�WKDW�WKH�PDLQWHQDQFH�FRVW�IRU�WKHVH�
URWDEOHV�LV�UHODWLYHO\�KLJK��,Q�WDE����LW� LV�VHHQ�WKDW� WKHUH�LV�D�
FRVW� DVVRFLDWHG�ZLWK� UHFRYHULQJ� DQ� LWHP� IURP� D� SKDVHG�RXW�
DLUFUDIW�� ZKLFK� PHDQV� WKDW� LW� FDQ� EH� EHQHILFLDO� WR� VWRS�
UHFRYHULQJ�LWHPV�DW�VRPH�SRLQW�LQ�WLPH��)XUWKHUPRUH��WKHUH�LV�
D�FRVW�IRU�SHUIRUPLQJ�&0�30�RQ�DQ�LWHP��

7DEOH����(PSLULFDO�GDWD�XVHG�IRU�PRGHOOLQJ��

$V�ORQJ�DV�PDLQWHQDQFH�DFWLYLWLHV�DUH�SHUIRUPHG�WKHUH�LV�DOVR�
DQ�DVVRFLDWHG�PDLQWHQDQFH�FDSDELOLW\�FRVW��

𝑐௄ ൌ 500 000�6(.�\HDU

L�H�� FRVWV� IRU� NHHSLQJ� QHFHVVDU\� PDLQWHQDQFH� UHVRXUFHV�
IDFLOLWLHV�HWF��DYDLODEOH��7KH�KLJKHU�WKH�PDLQWHQDQFH�FDSDELOLW\
𝑐௄ � FRVW� LV�� WKH� PRUH� FRVW� HIILFLHQW� LW� EHFRPHV� WR� VWRS
PDLQWHQDQFH�RQ�DOO�LWHPV�DV�VRRQ�DV�SRVVLEOH�DQG�SUHIHUDEO\
DW�WKH�VDPH�WLPH��L�H��GXH�WR�WKH�𝑐௄ �SDUDPHWHU�LW�LV�QRW�SRVVLEOH
WR�ILQG�DQ�RSWLPDO�VROXWLRQ�ZLWK�DQ�LWHP�E\�LWHP�DSSURDFK�

� 2SWLPL]DWLRQ�SUREOHP�
7KH�SKDVH�RXW�PDLQWHQDQFH�RSWLPL]DWLRQ�SUREOHP�VWXGLHG�LQ�
>�@ FDQ�EH�IRUPXODWHG�DV

݉𝑖݊ 𝐶ሺ࢚஼௉, ஼ை௅ሻݐ

V�W��𝐵௜ሺݐሻ ൌ 0 IRU�𝑖 ൌ 1,2, … , 𝑁�
�𝑃��

ZKHUH�𝐶ሺ࢚஼௉, ஼ை௅ሻ�LV�WKH�REMHFWLYH�FRVW�IXQFWLRQ�WKDW�FDQ�EHݐ
FKRVHQ�IUHHO\�WR�PDS�UHDOLW\ݐ��஼ை௅ �UHSUHVHQWV�WKH�WLPH�ZKHQ
ZH�VWRS�UHFRYHULQJ�LWHPV�IURP�SKDVHG�RXW�DLUFUDIW�DQG࢚�஼௉�LV
D�WLPH�YHFWRU�

஼௉࢚ ൌ ሺݐ஼ெభ, ,௉ெభݐ  ,஼ெమݐ ,௉ெమݐ  … , ,஼ெಿݐ ௉ெಿሻݐ 

ZKHUH�WKH�WZR�ILUVW� WLPH�HOHPHQWVݐ�஼ெభ DQG� ݐ௉ெభ LV�WKH�WLPH
WR�VWRS�&0�30�UHVSHFWLYHO\�IRU�WKH�ILUVW�URWDEOH�LWHP��WKH�WKLUG�
DQG�IRXUWK�HOHPHQWݐ�஼ெమ DQG� ݐ௉ெమ LV�WKH�WLPH�WR�VWRS�&0�30
UHVSHFWLYHO\�IRU�WKH�VHFRQG�URWDEOH�LWHP�DQG�VR�RQ���

)RU�WKH�VSHFLILF�VFHQDULR�VWXGLHG�LQ�WKLV�DUWLFOH��D�EDFNRUGHU�
FRQVWUDLQW�RI�]HUR�LV�XVHG�IRU�HDFK�URWDEOH��L�H��QR�EDFNRUGHUV�
DOORZHG�� $� PRUH� GHWDLOHG� GHVFULSWLRQ� RI� WKH� RSWLPL]DWLRQ�
SUREOHP�DQG�WKH�WHUPLQRORJ\�XVHG�LV�IRXQG�LQ�>�@��ZKHUH�LW�LV�
DOVR� RXWOLQHG� KRZ� RQH� FDQ� KDQGOH� QRQ�]HUR� EDFNRUGHU�
FRQVWUDLQWV��

� 6ROYLQJ�WKH�RSWLPL]DWLRQ�SUREOHP�E\�EUXWH�
IRUFH�

$Q� RSWLPL]DWLRQ� SUREOHP� FDQ� DOZD\V� EH� VROYHG� E\� JRLQJ�
WKURXJK�DOO�SRVVLEOH�VROXWLRQ��RQH�REVWDFOH�WKRXJK�LV�WKDW�WKLV�
PLJKW� EH� MXVW� WRR� WLPH� FRQVXPLQJ�� ,Q� >�@� D� QRYHO� FRQFHSW�
GHQRWHG�PDWUL[� VLPXODWLRQ� LV� GHYHORSHG� LQ� RUGHU� WR� QDUURZ�
GRZQ�WKH�VROXWLRQ�VSDFH�RI�WKH�RSWLPL]DWLRQ�SUREOHP��3���)RU�
WKH� VFHQDULR� GHVFULEHG� LQ� VHFWLRQ� �� WKH� PDWUL[� VLPXODWLRQV�

K͘ tŝũŬ�Ğƚ�Ăů͘ WŚĂƐĞ�ŽƵƚ�ŵĂŝŶƚĞŶĂŶĐĞ�ŽƉƚŝŵŝǌĂƚŝŽŶ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϮϲ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

ϮϮϲ



QDUURZV� GRZQ� WKH� VROXWLRQ� VSDFH� WR� 43 866 471 255 357�
FDQGLGDWHV��ZKLFK�DUH�WHVWHG�RQH�E\�RQH�LQ�D�WLPH�FRQVXPLQJ�
����� KRXU� EUXWH� IRUFH� VHDUFK�� VHH� >�@�� 7KH� PLQLPXP� FRVW�
IRXQG�LV�

𝐶௠௜௡ ൌ 24 046 241 6(.

ZKLFK�LQ�WKH�VXEVHTXHQW�VHFWLRQV�LV�XVHG�IRU�FRPSDULVRQ�ZKHQ�
HYDOXDWLQJ� WKH� DELOLW\� RI� D� JHQHWLF� DOJRULWKP� WR� VROYH� WKH�
RSWLPL]DWLRQ�SUREOHP��3���

)URP� >�@�� WKH� RSWLPDO� WLPH� WR� VWRS� FROOHFWLQJ� LWHPV� IURP�
SKDVHG�RXW�DLUFUDIW�LV�

஼ை௅ݐ
௢௣௧ ൌ 7.92�\HDUV�

DQG�WKH�RSWLPDO�WLPH�WR�VWRS�&0�30�RQ�WKH�UHVSHFWLYH�LWHP�LV�
OLVWHG�LQ�WDE�����

Table 2: Optimal time instances to stop CM and PM.�

� $WWDFNLQJ�WKH�RSWLPL]DWLRQ�SUREOHP�ZLWK�D�
JHQHWLF�DOJRULWKP�

7KH�RSWLPL]DWLRQ�SUREOHP��3��LQ�VHFWLRQ���FDQ�EH�VROYHG�XVLQJ�
D�JHQHWLF�DOJRULWKP�DV�GHVFULEHG�LQ�ILJ����

)LJXUH����*HQHWLF�DOJRULWKP�����(YDOXDWH�WKH�VDPSOHV�����
6XUYLYDO�RI�WKH�ILWWHVW�VDPSOHV�E\�UHVDPSOLQJ�����0XWDWH�WKH�
VDPSOHV��

7KH�VDPSOHV�XVHG�LQ�WKH�JHQHWLF�DOJRULWKP�FDQ�EH�GHVFULEHG�
DV�

௠ݔ ൌ ሺ࢚஼௉, ݉     ,஼ை௅ሻݐ ൌ 1,2, … , 𝑀

:KHQ� initializing� WKH�JHQHWLF�DOJRULWKP�� WKH�𝑀� VDPSOHV�DUH�
GUDZQ� UDQGRPO\�� ,Q� >�@� LW� LV� GHVFULEHG� KRZ� JRRG� VDPSOH�
FDQGLGDWHV�FDQ�EH�UDQGRPO\�GUDZQ�IURP�D�QDUURZHG�VROXWLRQ�
VSDFH� VDWLVI\LQJ� WKH� RSWLPL]DWLRQ� SUREOHP� EDFNRUGHU�
FRQVWUDLQWV�� 7KLV� LV� DFKLHYHG� E\� D� QRYHO� FRQFHSW� GHQRWHG�
PDWUL[�VLPXODWLRQ��IXUWKHUPRUH�DV�D�E\SURGXFW�RI�WKH�PDWUL[�
VLPXODWLRQV�� IDVW� evaluation� RI� VDPSOHV� EHFRPHV� SRVVLEOH��
)RU� WKH� VSHFLILF� VFHQDULR� GHVFULEHG� LQ� WKLV� DUWLFOH�� VDPSOHV�
ZHUH�HYDOXDWHG�FORVH�WR�D�VSHHG�RI�3 000 000�VDPSOHV�VHF�RQ�
D�ODSWRS�ZLWK�D�����*+]�SURFHVVRU��,Q�WKH�HYDOXDWLRQ�SURFHVV�
VDPSOHV�ZLWK�ORZ�FRVW�𝐶ሺ࢚஼௉, ஼ை௅ሻ�DUH�JLYHQ�PRUH�VXSSRUW�DWݐ
WKH�H[SHQVH�RI�VDPSOHV�ZLWK�KLJKHU�FRVW��VHH�>�@�IRU�GHWDLOV��

,Q� WKH� resampling� VWHS� RI� WKH� JHQHWLF� DOJRULWKP� WKH� QH[W�
VDPSOH� SRSXODWLRQ� LV� GUDZQ� IURP� WKH� VXSSRUW� GLVWULEXWLRQ�
REWDLQHG�LQ�WKH�HYDOXDWLRQ�VWHS��7KH�QHZ�VDPSOH�SRSXODWLRQ�
WKHQ� XQGHUJRHV� D�mutation� SURFHVV� ZKHUH� WKH� VDPSOHV� DUH�
UDQGRPO\� PRGLILHG� VOLJKWO\� ZLWKLQ� WKH� QDUURZHG� VROXWLRQ�
VSDFH�REWDLQHG�E\�WKH�PDWUL[�VLPXODWLRQV��VHH�>�@�IRU�GHWDLOV���

7KH�HYDOXDWLRQ��UHVDPSOLQJ�DQG�PXWDWLRQ�VWHSV�RI�WKH�JHQHWLF�
DOJRULWKP�DUH�UHSHDWHG�IRU�D�QXPEHU�RI�LWHUDWLRQV�XQWLO�WKH�EHVW�
VROXWLRQ� IRXQG� VWDELOL]HV�� ,Q� HDFK� LWHUDWLRQ� WKH�EHVW� VDPSOH��
L�H�� WKH� VDPSOH� ZLWK� ORZHVW� FRVW� 𝐶ሺ࢚஼௉, ��஼ை௅ሻݐ LV� WUHDWHG
VHSDUDWHO\� DQG� LV� DOZD\V� JXDUDQWHHG� WR� VXUYLYH� WR� WKH� QH[W
LWHUDWLRQ� �ZLWKRXW� PXWDWLRQ�� DV� ORQJ� DV� QRW� D� QHZ� EHWWHU
VDPSOH�LV�IRXQG�WDNLQJ�LWV�SODFH�

,Q� >�@�� WKH� SURSRVHG� JHQHWLF� DOJRULWKP� LV� UXQ� 𝐼 ൌ 100�
LWHUDWLRQV�XVLQJ� WZR�GLIIHUHQW�VDPSOHVHW�VL]HV�𝑀 ൌ 100�DQG�
𝑀 ൌ 2000��:KHQ�FRPSDULQJ�ZLWK�WKH�EUXWH�IRUFH�RSWLPXP�
�VHH�VHFWLRQ����LW�LV�FRQFOXGHG�WKDW�ZLWK�𝑀 ൌ 100�WKH�JHQHWLF�
DOJRULWKP� FRPHV� YHU\� FORVH� WR� WKH� RSWLPXP� �RQO\� �������
KLJKHU�FRVW��ZKLOH�ZLWK�𝑀 ൌ 2000�WKH�RSWLPXP�LV�IRXQG��

7R� HVWLPDWH� WKH� SUREDELOLW\� RI� WKH� JHQHWLF� DOJRULWKP�
SURGXFLQJ�D�VROXWLRQ�ZLWK�D�FRVW�ZLWKLQ�D�JLYHQ�GLVWDQFH�IURP�
WKH�PLQLPXP�FRVW� �IRXQG�E\�EUXWH�IRUFH��� LW� LV�QHFHVVDU\� WR�
UXQ� WKH� JHQHWLF� DOJRULWKP� PXOWLSOH� WLPHV� WR� JHW� VXIILFLHQW�
VWDWLVWLFDO� FRQILGHQFH�� 7KH� QH[W� VHFWLRQ�� ZKLFK� LV� WKH�PDLQ�
FRQWULEXWLRQ� RI� WKLV� DUWLFOH�� VKRZV� WKH� UHVXOWV� IURP� VXFK�
SDUDPHWULF�VWXG\�ZKHQ�YDU\LQJ�WKH�VDPSOHV�VHW�VL]H�𝑀��

� 3DUDPHWULF�VWXG\�RI�WKH�JHQHWLF�DOJRULWKP�
ZKHQ�YDU\LQJ�WKH�VDPSOHVHW�VL]Hࡹ��

,Q�>�@�LW�LV�VKRZQ�WKDW�LW�LV�SRVVLEOH�WR�ILQG�WKH�RSWLPDO�SKDVH�
RXW�VWUDWHJ\�IRU�D�ILHOG�FDVH�ZLWK�10�LWHPV�E\�UXQQLQJ�D�JHQHWLF�
DOJRULWKP� 𝐼 ൌ 200� LWHUDWLRQV� ZLWK� D� VDPSOHVHW� VL]H� 𝑀 ൌ
2 000�� +RZHYHU�� WKH� IDFW� LV� WKDW� WKH� UHVXOW� RI� WKH� JHQHWLF�
DOJRULWKP� GHSHQGV� RQ� UDQGRP� QXPEHUV� GUDZQ� GXULQJ� WKH�
RSWLPL]DWLRQ�VHDUFK��UHVDPSOH�DQG�PXWDWH�VWHSV���7KHUHIRUH��
FKDQJLQJ�WKH�UDQGRP�LQLWLDOL]HU�VHHG�RI�WKH�FRPSXWHU�DQG�UH�
UXQQLQJ�WKH�JHQHWLF�DOJRULWKP�ZLOO�JHQHUDWH�D�GLIIHUHQW�VHDUFK�
WUDMHFWRU\� WKDW� PD\� RU� PD\� QRW� HQG� XS� LQ� WKH� RSWLPXP��
7KHUHIRUH�� DQ� LQWHUHVWLQJ� TXHVWLRQ� WKDW� WKLV� DUWLFOH� WULHV� WR�
DQVZHU�LV��
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4��:KDW� LV� WKH� SUREDELOLW\� RI� ILQGLQJ� WKH� PLQLPXP� FRVW� RI�
SUREOHP��3���RU�EHLQJ�D�FHUWDLQ�GLVWDQFH�IURP�LW��DIWHU�UXQQLQJ�
WKH�JHQHWLF�DOJRULWKP�D�FHUWDLQ�QXPEHU�RI�LWHUDWLRQV�,�XVLQJ�D�
VDPSOHVHW�VL]H�0"�

7R� DQVZHU� WKLV� TXHVWLRQ�RQH� FDQ� UXQ� WKH� JHQHWLF� DOJRULWKP�
PDQ\�WLPHV��HDFK�WLPH�XVLQJ�D�GLIIHUHQW�LQLWLDOL]HU�VHHG�WR�WKH�
UDQGRP�JHQHUDWRU�LQ�RUGHU�WR�JHW�D�GLIIHUHQW�RSWLPL]DWLRQ�SDWK��
7KLV�W\SH�RI�H[SHULPHQW�LV�GRQH�1000�WLPHV�IRU�WKH�VDPSOHVHW�
VL]HV�

𝑀 ൌ 10, 20, 50, 100, 200, 500, 1 000, 2 000, 5 000, 10 000�

DQG� WKH� UHVXOWV� DUH� VKRZQ� LQ� ILJ�� �� ZKLFK� UHSUHVHQWV� WKH�
SUREDELOLVWLF�VWDWH�RI�WKH�EHVW�VDPSOH�IRU�WKH�JHQHWLF�DOJRULWKP�
DIWHU�𝐼 ൌ 200�LWHUDWLRQV��

�
)LJXUH����3UREDELOLW\�RI�EHLQJ�D�FHUWDLQ�GLVWDQFH�IURP�WKH�
RSWLPXP�DIWHU�UXQQLQJ�WKH�RSWLPL]DWLRQ�𝐼 ൌ 200�LWHUDWLRQV��

$OWKRXJK� UXQQLQJ� WKH� JHQHWLF� DOJRULWKP� RQFH� LV� IDVW�� ��
VHFRQGV� ZKHQ� 𝑀 ൌ 100� DQG� �� PLQXWH� ZKHQ� 𝑀 ൌ 2000��
GRLQJ� LW� UHSHDWHGO\�1 000� WLPHV� IRU� WKH�GLIIHUHQW� VDPSOHVHW�
VL]HV�𝑀�WDNHV�D�ORQJ�WLPH��7KHUHIRUH��LQ�RUGHU�WR�VSHHG�XS�WKH�
WKH� SDUDPHWHU� VWXG\� WKH� JHQHWLF� DOJRULWKP� VHDUFKHV� ZHUH�
VSUHDG�RXW�RQ�D�QXPEHU�RI�FRPSXWHUV��

,Q�WKH�JUDSK�RI�ILJ����WKH�GLVWDQFH�WR�WKH�PLQLPXP�FRVW��IRXQG�
E\�EUXWH�IRUFH�VHDUFK��LV�JLYHQ�LQ�SHUFHQW�RQ�WKH�[�D[LV��7KH�
VWDWLVWLFDOO\� HVWLPDWHG� SUREDELOLW\� RI� EHLQJ� D� FHUWDLQ�
SHUFHQWDJH� GLVWDQFH� IURP� WKH� PLQLPXP� FRVW� DIWHU� 200�
LWHUDWLRQV��EDVHG�XSRQ�1 000� WULDOV�� LV�VKRZQ�RQ� WKH�\�D[LV��
$V�H[SHFWHG��WKH�SUREDELOLW\�RI�ILQGLQJ�WKH�RSWLPXP�LQFUHDVHV�
DV�WKH�VDPSOHVHW�VL]H�0�LQFUHDVHV��,I�XVLQJ�𝑀 ൌ 10 000�WKH�
SUREDELOLW\�RI�ILQGLQJ�WKH�RSWLPXP�DIWHU�𝐼 ൌ 200�LWHUDWLRQV�LV�
JUHDWHU�WKDQ�0.8��)XUWKHUPRUH��LW�LV�VHHQ�WKDW�DOO�1 000�WULDOV�
IRU�D�VDPSOHVHW�VL]H�RI�𝑀 ൌ 10 000�PDQDJHV�WR�JHW�ZLWKLQ�D�
GLVWDQFH�RI�0.2 %�RI�WKH�RSWLPXP��

� 3DUDPHWULF�VWXG\�UHSHDWHG�ZLWK�D�PRGLILHG�
PXWDWLRQ�VWHS�

,Q�>�@��WKH�PXWDWLRQ�VWHS�RI�WKH�JHQHWLF�DOJRULWKP�LV�DFKLHYHG�
E\�PRGLI\LQJ�WKH�VWRS�WLPH�IRU�&0�30�IRU�RQH�RI�WKH�URWDEOHV�
�UDQGRPO\�VHOHFWHG�� WR�D� QHLJKERU�FDQGLGDWH� LQ� WKH� VROXWLRQ�
VSDFH�SURGXFHG�E\�WKH�PDWUL[�VLPXODWLRQV��7KHUH�LV�KRZHYHU�
D� ULVN� RI� JHWWLQJ� VWXFN� LQ� ORFDO�PLQLPD�ZKHQ�PXWDWLQJ� WKH�
VROXWLRQ�LQ�VPDOO�VWHSV��DQG�WKHUHIRUH�DQ�DOWHUQDWLYH�PXWDWLRQ�
SURFHVV� LV� WHVWHG�ZKHUH� WKH� VWRS� WLPH� IRU� &0�30� �IRU� WKH�
UDQGRPO\�VHOHFWHG�URWDEOH��ZDV�UDQGRPO\�VHOHFWHG�DPRQJ�DOO�
SRVVLEOH�VROXWLRQV�SURYLGHG�E\�WKH�PDWUL[�VLPXODWLRQV��HTXDO�
FKDQFH� RI� EHLQJ� GUDZQ��� :KHQ� UH�UXQQLQJ� WKH� SDUDPHWULF�

VWXG\�RI�VDPSOHVHW�VL]HV�𝑀�ZLWK�WKLV�VOLJKW�PRGLILFDWLRQ�RI�WKH�
JHQHWLF�DOJRULWKP�WKH�UHVXOWV�RI�ILJ����DUH�REWDLQHG��

�
)LJXUH����3UREDELOLW\�RI�EHLQJ�D�FHUWDLQ�GLVWDQFH�IURP�WKH�
RSWLPXP�DIWHU�UXQQLQJ�WKH�RSWLPL]DWLRQ�𝐼 ൌ 200�LWHUDWLRQV�
DIWHU�PRGLI\LQJ�WKH�PXWDWLRQ�SURFHVV��

&RPSDULQJ�WKH�UHVXOWV�RI�ILJ����ZLWK�ILJ����WKH�FRQYHUJHQFH�WR�
WKH�RSWLPXP�LV�IDVWHU�VLQFH�HYHU\�VDPSOHVHW�VL]H�𝑀�LQ�ILJ����
KDV�D�KLJKHU�SUREDELOLW\�RI�ILQGLQJ�WKH�RSWLPXP�FRPSDUHG�WR�
ILJ�����,Q�SDUWLFXODU��WKH�SUREDELOLW\�RI�ILQGLQJ�WKH�PLQLPXP�
FRVW� ZLWK� 𝑀 ൌ 10� VDPSOHV� DIWHU� 𝐼 ൌ 200� LWHUDWLRQV� KDV�
LQFUHDVHG�IURP�0 %� WR�10 %��DQG�WKH�SUREDELOLW\�RI�ILQGLQJ�
WKH� RSWLPXP� ZLWK� 𝑀 ൌ 10 000� VDPSOHV� DIWHU� 𝐼 ൌ 200�
LWHUDWLRQV� KDV� LQFUHDVHG� IURP� WKH�80 %� UDQJH� WR� WKH�90 %�
UDQJH��)XUWKHUPRUH��LW�LV�VHHQ�LQ�ILJ����WKDW�DOO�1000�WULDOV�IRU�
D� VDPSOHVHW� VL]H� RI�𝑀 ൌ 10 000� PDQDJHV� WR� JHW� ZLWKLQ� D�
GLVWDQFH�RI�0.1 %�RI�WKH�PLQLPXP�FRVW��FRPSDUHG�WR�0.2 %�
LQ�ILJ�����

� 3DUDPHWULF�VWXG\�RQ�D�ODUJH�VFDOH�SUREOHP�
,Q�D�UHDO�ZRUOG�DSSOLFDWLRQ�WKHUH�ZLOO�EH�PRUH�WKDQ�𝑁 ൌ 10�
LWHPV� LQYROYHG� LQ� WKH� SKDVH�RXW� RSWLPL]DWLRQ� SUREOHP�
GHVFULEHG� LQ� WKLV�DUWLFOH��7KHUHIRUH�� WKH�SDUDPHWULF� VWXG\�RI�
VHFWLRQ� �� ZDV� UHSHDWHG� IRU� D� SUREOHP� LQYROYLQJ� 𝑁 ൌ 100�
LWHPV��,Q�WKLV�FDVH�LW�ZDV�QRW�SRVVLEOH�WR�ILQG�WKH�WUXH�RSWLPXP�
E\�D�EUXWH�IRUFH�VHDUFK��WRR�PDQ\�VROXWLRQ�FDQGLGDWHV���EXW�LW�
ZDV� VWLOO� SRVVLEOH� WR� FRPSDUH� WKH� JHQHWLF� DOJRULWKP�
SHUIRUPDQFH� DJDLQVW� WKH� PLQLPXP� FRVW� YDOXH� IRXQG� LQ� DOO�
JHQHWLF�DOJRULWKP�VHDUFKHV�

𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸 ൌ 174 550 398�6(.��

7KH� UHVXOW�RI� WKLV� VWXG\� LV� IRXQG� LQ� ILJ����ZKLFK�VKRZV� WKH�
SUREDELOLVWLF� VWDWH� WKH� JHQHWLF� DOJRULWKP� DIWHU� 𝐼 ൌ 4000��
LWHUDWLRQV� FRPSDUHG� WR� 𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸� IRU� YDU\LQJ� VDPSOHVHW�
VL]HV�𝑀 ൌ 10, 20, 50, 100�DQG�200��)RU�𝐼 ൌ 4000�DQG�𝑀 ൌ
200� LW� LV� VHHQ� WKDW� WKHUH� LV� D� ��� �� SUREDELOLW\� WR� ILQG�
𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸��$Q�LQFUHDVHG�DPRXQW�RI�LWHUDWLRQV�RU�VDPSOHV�LV�
H[SHFWHG�WR�LQFUHDVH�WKH�SUREDELOLW\�WR�ILQG�WKH�𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸�
EXW�XQIRUWXQDWHO\�WKHUH�ZDV�QR�WLPH�WR�ILQLVK�VXFK�DGGLWLRQDO�
SDUDPHWULF�YDULDWLRQV�ZLWKLQ�WKH�JLYHQ�SURMHFW�WLPH�IUDPH��

�
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)LJXUH� ���3UREDELOLW\� RI� EHLQJ� D� FHUWDLQ� GLVWDQFH� IURP� WKH�
𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸� DIWHU� UXQQLQJ� WKH� RSWLPL]DWLRQ� 𝐼 ൌ 4000�
LWHUDWLRQV��

� &RQFOXVLRQV�
7KLV�DUWLFOH�DQDO\]HV�WKH�FDSDELOLW\�RI�D�JHQHWLF�DOJRULWKP�WR�
VROYH�D�SKDVH�RXW�RSWLPL]DWLRQ�SUREOHP�IRU�D�IOHHW�RI�DLUFUDIW��
EXW�WKH�LGHDV�DUH�JHQHUDO�DQG�FDQ�EH�DSSOLHG�WR�RWKHU�W\SHV�RI�
WHFKQLFDO�V\VWHPV��

)RU�D�SUREOHP�VL]H�RI�𝑁 ൌ 10� LWHPV� WKH�JHQHWLF�DOJRULWKP��
DIWHU�UXQQLQJ�𝐼 ൌ 200�LWHUDWLRQV��KDV�D�KLJK�SUREDELOLW\�������
RI�JHWWLQJ�ZLWKLQ�D�1 %�UDQJH�RI�WKH�RSWLPXP�DOUHDG\�ZLWK�D�
VPDOO�VDPSOHVHW�VL]H�RI�𝑀 ൌ 10��ZLWK�KLJKHU�VDPSOHVHW�VL]HV��
𝑀 ൌ 10 000��WKHUH�LV�D�KLJK�SUREDELOLW\�������RI�ILQGLQJ�WKH�
RSWLPXP��ILJ������

:KHQ� LQFUHDVLQJ� WKH�SUREOHP�VL]H� WR�𝑁 ൌ 100� LWHPV��PRUH�
LWHUDWLRQV� DUH� UHTXLUHG� WR� JHW� FORVH� WR� WKH� RSWLPXP�� $IWHU�
UXQQLQJ� WKH� JHQHWLF� DOJRULWKP� 𝐼 ൌ 4000� LWHUDWLRQV� ZLWK� D�
VDPSOH�VHW�VL]H�RI�𝑀 ൌ 200��WKHUH�LV�D�KLJK�SUREDELOLW\��DERYH�
�����WR�EH�ZLWKLQ�D�1 %�UDQJH�RI�ZKDW�FRXOG�EH�DQ�RSWLPXP�
�ILJ������

/RRNLQJ�FORVHU�DW�WKH�UHVXOWV�IURP�ILJ����LW�LV�QRWHG�WKDW�ZLWK��

𝑁 ൌ 10��𝐼 ൌ 200 DQG�𝑀 ൌ�����

WKHUH� LV� D� SUREDELOLW\� RI� ����� WR� ILQG� WKH� RSWLPXP�� $Q�
LQWHUHVWLQJ�TXHVWLRQ�LV�LI�𝑁�DQG�𝐼�DUH�LQFUHDVHG�ZLWK�D�IDFWRU�
����L�H��

𝑁 ൌ 100��𝐼 ൌ 2000�DQG�𝑀 ൌ�����

LV�WKHUH�WKHQ�VWLOO�D�SUREDELOLW\�RI������WR�ILQG�WKH�RSWLPXP"�
0RUH�JHQHUDOO\��DUH�WKH�UHVXOWV�RI�WKH�DQDO\VLV�GRQH�LQ�ILJ����
�𝑁 ൌ 10�� DQG� ILJ�� �� �𝑁 ൌ 10��� VLPLODU� DIWHU� 𝐼� DQG� 10𝐼�
LWHUDWLRQV��UHVSHFWLYHO\"�7KH�DQVZHU�WR�WKLV�TXHVWLRQ�LV�VKRZQ�
LQ�ILJ�����WKH�����VDPSOHV�SUREDELOLW\�FXUYH�IURP�ILJ�����DQG�
ILJ�����WKH�����VDPSOHV�SUREDELOLW\�FXUYH�IURP�ILJ�����EXW�DIWHU�
ࡵ ൌ ૛૙૙૙� LWHUDWLRQV� LQVWHDG� RI� 𝐼 ൌ 4000� LWHUDWLRQV���
$OWKRXJK� WKH� FXUYHV� RI� ILJ�� �� DQG� ILJ�� �� KDYH� VRPH�
UHVHPEODQFHV��LW�LV�FOHDU�WKDW�WKH�SUREDELOLW\�FXUYH�RI�𝑁 ൌ 100�
LWHPV��ILJ����� LV�PRVWO\�EHORZ�WKH�SUREDELOLW\�FXUYH�RI�𝑁 ൌ
10�LWHPV��ILJ������7KLV�LV�DQ�LQGLFDWLRQ�WKDW�LI�WKH�SUREOHP�VL]H�
𝑁� LQFUHDVHV�ZLWK�D� IDFWRU�𝑘� WKHQ� WKH�QXPEHU�RI� LWHUDWLRQV� 𝐼�
QHHGV�WR�EH�LQFUHDVHG�PRUH�WKDQ�D�IDFWRU�𝑘�WR�DFKLHYH�VLPLODU�
UHVXOWV�� IXUWKHU� UHVHDUFK� LV� UHTXLUHG� WR� HVWDEOLVK� D� PRUH�
GHWDLOHG�UHODWLRQVKLS�EHWZHHQ�𝐼�DQG�𝑁��

�
)LJXUH����3UREDELOLW\�RI�EHLQJ�D�FHUWDLQ�GLVWDQFH�IURP�WKH�
������ ℎ𝑒݊ 1 ����, ����DQG�0ݓ ݉ݑ𝑖݉ݐ݌݋

�
)LJXUH����3UREDELOLW\�RI�EHLQJ�D�FHUWDLQ�GLVWDQFH�IURP�
𝑀𝐼𝑁𝑉𝐴𝐿𝑈𝐸�ZKHQ�𝑁 ൌ 100��𝐼 ൌ 2000�DQG�𝑀 ൌ������

3URGXFLQJ�D�JHQHWLF�DOJRULWKP�SDUDPHWHU�VWXG\��YDU\LQJ�WKH�
QXPEHU� RI� LWHPV� 𝑁�� WKH� QXPEHU� RI� LWHUDWLRQV� 𝐼� DQG� WKH�
VDPSOHVHW� VL]H� 𝑀� LV� D� WLPH� FRQVXPLQJ� SURFHVV� DQG� ZDV�
HQDEOHG� E\� D� IDVW� VDPSOH� HYDOXDWLRQ�� WKURXJK� PDWUL[�
VLPXODWLRQV�GHVFULEHG�LQ�>�@��

$FNQRZOHGJPHQWV�
:H� ZRXOG� OLNH� WR� DFNQRZOHGJH� JUDWHIXOO\� WKH� ILQDQFLDO�
VXSSRUW� JUDQWHG� WKURXJK� WKH� 1))3�� SURMHFW� ³(IILFLHQW�
3HUIRUPDQFH�%DVHG�$LU�9HKLFOH�0DLQWHQDQFH´��6XSSRUWHG�E\�
9,1129$��/XOHn�8QLYHUVLW\�RI�7HFKQRORJ\��6DDE�6XSSRUW�
DQG�6HUYLFHV��6$$%�$HURQDXWLFV�DQG�6\VWHFRQ�

5HIHUHQFHV�

>�@� %UDJOLD�� 0�� 	� )URVROLQL�� 0�� �������� ³9LUWXDO� SRROHG�
LQYHQWRULHV� IRU� HTXLSPHQW�LQWHQVLYH� LQGXVWULHV�� $Q�
LPSOHPHQWDWLRQ� LQ� D� SDSHU� GLVWULFW´�� 5HOLDELOLW\�
(QJLQHHULQJ�	�6\VWHP�6DIHW\�������������

>�@� &KHQ�� 0�� &��� +VX�� &�� 0�� 	� &KHQ�� 6�� :�� ��������
³2SWLPL]LQJ�MRLQW�PDLQWHQDQFH�DQG�VWRFN�SURYLVLRQLQJ�
SROLF\� IRU� D� PXOWL�HFKHORQ� VSDUH� SDUW� ORJLVWLFV�
QHWZRUN´��-RXUQDO�RI�WKH�&KLQHVH�,QVWLWXWH�RI�,QGXVWULDO�
(QJLQHHUV��������������

>�@� *HLJHU��&��'���0DUWLQH]��2��(��	�/RGUHH�-U��(��-����������
³$� PXOWLREMHFWLYH� PRGHOLQJ� DSSURDFK� IRU� MRLQW�
PDLQWHQDQFH� DQG� VSDUH� SDUWV� LQYHQWRU\� SROLF\�
RSWLPL]DWLRQ´�� ,,(� $QQXDO� &RQIHUHQFH�� 3URFHHGLQJV��
SS������������

>�@� 6FDUI��3��$��	�&DYDODQWH��&��$��9����������³6SDUH�SDUWV�
SURYLVLRQ�IRU�D�PDLQWDLQHG�V\VWHP�ZLWK�D�KHWHURJHQHRXV�
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OLIHWLPH´�� $GYDQFHV� LQ� 6DIHW\�� 5HOLDELOLW\� DQG� 5LVN�
0DQDJHPHQW�SS����������

>�@ ,OJLQ��0��$��	�7XQDOLV�6����������³-RLQW�RSWLPL]DWLRQ�RI�
VSDUH�SDUWV� LQYHQWRU\�DQG�PDLQWHQDQFH�SROLFLHV�XVLQJ�
JHQHWLF�DOJRULWKPV´��,QWHUQDWLRQDO�-RXUQDO�RI�$GYDQFHG�
0DQXIDFWXULQJ�7HFKQRORJ\������SS���������

>�@ )HUUHULD�� 5�� -�� 3�� 	�:DQJ�� :�� �������� ³6SDUH� SDUWV�
RSWLPLVDWLRQ� VXEMHFW� WR� FRQGLWLRQ� PRQLWRULQJ´�� ��WK�
,QWHUQDWLRQDO� 3UREDELOLVWLF� 6DIHW\� $VVHVVPHQW� DQG�
0DQDJHPHQW� &RQIHUHQFH� DQG� WKH� $QQXDO� (XURSHDQ�
6DIHW\� DQG� 5HOLDELOLW\� &RQIHUHQFH� ������ 36$0���
(65(/��9RO����SS���������

>�@ %ORFN�� -��� $KPDGL�� $��� 7\UEHUJ�� 7��� 3HWHU� 6|GHUKROP�
�������� ³3DUW�RXW�EDVHG� VSDUHV� SURYLVLRQLQJ�
PDQDJHPHQW�� $� PLOLWDU\� DYLDWLRQ� PDLQWHQDQFH� FDVH�
VWXG\´��-RXUQDO�RI�4XDOLW\�LQ�0DLQWHQDQFH�(QJLQHHULQJ��
9RO�����,VV�����SS����±���

>�@ :LMN��2���$QGHUVVRQ�3���%ORFN�-��	�5LJKDUG�7����������
³3KDVH�RXW� PDLQWHQDQFH� RSWLPL]DWLRQ� IRU� DQ� DLUFUDIW�
IOHHW´��,QWHUQDWLRQDO�-RXUQDO�RI�3URGXFWLRQ�(FRQRPLFV��
9RO�������SS��������
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

3UHVFULSWLYH�0DLQWHQDQFH��%XLOGLQJ�$OWHUQDWLYH�3ODQV�IRU�6PDUW�2SHUDWLRQV�

+HQULTXH�0DUTXHV�DQG�$OHVVDQGUR�*LDFRWWR�

$HURORJ/DE�,7$��$HURQDXWLFV�,QVWLWXWH�RI�7HFKQRORJ\��6mR�-RVp�GRV�&DPSRV��6mR�3DXOR�%UD]LO�
(�PDLO��KPDUTXHV#LWD�EU��DJLDFRWW#LWD�EU

$EVWUDFW�
6PDUW�RSHUDWLRQV�UHTXLUH�WKH�DELOLW\�WR�JHQHUDWH�DOWHUQDWLYH�SODQV�ZKHQHYHU�D�FKDQJH�LQ�
RSHUDWLRQV� RFFXUV� LQ� DQ� XQSODQQHG� PDQQHU�� $OWHUQDWH� PDLQWHQDQFH� SODQV�� LQ� D� KLJKO\�
G\QDPLF� FRQWH[W� VXFK� DV� DLUOLQH� RSHUDWLRQV�� UHTXLUH� WKH� DELOLW\� WR� IRUHVHH� VPDOO�
GHYHORSPHQWV� LQ� WHUPV�RI� ODERU� DOORFDWLRQ�� UHSDLUDEOH� LWHPV�� DQG�GRZQWLPH��ZKHQ� DQG�
ZKHUH� WKH\� ZHUH� QRW� SUHYLRXVO\� VFKHGXOHG�� ,Q� DGGLWLRQ� WR� EHLQJ� DEOH� WR� FDXVH� WKH�
GLVUXSWLRQ�RI�WKH�DLU�WUDQVSRUW�QHWZRUN�DQG�FRQVHTXHQW�ILQDQFLDO�ORVVHV��LW�FDXVHV�ORVV�RI�
WUXVW�LQ�WKH�FRPSDQ\�EUDQG��3UHVFULSWLYH�PDLQWHQDQFH�LV�D�SRWHQWLDO�WHFKQRORJLFDO�UHVSRQVH�
ZKHQ�XVLQJ�$UWLILFLDO�,QWHOOLJHQFH�WR�VXJJHVW�DOWHUQDWLYH�SODQV�SURPSWO\�VR�WKDW�GHFLVLRQ�
PDNHUV�FDQ�UHGXFH�WKH�LPSDFW�RQ�DLU�RSHUDWLRQV��7KLV�SDSHU�SURSRVHV�D�IUDPHZRUN�IRU�WKH�
FRQVWUXFWLRQ�RI�DQ�LQWHJUDWHG�SUHVFULSWLYH�PDLQWHQDQFH�VROXWLRQ�WKDW�LV�FHUWLILDEOH�E\�XVLQJ�
DXGLWDEOH�PHWKRGV�DQG�H[WHQVLEOH�WR�FRPSOH[�V\VWHPV�RI�RWKHU�LQGXVWULHV��7KH�DGRSWLRQ�
RI�SUHVFULSWLYH�PDLQWHQDQFH�QRW�RQO\�HQKDQFHV� WKH�XVH�RI�KHDOWK�PDQDJHPHQW�V\VWHPV��
ZLGHO\�DYDLODEOH�LQ�PRGHUQ�DLUFUDIW�IOHHWV�WKDW�KDYH�WKH�SRWHQWLDO�WR�SUHGLFW�WKH�UHPDLQLQJ�
XVHIXO� OLIH� RI� LWHPV� RI� LQWHUHVW�� EXW� DOVR� DOORZV� LGHQWLI\LQJ� PRUH� WKDQ� RQH� UHVSRQVH�
DOWHUQDWLYH�WR�FRQIOLFWV�RI�LQWHUHVW�LQ�WKH�FRQGXFWLRQ�RI�WKH�VPDUW�RSHUDWLRQV�RI�DLU�WUDQVSRUW�
FRPSDQLHV��

.H\ZRUGV�� 3UHVFULSWLYH� 0DLQWHQDQFH�� $UWLILFLDO� ,QWHOOLJHQFH�� H�0DLQWHQDQFH�� 6PDUW�
2SHUDWLRQV��,QIRUPDWLRQ�)XVLRQ��'LDJQRVLV��3URJQRVLV�

� ,QWURGXFWLRQ�
7KH� DLUFUDIW� PDLQWHQDQFH� VFKHGXOH� LV� DPRQJ� WKH� PDMRU�
GHFLVLRQV�DQ�DLUOLQH�KDV�WR�PDNH�GXULQJ�LWV�RSHUDWLRQ�VLQFH�LW�
GLUHFWO\� DIIHFWV� PDLQWHQDQFH� FRVWV� DQG� DLUFUDIW�
DYDLODELOLW\��� 7KH� GHYHORSPHQW� RI� DLUFUDIW� PDLQWHQDQFH�
VFKHGXOH�LV�D�FRPSOLFDWHG�WDVN�LQYROYLQJ�WKH�FRPELQDWLRQ�RI�
D� YDULHW\� RI� SDUDPHWHUV� VXFK� DV� PHFKDQLF� DQG� HQJLQHHULQJ�
PDLQWHQDQFH� ODERU�� FRQVXPDEOH� PDWHULDOV� DQG� HTXLSPHQW�
VSDUH� ORJLVWLFV�� DQG�� IURP� WKH� RSHUDWRU� SRLQW� RI� YLHZ�� WKH�
GHPDQG� IRU�DLU� WUDQVSRUWDWLRQ� >�@��2Q� WKH�RWKHU�KDQG��PRUH�
WKDQ�����RI�SDVVHQJHUV�DUH�QRZ�WUDYHOLQJ�RQ�WLFNHWV�SULFHG�DW�
OHVV�WKDQ�EDVH�IDUH�DQG�WKLV�GRZQZDUG�SUHVVXUH�RQ�UHYHQXHV�
LV�OHDGLQJ�PDQ\�FDUULHUV�WR�IRFXV�WKHLU�DWWHQWLRQ�RQ�FRQWUROOLQJ�
PDLQWHQDQFH� FRVWV�ZKLOH� HQVXULQJ� VDIHW\� DQG� DLUZRUWKLQHVV��
FRPSO\LQJ�WKXV�ZLWK�UHJXODWRUV�UHTXLUHPHQWV��

7KH� SUHGLFWLYH� PDLQWHQDQFH� SKLORVRSK\� XVHV� VHQVRUV� DQG�
RWKHU�PRQLWRULQJ�VWUDWHJLHV�WR�JDXJH�ZKHQ�FRPSOH[�V\VWHPV�
DFWXDOO\�ZLOO� UHTXLUH�PDLQWHQDQFH�� ,W� LV�FRQGLWLRQ�EDVHG�DQG�
UHOLHV�RQ�UHDO�WLPH�KHDOWK�PRQLWRULQJ�GDWD�DYDLODEOH�HPEHGGHG�
LQ�WKH�V\VWHP�RI�LQWHUHVW��'DWD�DQDO\WLFV�SURFHGXUHV�FDOFXODWH�
WKH�UHPDLQLQJ�XVHIXO�OLIH��58/��RI�WKH�HTXLSPHQW��DOORZLQJ�
WKH� RSHUDWRU� WR� SHUIRUP� WKH� PDLQWHQDQFH� EHIRUH� WKH� IDXOWV�
KDSSHQ��DV�WKH�VDPH�SKLORVRSK\�RI�SUHYHQWLYH�PDLQWHQDQFH��
EXW�QRW�LQ�D�SUHGHWHUPLQHG�SHULRG��RU�F\FOHV���7KH�LGHD�LV�WR�

EH� DEOH� WR� HVWDEOLVK� WKH� RSSRUWXQLVWLF�PRPHQW� WR�PDNH� WKH�
PDLQWHQDQFH�� SRVWSRQLQJ�� RU� DQWLFLSDWLQJ� WKH� PRPHQW��
FDXVLQJ�OHVV�GRZQWLPH��

7KH� SUHVFULSWLYH� PDLQWHQDQFH� SKLORVRSK\� LV� D� VWHS� DKHDG�
SURYLGLQJ� UHDO�WLPH� DGDSWLYH� UHFRPPHQGDWLRQV��XVLQJ�
DUWLILFLDO�LQWHOOLJHQFH��DERXW�WKH�WDVNV�WKDW�VKRXOG�EH�GRQH�DQG�
NHHS�XSGDWLQJ�DV�WKH�RSHUDWLRQ�FRQWLQXHV��,Q�RWKHU�ZRUGV��WKH�
SUHVFULSWLYH�PDLQWHQDQFH� QRW� RQO\� LV� EDVHG� RQ� WKH� IDLOXUHV¶�
SUHGLFWLRQ� DFFRUGLQJO\� WR� WKH� DQDO\VLV� RI� GDWD� SDWWHUQV� DQG�
WUHQGV��EXW�DOVR� WDNLQJ� WKH� VSHFLILF�FRPSDQ\¶V�PDLQWHQDQFH�
SURFHVV� LQWR� FRQVLGHUDWLRQ� WR� SURYLGH� GHWDLOHG�
UHFRPPHQGDWLRQV��DQG�VXSSRUWV�WKH�VROXWLRQ�ILQGLQJ�SURFHVV��

7KLV� SDSHU� SURSRVHV� D� IUDPHZRUN� WR� WDFNOH� WKH� VFKHGXOLQJ�
PDLQWHQDQFH� SUREOHP� DGRSWLQJ� SUHVFULSWLYH� PDLQWHQDQFH�
VWUDWHJ\��ZKLFK�KDV�WR�EH�FHUWLILDEOH��DXGLWDEOH��FXVWRPL]HG�DW�
WKH�DLUFUDIW�OHYHO�>�@��FRPSULVHG�RI�NH\�LQGLFDWRUV�WR�PHDVXUH�
LWV� HIILFLHQF\�� FDSDEOH� RI� DQ� DGDSWLYH� FRQWH[W�DZDUHQHVV�
V\VWHP�DQG�H[WHQVLEOH�WR�RWKHU�LQGXVWULHV��

� /LWHUDWXUH�UHYLHZ�
$FFRUGLQJ� WR� >�@�� NH\� SHUIRUPDQFH� LQGLFDWRUV� DUH� LQLWLDOO\�
FRQVLGHUHG� GXULQJ� WKH� V\VWHPDWLF� LQVSHFWLRQ� RI� IDLOXUH�
SDWWHUQV� WR� XQGHUVWDQG� WKHLU� WHFKQLFDO� FKDUDFWHULVWLFV��
FULWLFDOLW\��GRZQWLPH��FRVWV��DQG�RFFXUUHQFH��DQG�WKHLU�HIIHFWV�

�K/�
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RQ�PDLQWHQDQFH�LQGLFDWRUV��%HVLGHV�WKH�GLVWLQFW�WDVN�RI�WLPHO\�
H[HFXWLQJ�D�PDLQWHQDQFH�RUGHU��WKH�PHDVXUHPHQW�DQG�FRQWURO�
RI�WKH�VXFFHVV�RI�SUHGLFWLRQV�DQG�XVHIXO�UHFRPPHQGDWLRQV�DUH�
QRW� RQO\� XVHG� IRU� WKH� UHILQHPHQW� RI� D� PDFKLQH� OHDUQLQJ�
PHWKRG�DQG�D�GHFLVLRQ�PRGHO��EXW�DOVR�IRU�WKH�FDOFXODWLRQ�RI�
PDLQWHQDQFH�NH\�SHUIRUPDQFH�LQGLFDWRUV��%\�TXDQWLI\LQJ�WKH�
GHILQHG� NH\� LQGLFDWRUV�� WKH� FXUUHQW� VWDWH� PDWXULW\� OHYHO� LV�
DVVHVVHG��DQG�ZHDNQHVVHV�DUH�LGHQWLILHG��7KHVH�UHVXOWV�VHUYH�
DV� D� EDVLV� IRU� WKH� GHILQLWLRQ� RI� FRPSDQ\�VSHFLILF� WDUJHW�
PDWXULW\�VWDWH�EDVHG�RQ�LWV�VWUDWHJLF�SULRULWLHV���

$V�VWDWHG� LQ� >�@��D� IHHGEDFN�PHFKDQLVP�KDV� WR�EH�DGGHG�VR�
WKDW� WKH�UHFRPPHQGDWLRQV�DUH�FRQWLQXRXVO\� LPSURYHG�EDVHG�
RQ� FRVW�UHODWHG� VHQVRU�JHQHUDWHG� GDWD� GXULQJ� DFWLRQ�
LPSOHPHQWDWLRQ�� ,Q� WKLV� ZD\�� WKH� SKDVHV� RI� GLDJQRVWLFV��
SURJQRVWLFV�� DQG� UHFRPPHQGDWLRQV� FDQ� EH� IXUWKHU�
LQYHVWLJDWHG� DQG� HQULFKHG� ZLWK� QHZ� DQG� LPSURYHG�
DOJRULWKPV���

3UHVFULSWLYH� PDLQWHQDQFH� LV� FRQWH[W�DZDUH� E\� QDWXUH��
$FFRUGLQJ� WR� >�@�� LQ� WKH�SUHVFULSWLYH�PDLQWHQDQFH� VROXWLRQV�
SURSRVHG�VR�IDU��WKH�PDLQWHQDQFH�RSHUDWRUV�KDYH�WR�DFFHSW�RU�
UHMHFW�WKH�VXJJHVWHG�WDVNV�VLQFH�WKHLU�LPSOLFLW�H[SHULHQWLDO�DQG�
³WULEDO´� NQRZOHGJH� LV� QHFHVVDU\� WR� D� FRQWH[W�GHSHQGHQW�
PDLQWHQDQFH� GHFLVLRQ�� LQ� D� KLJKO\� IOH[LEOH� RSHUDWLRQDO�
HQYLURQPHQW�� 7KH� LQIRUPDWLRQ� UHJDUGLQJ� WKH� DFFHSWDQFH� RU�
UHMHFWLRQ� RI� WKH� VXJJHVWHG� WDVNV� LV� WKHQ� SURFHVVHG� DQG�
DQDO\]HG� DV� IHHGEDFN� LQIRUPDWLRQ� WR� LPSURYH� WKH� GHILQHG�
UXOHV� DQG� PHDVXUHV� FRQWLQXRXVO\�� ,Q� WKLV� VHQVH�� ZRUN� LV�
UHTXLUHG� WR� DXWRPDWLFDOO\� DGDSW� WKH� SURSRVHG� SUHVFULSWLYH�
PDLQWHQDQFH� VHW� RI� UXOHV� WR� D� G\QDPLF� RSHUDWLRQDO�
HQYLURQPHQW��DOORZLQJ�WKH�HQWLUH�PDLQWHQDQFH�SURFHVV� WR�EH�
OHVV� UHOLDQW� RQ� KXPDQ� NQRZOHGJH� DQG� H[SHULHQFH� WKURXJK�
PDFKLQH�OHDUQLQJ�DSSURDFKHV��

7KH� SUHVFULSWLYH� PDLQWHQDQFH� ORRNV� WR� WKH� PDLQWHQDQFH�
SURFHVV�SRZHUHG�E\�WKH�,QWHUQHW�RI�7KLQJV��,R7���DQG�LWV�YDOXH�
LV�RQ�WKH�QRQ�URXWLQH�PDLQWHQDQFH�WDVNV�ZKHQ�WDONLQJ�DERXW�
KHDY\�PDLQWHQDQFH�DQG�LQ�WKH�FKDOOHQJH�FRPLQJ�IURP�WKH�IOHHW�
VFKHGXOH� HYROXWLRQ� LQ� WHUPV� RI� OLQH� PDLQWHQDQFH� WDVNV�� ,Q�
WHUPV�RI�PDLQWHQDQFH�SODQQLQJ��ZKLOH� WKH�&RQGLWLRQ�%DVHG�
0DLQWHQDQFH� �&%0�� DSSURDFK� ORRNV� WR� WKH� ³ZKHQ´� DQG�
³ZK\´�WR�PDLQWDLQ��WKH�SUHVFULSWLYH�PDLQWHQDQFH�ORRNV�WR�WKH�
³ZKDW´� DQG� ³ZKHUH´�� GHILQLQJ� WKH� SODFH� DQG� RUGHU� RI� WKH�
PDLQWHQDQFH� WDVNV� WR� DFFRPSOLVK� DQG� ³ZKR´� VKRXOG� EH�
HQJDJHG�WR�H[HFXWH�HDFK�RQH�>�@���7R�SUHVFULEH�WKH�ZD\�WKH�
WDVNV�VKRXOG�EH�GRQH�LV�QHFHVVDU\�WR�KDYH�LQSXWV�VXFK�DV�WKH�
052�SURFHVVHV��DYDLODEOH�*6(V��VSDUHV��PDQSRZHU�DQG�WKH�
FRQGLWLRQ�RI�WKH�V\VWHP�ZKLFK�LV�UHFHLYLQJ�WKH�PDLQWHQDQFH�±�
UHVRXUFHV�DYDLODELOLW\�VWDWXV�VKRXOG�EH�SURYLGHG�LQ�UHDO�WLPH�
WKURXJK�WKH�,R7��,Q�WKLV�VHQVH��WKH�SUHVFULSWLYH�PDLQWHQDQFH�LV�
QRW� D� VXEVWLWXWH� RU� RSWLRQ� WR� WKH� 5HOLDELOLW\�&HQWHUHG�
0DLQWHQDQFH� �5&0�� SDUDGLJP�� EXW� WKH� QH[W� VWHS� WR� LWV�
FRPSOHWH�LPSOHPHQWDWLRQ�RQ�WKH�ILHOG��

$V� PHQWLRQHG� E\� >�@�� QRZDGD\V�� SUHYHQWLYH� PDLQWHQDQFH�
GRHV�QRW�FRQVLGHU�RSHUDWLRQDO�FRQWH[WV��VXFK�DV�HQYLURQPHQWDO�
SDUDPHWHUV�� DQG� WKHVH� VWURQJO\�DIIHFW�FRPSRQHQWV¶� OLIHWLPH��
7KH�HYHU�JURZLQJ�G\QDPLVP�RI�WKH�RSHUDWLRQDO�HQYLURQPHQW�
KDV� DOVR� VSXUUHG� WKH� H[SORUDWLRQ� RI� IOH[LEOH� RQ�OLQH�
RSWLPL]DWLRQ�DSSURDFKHV�FDSDEOH�RI� UHZRUNLQJ�PDLQWHQDQFH�
VFKHGXOHV� LQFUHPHQWDOO\� �DOVR� NQRZQ� DV� UHVFKHGXOLQJ�� WR�

DFFRPPRGDWH� WKH� FRQWH[WXDO� YDULDELOLW\� RI� WKH� RSHUDWLRQ� LQ�
GLIIHUHQW�DVSHFWV���

:KHQ�WXUQLQJ�WKH�IRFXV�WR�SUHVFULSWLYH�PDLQWHQDQFH��WKH�PRVW�
FKDOOHQJLQJ�SDUDGLJP�HQFRXQWHUHG�LQ�SUDFWLFH�UHPDLQV�WLJKWO\�
FRXSOHG� WR� WKH�PDWFK� EHWZHHQ� WKH� IRUPXODWHG� RSWLPL]DWLRQ�
SUREOHP�DQG�WKH�GHFLVLRQ�PDNLQJ�SURFHVV�WKDW�VXFK�D�SUREOHP�
DLPV� WR�PRGHO�� ,QGXVWULHV�DUH�FRPSOH[�HQYLURQPHQWV�ZKHUH�
KXPDQV� DQG� PDFKLQHU\� FRH[LVW� DQG� LQWHUDFW�� RIWHQ� ZLWKRXW�
KROLVWLFDOO\�FHQWUDOL]HG�PDQDJHPHQW��,W�LV�RIWHQ�WKH�FDVH�WKDW�
DFWLRQV�WULJJHUHG�E\�D�SUHGLFWLYH�PRGHO�GR�QRW�FRQIRUP�WR�WKH�
SUDFWLFDO� FULWHULD� RU� FRQVWUDLQWV� XQGHU� ZKLFK� VXFK� DFWLRQV�
ZRXOG� EH� PDQXDOO\� HQIRUFHG�� OLNH� WLPH� DQG� FRVW�� 7KH�
GHYHORSHG�PRGHOV�ZRXOG�IDLO�WR�DSSO\�ZKHQ�GHSOR\HG���

1HZ�ZRUNLQJ�PHWKRGRORJLHV� DUH� QHHGHG� WR� HQVXUH� WKDW� WKH�
K\SRWKHVLV�LV�DOLJQHG�ZLWK�WKH�UHDO�RSHUDWLRQDO�UHTXLUHPHQWV��
%HVLGHV��VXFK�PHWKRGV�VKRXOG�DOVR�DFFRXQW�IRU�RWKHU�SUDFWLFDO�
DVSHFWV� LQFOXGLQJ� WKH� YDULDELOLW\� RI� PHWULFV� DQG� FRQVWUDLQWV�
DORQJ�WLPH��FRVW�LPSOLFDWLRQV�RI�GHFLVLRQV�PDGH�E\�WKH�PRGHO��
RU�WKH�SUHVHQFH�RI�FRQIOLFWLQJ�REMHFWLYHV�LQ�WKH�FULWHULD�JXLGLQJ�
VXFK�FKRLFHV���

,Q� DGGLWLRQ� WR� LW�� DV� PHQWLRQHG� E\� >�@�� DOWKRXJK� WKH�
SUHVFULSWLYH�PDLQWHQDQFH�FRQFHSWV�GHOLYHU�SURPLVLQJ�UHVXOWV��
WKH�JHQHUDOL]DELOLW\�RI� WKH�DSSURDFK�KDV�QRW�EHHQ� WHVWHG�\HW�
DQG��DV�IXWXUH�ZRUN��WKH�FRQFHSW�VKDOO�EH�YDOLGDWHG�LQ�GLIIHUHQW�
LQGXVWULHV�WR�WHVW�LWV�JHQHUDOL]DELOLW\���

� 3UHVFULSWLYH�PDLQWHQDQFH�IUDPHZRUN�
,Q�WKLV�VHFWLRQ��WKH�DXWKRUV�SURSRVH�WKH�IUDPHZRUN��IURP�QRZ�
RQ� FDOOHG� 6PDUW� 3UHVFULSWLYH� 0DLQWHQDQFH� )UDPHZRUN�
�630)�� WKDW� FDQ� EH� XVHG� WR� EXLOG� DQ� HIIHFWLYH� SUHVFULSWLYH�
PDLQWHQDQFH�SURJUDP�IRU�D�IOHHW�RI�FRPPHUFLDO�DLUFUDIW��7KH�
VHFWLRQ�VWDUWV�ZLWK�D�GHVFULSWLRQ�RI�WKH�IUDPHZRUN�VWUXFWXUH��
WKHQ� JRHV� RQ� ZLWK� WKH� GHVFULSWLRQ� RI� WKH� NH\� HQDEOHUV¶�
HOHPHQWV�DQG�WHFKQRORJLHV�UHTXLUHPHQWV��FRQWLQXHV�ZLWK�WKH�
GHVFULSWLRQ�RI�NH\�LQGLFDWRUV�WR�PHDVXUH�WKH�HIILFLHQF\�RI�WKH�
IUDPHZRUN�� DQG� GHVFULEHV� WKH� UHTXLUHPHQWV� RI� WKH�
DGDSWLYHQHVV�DQG�JHQHUDOL]DELOLW\��

��� 7KH�630)�IUDPHZRUN�

7KH� IUDPHZRUN� LV� EXLOW� RQ� WKUHH� GRPDLQV� RI� LQWHUHVW�� 7KH�
V\VWHP
V� UHOLDELOLW\�� DYDLODELOLW\�� PDLQWDLQDELOLW\�� DQG� VDIHW\�
�5$06�� IDFWRUV�� WKH� RSHUDWLQJ� HQYLURQPHQW� LQ� ZKLFK� WKH�
V\VWHP� LV� RSHUDWHG�� DQG� WKH� PDLQWHQDQFH� HQYLURQPHQW� WKDW�
ZLOO� SHUIRUP� WKH� PDLQWHQDQFH� WDVNV� UHTXLUHG� WR� UHVWRUH� WKH�
V\VWHP� WR� WKH� QHFHVVDU\� RSHUDWLQJ� FRQGLWLRQV�� ZLWKLQ� LWV�
LQWHQGHG�UHOLDELOLW\�FKDUDFWHULVWLFV��VHH�ILJ������7LPH�DQG�FRVW�
DUH�WUHDWHG�DV�FRQVWUDLQWV�LQ�DOO�GRPDLQV��

)LJXUH����)UDPHZRUN�GRPDLQV�RI�LQWHUHVW��
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(DFK� GRPDLQ� KDV� HVVHQWLDO� LQIRUPDWLRQ� WKDW� ZLOO� IHHG� WKH�
IUDPHZRUN�WKURXJK�WKH�YDULRXV�SKDVHV�RI�LQIRUPDWLRQ�IXVLRQ�
XQWLO�D�JURXS�RI�PDLQWHQDQFH�DFWLRQV�LV�GHILQHG��7KH�630)�
IXVLRQ�IORZ�GLDJUDP�GHVFULEHV�KRZ�WKH�IUDPHZRUN�ZRUNV�DV�
ZHOO�DV� WKH� LQSXWV�QHHGHG�DQG� WKH�RXWSXWV�H[SHFWHG� LQ�HDFK�
SKDVH��

$V�VKRZQ�LQ�ILJ�����WKH�IORZ�RI�LQIRUPDWLRQ�IXVLRQ�LV�EDVHG�RQ�
WKH� FDSDELOLW\� WR� PDNH� WKH� GLDJQRVLV�� LGHQWLI\LQJ� WKH� QH[W�
RSHUDWLRQDO�GHPDQGV�WR�DFKLHYH�WKH�SURJQRVLV�DQG�EDVHG�RQ�

WKH� PDLQWHQDQFH� FDSDELOLWLHV�� WKH� SUHVFULSWLRQ� RI� WKH� VHW� RI�
PDLQWHQDQFH�WDVNV��

)URP� DQRWKHU� SHUVSHFWLYH�� WKH� IUDPHZRUN� LV� FRQVWLWXWHG� E\�
ILYH� EXLOGLQJ� EORFNV�� LQSXWV�� IXVLRQ� DOJRULWKP�� RXWSXW�� WKH�
VXSSRUWHG�V\VWHP��DQG�WKH�HIILFLHQF\�FKHFN�SURFHVV��DV�VKRZQ�
LQ�ILJ������

)LJXUH����)UDPHZRUN�IXVLRQ�PHWKRGRORJ\��

)LJXUH����)UDPHZRUN�ZRUNIORZ��

,͘ DĂƌƋƵĞƐ�Ğƚ�Ăů͘ ^ŵĂƌƚ�ŽƉĞƌĂƚŝŽŶƐ�ďǇ�ƉƌĞƐĐƌŝƉƚŝǀĞ�ŵĂŝŶƚĞŶĂŶĐĞ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϮϳ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

Ϯϯϯ



��� ,QSXWV�

7KH�LQSXWV�EXLOGLQJ�EORFN�FRPSULVHV�WKH�LQIRUPDWLRQ�QHHGHG�
WR�IHHG�WKH� IXVLRQ�DOJRULWKP��7DEOH���GHVFULEHV�D�VLPSOLILHG�
OLVW� RI� LQIRUPDWLRQ� IURP� WKH� 5$06�� 2SHUDWLRQV�� DQG�
0DLQWHQDQFH�GRPDLQV��

��� )XVLRQ�DOJRULWKP�DQG�LWV�RXWSXW�

7KH� IXVLRQ� DOJRULWKP� SURSRVHG� LV� DQ�$UWLILFLDO� ,QWHOOLJHQFH�
�$,�� SUREOHP�VROYLQJ� DJHQW� >�@�� 2QFH� DOO� WKH� LQSXWV� DUH�
LQIRUPHG��WKH�DOJRULWKP�VWDUWV�WR�VHDUFK�IRU�WKH�PRVW�SUREDEOH�
HIIHFWLYH� DFWLRQ� RU� VHTXHQFH� RI� DFWLRQV� WR� VROYH� WKH�
PDLQWHQDQFH� SUREOHP�� 2QFH� WKH� DFWLRQV� DUH� VHOHFWHG�� WKH�
DOJRULWKP�UHFRPPHQGV�WKH�EHVW�VFKHGXOLQJ�DFFRUGLQJ�WR�WKH�
PLQLPXP�IOHHW�DYDLODELOLW\�UHTXLUHPHQW�DQG�WKH�FRQVWUDLQW�RI�
WKH� GLUHFW� �'0&�� DQG� LQGLUHFW� PDLQWHQDQFH� FRVW� �,0&���
SURYLGLQJ��WKXV��WKH�RXWSXW�RI�WKH�IXVLRQ�VWHS��

��� (IILFLHQF\�FKHFN�

$IWHU� WKH� LPSOHPHQWDWLRQ� RI� WKH� WDVNV� RYHU� WKH� V\VWHP�� WKH�
DOJRULWKP� LWVHOI� YHULILHV�� GXULQJ� WKH� HIILFLHQF\� FKHFN�� LI� WKH�
PDLQWHQDQFH� DFWLRQV� DUH� SUDFWLFDO�� WKH� IOHHW� DYDLODELOLW\� LV�
DFFRUGLQJ�WR�FXVWRPHU¶V�UHTXLUHPHQW�DQG�PDLQWHQDQFH�FRVWV�
PLQLPL]HG�� ,I� DOO� WKHVH� UHTXLUHPHQWV� DUH� VDWLVILHG�� WKHQ� WKH�
VHOHFWLRQ�RI�WKH�VDPH�DFWLRQV�LV�UHLQIRUFHG��DQG�WKH�DOJRULWKP�
LV�FRQVLGHUHG�PDWXUH��,I�DW�OHDVW�RQH�RI�WKH�DERYH�FRQGLWLRQV�
LV�QRW�VDWLVILHG��WKHQ�WKH�SUREDELOLW\�DWWDFKHG�WR�HDFK�WDVN�LV�
UHGLVWULEXWHG��DQG�D�QHZ�VHW�RI�DFWLRQV�LV�SURSRVHG�LQ�WKH�QH[W�
LWHUDWLRQ���

��� .H\�LQGLFDWRUV�

$V�SUHYLRXVO\�PHQWLRQHG�� WKH�SHUIRUPDQFH�RI� WKH�V\VWHP�LV�
FKHFNHG� DJDLQVW� WZR� UHTXLUHPHQWV�� IOHHW� DYDLODELOLW\� DQG�
PLQLPL]DWLRQ� RI� WKH� V\VWHP¶V� PDLQWHQDQFH� FRVW�� %RWK�
SDUDPHWHUV� DUH� DOVR� NH\� LQGLFDWRUV� RI� WKH� DOJRULWKP�
SHUIRUPDQFH�� LV� WKH� IOHHW� DYDLODELOLW\� DERYH� WKH� WKUHVKROG�
DOLJQHG�ZLWK� WKH�RSHUDWRUCV� LQWHQW"�$UH� WKH�'0&�DQG� ,0&�
FRQWDLQHG� LQ� FRPSDULVRQ� WR� KLVWRULFDO� PDLQWHQDQFH� FRVW� RU�
RSHUDWRU�HVWLPDWHV"�

��� $GDSWLYHQHVV�DQG�FRQWH[W�DZDUHQHVV�

$GDSWLYHQHVV� DQG� FRQWH[W� DZDUHQHVV� DUH� HVVHQWLDO�
FKDUDFWHULVWLFV� RI� WKH� 630)�� 7KHVH� FKDUDFWHULVWLFV� DOORZ�
SUHVFULSWLYH� PDLQWHQDQFH� JHQHUDWLRQ� VSHFLILFDOO\� IRU� HDFK�
³WDLO�QXPEHU´��6RPH�LQSXWV��IRU�H[DPSOH��WKH�QXPEHU�RI�IOLJKW�
KRXUV� �)+�� RU� IOLJKW� F\FOHV� �)&��� WHPSHUDWXUH� __� KXPLGLW\��
WULEDO� NQRZOHGJH�� 58/� DQG� IDXOW� KLVWRU\�� DUH� D� IXQFWLRQ� RI�
HDFK� RSHUDWLRQDO� HQYLURQPHQW�� WKDW� LV�� RQH� DLUFUDIW� SUHVHQWV�
GLIIHUHQW� YDOXHV� IURP� DQRWKHU�� DQG� WKH� VDPH� KDSSHQV� WR�
PDLQWHQDQFH� WHDPV� DQG� 052V�� 7KH� SUHVFULSWLYH� DSSURDFK�
IDYRUV� WKH� XWLOL]DWLRQ� RI� WKH� FDSDELOLW\� WR� LGHQWLI\� WKH�
LQGLYLGXDO� FKDUDFWHULVWLFV� RI� HDFK� V\VWHP�� LQVWHDG� RI� XVLQJ�
WKHLU�DYHUDJH�SHUIRUPDQFH��

7KXV��WKLV�DSSURDFK�PDNHV�XVH�RI�VRPH�HQDEOLQJ�WHFKQRORJLHV�
SUHVHQW�LQ�WKH�LQGXVWU\�����VXFK�DV�QHWZRUNLQJ��DYDLODELOLW\�RI�
H[WHQVLYH�GDWD�FROOHFWHG�E\�VHQVRUV�DQG� WKH�XVH�RI�HIILFLHQW�
DOJRULWKPV� QHFHVVDU\� WR� VXSSRUW� UHDO�WLPH� PDLQWHQDQFH�
H[HFXWLRQ�PRQLWRULQJ�>��@��

7DEOH����)UDPHZRUN�LQSXWV�

,QSXW� 'HVFULSWLRQ�
0DQXIDFWXUHU�0DLQWHQDQFH�3ODQ� ,QLWLDO�PDLQWHQDQFH� SODQ� SURYLGHG� E\� WKH�PDQXIDFWXUHU� DW� WKH� DLUFUDIW� HQWU\� LQWR�

VHUYLFH�� ,W� LV�GHYHORSHG�DFFRUGLQJ� WR�06*���SULQFLSOHV�� DQG� LW� LV�XSGDWHG�\HDUO\�
GHSHQGLQJ�RQ�WKH�FRPPHUFLDO�DJUHHPHQW�EHWZHHQ�WKH�DLUOLQHU�DQG�WKH�RSHUDWRU�

)OLJKW�+RXU�__�)OLJKW�&\FOH� 7KH�QXPEHU�RI�IOLJKW�KRXUV��)+��RU�IOLJKW�F\FOHV��)&�� UHSUHVHQW�WKH�XVDJH�RI�WKH�
DLUFUDIW�� V\VWHP� RU� VSHFLILF� HTXLSPHQW�� 7KHVH� SDUDPHWHUV� DUH� XVHIXO� VLQFH�� YHU\�
RIWHQ��WKH�UHOLDELOLW\�RI�WKH�HTXLSPHQW�LV�D�IXQFWLRQ�RI�WKH�V\VWHP�XVDJH�

7HPSHUDWXUH�__�+XPLGLW\� (QYLURQPHQWDO� SDUDPHWHUV� KDYH� WR� EH� FRQVLGHUHG� VLQFH� RSHUDWLRQDO� FRQGLWLRQV�
LQIOXHQFH�WKH�IDLOXUH�UDWH�RI�WKH�HTXLSPHQW�LQ�XVH�

5HPDLQLQJ�8VHIXO�/LIH� 7KH� UHPDLQLQJ� XVHIXO� OLIH� �58/�� FXUYH� RI� HDFK� DLUFUDIW� RI� WKH� IOHHW� VKRXOG� EH�
SUHGLFWHG��EDVHG�RQ�WKH�H[SHFWHG�IOHHW�IOLJKW�VFKHGXOH��7KXV��VRPH�SURJQRVWLFV�DQG�
KHDOWK�PDQDJHPHQW��3+0��V\VWHP�KDV�WR�EH�SUHVHQW�LQ�WKH�DLUFUDIW�WR�KHOS�SODQ�WKH�
PDLQWHQDQFH� VFKHGXOH�� ,I� QRW� SUHVHQW�� WKH� IXVLRQ� DOJRULWKP� ZRXOG� UHO\� RQ� IDXOW�
KLVWRU\��PDNLQJ�IRUHFDVWLQJV�

³7ULEDO´�.QRZOHGJH� ³7ULEDO´� NQRZOHGJH� LV� DQ\� LQIRUPDWLRQ� JDWKHUHG� IURP� H[SHULHQFH� DQG� OHVVRQV�
OHDUQHG�E\�WKH�WHDP�ZKR�LV�UHVSRQVLEOH�IRU�WKH�PDLQWHQDQFH�H[HFXWLRQ��7KLV�VXEVHW�
RI�GDWD�LV�RIWHQ�XQVWUXFWXUHG�

)DXOW�+LVWRU\� +LVWRULFDO�GDWD�RI�DOO�WKH�HTXLSPHQW�IDXOWV�
)DLOXUH�0RGH�DQG�&ULWLFDOLW\�$QDO\VLV� )DLOXUH� PRGH� DQG� FULWLFDOLW\� DQDO\VLV� �)0(&$�� SDUWLFXODUO\� KHOSIXO� WR� VXSSRUW�

LQGXFWLYH�$,�DSSURDFKHV�
0HDQ�7LPH�%HWZHHQ�)DLOXUHV� 7KH�PHDQ� WLPH� EHWZHHQ� IDLOXUHV� �07%)�� UHSUHVHQWV� WKH� H[SHFWHG� WLPH� EHWZHHQ�

IDLOXUHV�RI�D�V\VWHP��GXULQJ�QRUPDO�RSHUDWLRQ�
0LQLPXP�(TXLSPHQW�/LVW� ,W� GHWDLOV� ZKLFK�HTXLSPHQW�LV� DOORZHG� WR� EH� LQRSHUDWLYH� ZLWKRXW� JURXQGLQJ�

WKH�DLUFUDIW�
0DLQWHQDQFH�&RVW� 7KH�PDLQWHQDQFH�FRVW��ZKLFK�LQFOXGHV�PDQ�KRXU�DQG�PDWHULDO�UHODWHG�WR�DOO�DLUFUDIW�

PDLQWHQDQFH�DFWLYLWLHV�
)OHHW�)OLJKW�6FKHGXOH 7KH�VFKHGXOH�RI�DOO�WKH�FRPSDQ\�V�IOLJKWV�WR�EH�DFFRPSOLVKHG
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��� ([WHQVLELOLW\�WR�RWKHU�LQGXVWULHV�
,GHDOO\��WKH�630)�DOJRULWKP�FDQ�EH�XVHG�LQ�WKRVH�ILHOGV�ZKHUH�
D�FRPSOH[�V\VWHP�LV�LQ�SOD\��7KH�FULWLFDO�SRLQW��LQ�WKLV�FDVH��LV�
WKH� DGRSWLRQ� RI� SDUDPHWHUV� WKDW� FDQ� GHVFULEH� WKH� VSHFLILF�
FRPSOH[� V\VWHP� DFFXUDWHO\�� 7KH� FXUUHQW� GHYHORSPHQW�

SURSRVHV�WR�H[WHQG�WKH�630)�WR�WKH�PHGLFDO�ILHOG��0HGLFDO�
630)��� EHLQJ� WKH� KXPDQ� ERG\� WKH� FRPSOH[� V\VWHP� WR� EH�
³VXSSRUWHG´��7DEOH���VXJJHVWV��IRU�HDFK�LQSXW�OLVWHG�LQ�WKH�WDE��
��� WKH� UHVSHFWLYH� LQIRUPDWLRQ� DSSOLFDEOH� IRU� WKH� 0HGLFDO�
630)��

7DEOH ��±�0HGLFDO�630)�LQSXWV 

$LUFUDIW�FRPSOH[�V\VWHP�LQSXW� +XPDQ�ERG\�FRPSOH[�V\VWHP�LQSXW�

0DQXIDFWXUHU�0DLQWHQDQFH�3ODQ� )RUPDOO\�UHFRPPHQGHG�FKHFNV�DQG�WKHLU�IUHTXHQF\�

)OLJKW�+RXU�__�)OLJKW�&\FOH� $JH�

7HPSHUDWXUH�__�+XPLGLW\� %RG\�WHPSHUDWXUH�

5HPDLQLQJ�8VHIXO�/LIH� 3URJQRVWLFV�

³7ULEDO´�.QRZOHGJH� ,QIRUPDO�OHVVRQV�OHDUQHG�RI�WKH�PHGLFDO�WHDP�

)DXOW�+LVWRU\� 3DWLHQW�KHDOWK�KLVWRU\�

)DLOXUH�0RGH�DQG�&ULWLFDOLW\�$QDO\VLV� 0HGLFDO�NQRZOHGJH�UHODWHG�WR�WKH�VSHFLILF�RUJDQV�IDLOXUHV�EHLQJ�WUHDWHG�

0HDQ�7LPH�%HWZHHQ�)DLOXUHV� 1RW�DSSOLFDEOH�

0LQLPXP�(TXLSPHQW�/LVW� 0HGLFDO�VWDWLVWLFV�NQRZOHGJH�UHODWHG�WR�WKH�RUJDQV�IDLOXUHV�EHLQJ�WUHDWHG�

'LUHFW�0DLQWHQDQFH�&RVW� &RVW�RI�WUHDWPHQW�

7KH�SUHVFULSWLYH�PDLQWHQDQFH�KDV�EHHQ�GHSOR\HG�LQ�LQGXVWULDO�
SODQWV� >��@� DQG� HOHYDWRUV� DQG� HVFDODWRUV� PDLQWHQDQFH� >��@�
ZLWK� LPSURYHG� UHVXOWV�� EXW� VWLOO� LQ� LWV� HDUO\� VWDJHV� RI�
GHYHORSPHQW��

� &RQFOXVLRQ�DQG�IXWXUH�ZRUN�
7KLV� ZRUN� SURSRVHV� WKH� 6PDUW� 3UHVFULSWLYH� 0DLQWHQDQFH�
)UDPHZRUN� �630)�� DV� D� VWUXFWXUH� WR� LPSOHPHQW� DQ� $,��
FRQWH[W�DZDUH�� DGDSWLYH� DOJRULWKP� WR� VXSSRUW� D� IOHHW� RI�
FRPPHUFLDO� MHWV��7KH�IUDPHZRUN�LQFOXGHV�HIILFLHQF\�FKHFNV�
DJDLQVW� RSHUDWRU� UHTXLUHPHQWV� VXFK� DV� WKH� IOHHW� DYDLODELOLW\�
DQG� WKH� GLUHFW� PDLQWHQDQFH� FRVW�� DQG� GHSHQGV� RQ� VSHFLILF�
RSHUDWLRQDO�� HQJLQHHULQJ� DQG� HFRQRPLF� GDWD� WR� EH� DVVHUWLYH�
VXFK� DV�� PDQXIDFWXUHU� PDLQWHQDQFH� SODQ�� )+�� )&��
WHPSHUDWXUH�� KXPLGLW\�� 58/�� ³WULEDO´� NQRZOHGJH�� IDXOW�
KLVWRU\��)0(&$��07%)��0(/�DQG�'0&��DPRQJ�RWKHUV���

7KH�630)�FRQFHSWV�DSSO\�WR�DOO�LQGXVWULHV�ZKHUH�D�FRPSOH[�
V\VWHP�KDV�WR�EH�VXSSRUWHG��DQG�LQ�WKLV�SDSHU�LV�PHQWLRQHG�WKH�
H[WHQVLRQ�WR�WKH�PHGLFDO�ILHOG��DV�WKH�KXPDQ�ERG\�WKH�V\VWHP�
WR�EH�VXSSRUWHG��,Q�WKLV�VHQVH��LW�LV�UHFRPPHQGHG�WKH�DGRSWLRQ�
RI� VXLWDEOH� LQSXWV� DQG� UHTXLUHPHQWV� IRU� WKH� WUHDWPHQW� RI� D�
KXPDQ�ERG\��

6RPH�HVVHQWLDO�TXHVWLRQV�DQG�RSHQ�WHFKQLFDO�FKDOOHQJHV�KDYH�
EHHQ� LGHQWLILHG�� UHODWHG� WR� WKH� $,� PRGHOLQJ� DQG� WKH� ULJKW�
PHWDKHXULVWLFV� WR�EH�XVHG� ,W� DOVR� UHPDLQV� WR�EH� FODULILHG� LI�
WKHUH�DUH�NH\�SHUIRUPDQFH�LQGLFDWRUV�RWKHU�WKDQ�FRVW�DQG�IOHHW�
DYDLODELOLW\�WR�GULYH�WKH�SUHVFULSWLYH�PDLQWHQDQFH�DQG�FKHFN�
LWV� HIILFLHQF\�� 5HJDUGLQJ� WKH� LQSXWV� GDWD�� LW� LV� DOVR�
XQTXHVWLRQDEOH� WKDW� VXFK� LQIRUPDWLRQ� ZLOO� KDYH� WR� EH�
FRQVROLGDWHG� LQ� DQ� LQWHURSHUDEOH� GDWD� VWDQGDUG� WR� EH�

GHWHUPLQHG�� 5HIHUULQJ� WR� WKH� PHGLFDO� ILHOG� VWLOO� KDV� WR� EH�
DGGUHVVHG�WKH�EHVW�LQSXWV�WR�EH�DGRSWHG���

7KH� QH[W� VWHSV� UHIHU� WR� WKH� GHWHUPLQDWLRQ� RI� WKH� EHVW�
PHWDKHXULVWLFV�WR�EH�XVHG�E\�WKH�630)��LGHQWLILFDWLRQ�RI�WKH�
PRVW�VXLWDEOH�.3,¶V�DQG�WHVW�RI�WKH�DOJRULWKP�IUDPHZRUN�LQ�D�
UHDO�IOHHW��6XFFHVVLYHO\��RQFH�WKH�DOJRULWKP�LV�PDWXUH�DQG�WKH�
ULJKW� LQSXWV� DUH� LGHQWLILHG�� WHVWV� ZLOO� EH� FRQGXFWHG� LQ� WKH�
PHGLFDO� ILHOG� WR� YHULI\� WKH� H[WHQVLELOLW\� RI� WKH� 630)�
FRQFHSWV��

5HIHUHQFHV�
>�@ &��6ULUDP�DQG�$��+DJKDQL��³$Q�RSWLPL]DWLRQ�PRGHO�IRU

DLUFUDIW� PDLQWHQDQFH� VFKHGXOLQJ� DQG� UH�DVVLJQPHQW�´
7UDQVSRUWDWLRQ�5HVHDUFK�3DUW�$��3ROLF\� DQG�3UDFWLFH�
YRO������QR�����SS����±���������

>�@ )HGHUDO� $YLDWLRQ� $GPLQLVWUDWLRQ�� ³$GYLVRU\� &LUFXODU
�������,QWHJUDWHG�$LUFUDIW�+HDOWK�0DQDJHPHQW��'UDIW��´
���-XO������� >2QOLQH@�� $YDLODEOH�
KWWSV���ZHEFDFKH�JRRJOHXVHUFRQWHQW�FRP�VHDUFK"T FDFK
H�M2*DP-SET%�-�KWWSV���ZZZ�IDD�JRY�DLUFUDIW�GUDIWBGR
FV�PHGLD�DI[�$&B���
���B&RRUGB&RS\�SGI�	FG �	KO SW�
%5	FW FOQN	JO EU��>$FFHVVHG�����6HS�����@�

>�@ 7�� 1HPHWK�� )�� $QVDUL��:�� 6LKQ�� %�� +DVOKRIHU�� DQG� $�
6FKLQGOHU�� ³3UL0D�;�� $� UHIHUHQFH� PRGHO� IRU� UHDOL]LQJ
SUHVFULSWLYH� PDLQWHQDQFH� DQG� DVVHVVLQJ� LWV� PDWXULW\
HQKDQFHG�E\�PDFKLQH�OHDUQLQJ�´�3URFHGLD�&,53��YRO�����
SS������±�����������

>�@ $�� %RXVGHNLV�� 1�� 3DSDJHRUJLRX�� %�� 0DJRXWDV�� '�
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Abstract

Driven by the rapid development towards the concept of more electric aircraft in recent years,
the power-by-wire technology, especially electromechanical actuators (EMA), is being pro-
gressively adopted with the promise of bringing performance improvements for future aircraft
in different areas such as weight, maintainability and fuel consumption. However, for safety-
critical applications like primary flight controls, the use of EMA introduces specific issues
related to the actuator’s response to failure. To that end, focusing on EMA fault diagnosis,
this work proposes the development of a model-based quantitative Fault Detection and Isola-

tion (FDI) methodology based on bond graph models. Firstly, an EMA behavioural model is
created in bond graph, considering the actuator’s most common failure modes: stator wind-
ing faults, backlash, jamming, and mechanical disconnection. Next, this behavioural model
is applied to create a Diagnostic Bond Graph (DBG) model, which is based on the use of
virtual residual detectors, or residual sinks, for numerical residuals generation, without the
need for deriving symbolic Analytical Redundancy Relations (ARRs). These residuals are
then evaluated with experimentally defined thresholds for fault detection, indicating if the
system behaviour has departed from the acceptable operating range. Finally, the causal and
structural properties of the bond graph are used to derive a Fault Signature Matrix (FSM)
through the analysis of the DBG model causal paths. The FSM is employed for fault isola-
tion, reducing the number of fault candidates, in order to isolate the component responsible
for the faulty behaviour. Simulation results, using bond graph models implemented in the
20-sim environment, show the successful detection and isolation of all EMA modelled faults
using the proposed method.

Keywords: Bond Graph, Electromechanical Actuator, Fault Detection, Fault Isolation

1 Introduction

Although not new in the industry, the more electric aircraft

(MEA) concept is receiving a growing interest in recent years,
aiming at the development of safer, lower-cost, and greener
technologies for the next generation aircraft. One of the main
trends towards increasing the use of electrical power in air-
craft systems resides in the adoption of power-by-wire (PBW)
actuators. The PBW technology seeks the replacement of
conventional hydraulic servo actuators (HSA) by electrically
powered systems, with a series of advantages due to the exclu-
sion of the heavy and bulky hydraulic system. With the recent
engineering progresses in PBW actuation systems, these ac-
tuators are already found in service, with electric-hydrostatic

actuators (EHA) and electromechanical actuators (EMA) be-
coming sufficiently mature to be introduced in the latest com-
mercial and military aircraft [1–3]. Among the various kinds
of actuators, EMAs are chosen for this study because of their
growing role in aerospace applications.

Despite the potential benefits from EMA adoption such as the

possible weight reduction, lower fuel consumption, and re-
duced maintenance costs, EMAs are not considered mature
enough to completely replace conventional HSAs in safety-
critical functions such as primary flight controls, where safety
concerns due to the probability of jamming and backlash me-
chanical faults prevents the industry to embrace this technol-
ogy. To that end, targeting the improvement on safety, relia-
bility, availability and maintainability of complex engineering
systems such as EMAs, it is crucial to develop autonomous
supervisory systems that are able to quickly detect abnormal
behaviours and isolate the causes of any fault which could
seriously degrade the performance of the system.

EMA fault diagnosis poses an interesting research problem
as the system is composed of several interacting components
in different physical domains, resulting in intricate failure
modes. Modelling a system with such characteristics can
be accomplished by the use of the bond graph methodology,
which is particularly suitable for modelling multidisciplinary
engineering systems, and can also be used for the develop-
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ment of powerful Fault Detection and Isolation (FDI) algo-
rithms. From this perspective, the use of model-based and
simulation-driven techniques can unquestionably provide en-
gineers with efficient means to address these critical issues.
Therefore, modelling and off-line simulation becomes a fo-
cus, not only to support conceptual design but also to the im-
plementation of FDI systems before it is built and introduced
in the industry.

The present work aims to develop a model-based quantitative
FDI procedure, based on bond graph models, with applica-
tion to electromechanical actuators. The proposed method
will provide product development engineers with new tools
to address EMA fault diagnosis, anticipating FDI since the
conceptual design of the system. To accomplish that, an EMA
bond graph model, representative of the main dynamic effects
of the system, will be developed. That model shall also con-
template the most common failure modes of an electrome-
chanical actuator, making it possible to simulate the system
behaviour in different faulty scenarios. From this model, a
FDI system based on the technique of Diagnostic Bond Graph

(DBG) will be designed. The DBG will then be coupled with
the behavioural model for off-line simulation, validating the
applicability of the proposed method, revealing what faults
can be detected and whether they can be isolated or not.

This work is structured as follows: Section 2 provides a re-
view on FDI techniques and details the proposed bond graph
model-based quantitative FDI, defining the steps for imple-
mentation of the DBG and construction of the Fault Signa-

ture Matrix (FSM). Section 3 presents the bond graph mod-
elling of the EMA using an incremental approach, modelling
the electric motor, mechanical power transmission and load
coupling subsystems, which are connected to create the EMA
behavioural model; the main EMA failure modes are also
modelled and incorporated to the bond graph model; next,
the DBG and FSM are generated according to the proposed
method. Section 4 provides the implementation of the bond
graph models and the FDI framework in the 20-sim simula-
tion environment, giving results from the actuator model sim-
ulation response and the residuals evaluation for EMA failure
modes. The results are discussed in Section 5, which also
proposes the topics for future research. Finally, Section 6
presents the conclusions of this work.

2 Fault Detection and Isolation
Before discussing any diagnostic system details, it is nec-
essary to clearly define what is understood as a fault. In
the aeronautical industry a standard definition is given by
Aerospace Recommended Practice (ARP) 4761, Guidelines

and Methods for Conducting the Safety Assessment Process

on Civil Airborne Systems and Equipment, from SAE Inter-
national [4]:

Fault: an undesired anomaly in an item or system
that may lead to a failure.

Failure: a loss of function or a malfunction of a
system or a part thereof.

In this work’s context, a more precise interpretation is neces-
sary and the fault definition commonly accepted in the aca-
demic literature will be used. This definition is given by
Venkatasubramanian [5], as follows:

The term fault is generally defined as a departure
from an acceptable range of an observed variable
or a calculated parameter associated with a pro-
cess. This defines a fault as a process abnormality
or symptom, such as high temperature in a reactor
or low product quality and so on.

Once a fault is clearly defined, the diagnostic system can be
divided in four distinct phases [6] as follows: fault detection,
fault isolation, fault identification, and fault accommodation.
This work will focus on FDI algorithms, comprising the two
first steps of this process.

The fault detection stage is concerned in determining if the
system behaviour has departed from the acceptable range of
operation, raising a fault alarm in case of unacceptable be-
haviour. The second stage, fault isolation, has the objective
of reducing the number of fault candidates, using one or more
decision procedures to isolate the component responsible for
the fault behaviour.

Figure 1: Classification of FDI algorithms. Adapted from [5]

.

In order to perform these tasks, any FDI algorithm will need a

priori knowledge about the system, regarding the set of pos-
sible failures and the relationship between the observed vari-
ables and these failures, i.e. a set of causal relationships. The
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FDI algorithms may be broadly classified in two classes, de-
pending on how it develops the a priori knowledge about the
system. Model-based algorithms derive its knowledge from a
fundamental understanding of the physics of the process and
its causal relationships. On the other hand, history-based al-
gorithms will rely on past experience with the process, re-
quiring the availability of a large amount of historical data.
Regardless of the origin of that knowledge, it can be analysed
on a quantitative or qualitative approach. Different FDI meth-
ods have been developed in the literature, these methods are
presented in fig. 1, following the discussed classification.

This work explores a model-based quantitative FDI method,
using the parity space approach. These techniques are based
on a comparison of outputs from the real process with those
from a behavioural model that describes the non-faulty pro-
cess, creating redundancy relations. Any discrepancies be-
tween the two are described by parity vectors, or residuals.
Every residual is expected to be zero when no fault is present
and distinguishably different from zero when a fault occurs.

In effect, a perfectly accurate mathematical model of the sys-
tem is never available. Therefore, there will always be a mis-
match between the measured system variables and its math-
ematical model, even under normal operation, i.e. residuals
will always be different from zero, even in the absence of
faults. Because of that, it is necessary to establish thresholds
for the acceptable levels of each residual. Once the residu-
als are generated, they are monitored for exceedances over
these thresholds, in which case a fault alarm is declared. The
subsequent analysis of the residuals leads to fault isolation.
The basic scheme for model-based quantitative FDI is given
in fig. 2 showing the two basic steps of residual generation
and residual evaluation, to be detailed in the following sec-
tions.

Figure 2: A general scheme for quantitative model-based

FDI.

2.1 Residual Generation: Diagnostic Bond Graph

A proper residual design method is the best way to achieve
the requirements of isolability and robustness on the quantita-
tive model-based FDI. Appropriate residual generation, with
robust and structured residuals, will make the residual evalu-
ation step relatively easy.

The bond graph formalism is a knowledge representation
form suitable for developing models of multi-energy do-
main engineering systems, being capable of holding a large
amount of structural, functional and behavioural information
about the system and describing essential causal relationships.
These are reasons that make bond graph models a powerful
tool for the construction of model-based FDI systems.

The most common method for generating residuals from bond
graph models is through the analytical evaluation of the model
physical constraint laws. These constraint laws are written
symbolically, eliminating the unknown variables in a way
that they will only depend on the system inputs, the param-
eter values and the measurements from sensors. Such equa-
tions are termed Analytical Redundancy Relations (ARR) and
the numerical evaluation of ARRs give the residuals. Obtain-
ing ARRs from bond graph models can be a straightforward
and structured process, following the causality inversion ap-
proach, well documented in the literature [6]. However, a
closed symbolic expression cannot be derived for all kinds of
processes with all kinds of instrumentation because it may not
be possible to, in certain cases, eliminate all unknown vari-
ables from the model through symbolic algebra, e.g. when
the bond graph model contains algebraic loops that cannot be
eliminated.

Samantaray [6] proposes a modified method for direct numer-
ical evaluation of the residuals, introducing the DBG model,
with no need for symbolically derivation of ARRs, being ap-
plicable to all situations whether the set of constraints can
be symbolically resolved or not. The proposed method leads
to the same set of residuals which can be obtained through
classical means, if the equations are symbolically resolvable.
For the construction of the DBG model, preferred differen-
tial causality is assigned to the storage elements of the bond
graph model, along with the inversion of sensor causalities.
This means sensors will impose the measured variable on the
system, i.e. sensors become sources.

For instance, given an effort detector, De, the flow in the bond
connected to this sensor is equal zero. When the causality is
inverted for this sensor it becomes an effort source, imposing
the measurement from the real process, and the expression for
the source loading, the flow variable, is equated to zero. This
expression is indeed, a residual, and its output is measured by
a virtual flow sensor, which has only computational existence.
All virtual sensors measuring residuals are presented with a
superscript ‘*’: Df* or De*. The bond graph for substitution
of the inverted causality effort sensor, containing the virtual
residual sensor, is presented in fig. 3.

Similarly, the substitution proposed for the inverted causality
flow sensor is dual to the one discussed for the effort sensor.
Using this method there will be a virtual residual sensor for
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Figure 3: (a) Effort sensor; (b) Effort sensor in inverted

causality; (c) Corresponding substitution and residual virtual

sensor. Note: me represents a generic measured effort vari-

able.

each real sensor on the system model. Furthermore, for a sen-
sor in inverted causality, there exists at least one causal path
to it which is different or does not exist when compared to the
causal paths to any other sensor in the inverted causality. This
proves that all the virtual residual sensors have distinct sig-
natures [6]. A similar approach, which refers to these virtual
sensors as residual sinks, has been developed by Borutzky [7].

2.2 Residual Evaluation: Fault Signature Matrix

Once the residuals are generated, the next step is residual
evaluation, which aims to isolate the faulty components in
the system’s model. The proposed method uses a FSM for
that. Each residual is sensitive to some faults and insensi-
tive to some others. For good isolability it is important that
different residuals become sensitive to different faults. If a
residual fault signature, i.e. the faults to which this residual
is sensitive, is different from the fault signatures of any other
residuals, the residual is termed structurally independent of
the others. The DBG approach guarantees that the number
of structurally independent residuals obtained is equal to the
number of sensors in the system [6].

The FSM, S, will describe the structural sensitivity of each
residual to possible faults in the system’s model, forming a
structure that links the residuals to discrepancies in each com-
ponent of the system. The elements in the S matrix are deter-
mined from the analysis presented in eq. 1.

Si j =

8
<

:

1, if the i-th residual is sensitive to
faults in the j-th component;

0, otherwise.
(1)

Additionally, two indexes are assigned to each component on
the FSM. The monitorability index Mj will be 1 if at least
one residual is sensitive to it, in other words, the component’s
fault is monitorable. The isolability index I j is set to 1 when
the component’s fault signature is different from fault signa-
tures of all other components, that is, the fault can be isolated.
Since the DBG approach does not necessarily have closed
form ARRs, the fault signatures are obtained by analysis of

the bond graph causal paths to each residual.

Once the residuals are obtained from the DBG model and the
FSM is constructed, a decision procedure shall be applied to
the set of evaluated residuals in order to generate the alarms.
A threshold ei has to be defined for each residual ri. The ne-
cessity for this non-zero threshold bounding the residual is
due to process uncertainties, modelling errors and measure-
ment noises.

3 Application to an Electromechanical Actua-
tor

EMAs can have different configurations, adapted to the re-
quirements of particular operations. As a more general appli-
cation, the linear EMA architecture is mainly considered and
discussed in this study. The linear EMA can have a gearbox
or not, in order to reduce the electric motor speed before the
power is transmitted to the load. The gear-drive EMA is more
susceptible to certain single-point failures that would generate
an undesired mechanical jamming, bringing complications to
critical applications. On the other hand, direct-drive EMAs
are less prone to mechanical jamming, have less probability
of actuator damping loss, increased efficiency and reliability,
and reduced system inertia due to the elimination of the in-
between gearbox [1]. However, these advantages do not come
for free, requiring a high-performance servo motor with high
torque density and reliability, and in the absence of the gear-
box buffering effect, any load disturbance can be directly re-
flected to the motor and the control system. For these reasons
the direct-drive EMA will be studied in the present work.

The schematic for a direct-drive linear EMA is presented in
fig. 4. Electric power is provided by the aircraft electrical
buses and delivered to the actuator by the Power Drive Elec-

tronics (PDE) according to the command signal from the Ac-

tuator Control Electronics (ACE). The electric power is trans-
formed into rotational mechanical power by the Electric Mo-

tor (EM), and then, converted into translational mechanical
power by a Mechanical Power Transmission (MPT) mecha-
nism, transferring power to the control surface.

Figure 4: Schematic of a direct-drive linear EMA actuation

system.

This work will concentrate on fault diagnosis of the EMA
actuator module, centred on the MPT but also considering a
simplified EM and load coupling models. The actuator model
is proposed in the next section.
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3.1 EMA Behavioural Model

Since the EMA can be divided into different interconnected
subsystems, the bond graph model can be constructed by
an incremental approach, modelling each of the subsystems
and then coupling these sub-models into the complete EMA
model. The non-causal word bond graph model for the EMA,
neglecting the control signals, is presented in fig. 5.

Figure 5: Word bond graph for a direct-drive EMA actuation

system.

The EM performs electromechanical power conversion, be-
ing the key enabler for all kinds of PBW systems in the MEA
concept. This fundamental device in currently implemented
on EMAs using a high-performance permanent magnet syn-

chronous motor (PMSM), which reduces the complexity of
actuator control design [8]. A simplified model of the EM is
based on a perfect DC motor, enabling perfect power trans-
formation between the electrical and mechanical energy do-
mains. On the bond graph formalism it is represented by a
power gyrator (GY), which relates the flow variable of elec-
tric current (Im) on one port to the effort variable of electro-
magnetic torque (Cem) on the other port through the motor
torque constant (Km). The major effects in the electric do-
main of the EM are the cooper loss, which can be defined as a
voltage drop due to the winding resistance (Rw) and modelled
by a R element in bond graph, and the electrical storage effect
due to the winding inductance (Lw) and modelled by an I ele-
ment. On the mechanical side of the EM the more important
effects are the rotor inertia (Jm) modelled by an I element and
the mechanical friction (R f m) modelled by a R element

MPT is responsible to transform rotational into translational
mechanical power, which is achieved using a roller-screw de-
vice where the torque (Cm) and rotational velocity (wm) from
the EM are converted into force (Fr) and translational veloc-
ity (vr) of the actuator rod. A perfect roller-screw mechanism
can be modelled by a bond graph power transformer element
(TF) that relates the rotational power variables (Cm, wm) to
the translational ones (Fns,vns) according to the transforma-
tion ratio (2p) of the screw pitch. Three additional significant
effects are considered in the basic MPT model: roller-screw
inertia, mechanical friction loss and compliance effects. For
simplification the inertia is assumed to be concentrated on the
translational side of the MPT, represented by the rod mass
(mr) and modelled by a bond graph I element. The power loss
is modelled as a viscous friction force (Ff r), proportional to
the operational velocity and the viscous coefficient (R f r), be-
ing represented by a bond graph R element. The compliance
effect is due to the deformation of MPT mechanical compo-
nents under stress and can be modelled by associated spring
and damping effects. The linear spring effect is expressed
by an elastic force (Fe) proportional to the relative displace-
ment and the compliance stiffness (kcr), while the damping
force (Fd), also a linear function, is proportional to the relative

velocity and the damping coefficient (Rcr). The spring and
damping effects are respectively associated to a bond graph
capacitance (C) and resistance (R).

The actuator load, composed of the flight control surface, is
simply modelled as an equivalent translating mass (mL) repre-
sented by a bond graph I element. An effort source (Se) is also
included to represent external disturbance aerodynamic forces
(Faer) applied over the control surface. In addition, a compli-
ance effect similar to the one included on the MPT model is
considered here, representing the spring and damping effects
associated to the mechanical link between the control surface
and the actuator rod.

The complete EMA behavioural bond graph model, which is
presented in fig. 6, is created by combining the EM, MPT,
and load coupling sub-models. The model also includes four
sensors, which are normally used in EMA systems: EM cur-
rent (im), EM rotational velocity (wm), MPT rod translational
velocity (vr) and load translational velocity (vL).

Figure 6: EMA behavioural bond graph model (integral

causality).

The next step is to identify the most common failure modes
that may affect the system and include these faults into the
EMA behavioural model. Mechanical faults are credited to
be the main source of concern for EMA systems. The rig-
orous conditions of aerospace applications lead to backlash,
vibration and mechanical jamming on the roller-screw mech-
anism of the MPT, often caused by excessive loads, environ-
mental factors, lubrication issues, and manufacturing defects.
The second source of concern is the EM, where the high oper-
ational demands often leads to increased temperature within
the motor housing, which may contribute to winding circuit
faults. This work will consider the most probable failure
modes [9] presented and described in the sequence:

Stator winding failure: higher temperatures will mostly af-
fect the EM, leading to insulation deterioration on the
stator winding and possibly resulting in short or open
circuits which will directly affect the EM performance.
The bond graph model already has a component repre-
senting the stator winding resistance (Rw), what makes
it easier to insert a short or open circuit fault by simply
changing the resistance value.

Backlash: the excessive wear of the mechanical parts on the
MPT, specially in the contact areas between the mov-
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ing parts will contribute to increased backlash, generat-
ing the so-called lost-motion and significantly affecting
the dynamic performance of the actuator. When it exists,
backlash can be considered as a compliance effect on the
MPT model, an elastic force proportional to relative mo-
tion. Given that, a more realistic compliance model is
necessary in order to represent not only the pure spring
and damping effects but also the possible backlash and
preload. Fu [8] proposes such a model, presented in
fig. 7, which is incorporated in the bond graph EMA
behavioural model.

Jamming: results in the complete blockage of the actuator
movement and can be modelled on the MPT by increas-
ing the mechanical friction parameters in order to force
stiction. On the developed MPT bond graph model this
can be simply implemented by increasing the viscous
friction coefficient (R f r).

Mechanical disconnection: this fault is not related to EMA
internal components but to the mechanical linkage be-
tween the actuator and the flight control surface, mod-
elled here as a compliance effect on the load coupling.
The mechanical disconnection, also called free-run, oc-
curs in the case of a complete structural failure on the
mechanical linkage, decoupling the actuator load.

Figure 7: Compliance model with backlash and preload ef-

fects [8].

3.2 EMA Diagnostic Bond Graph Model

The DBG model is directly derived from the behavioural
model performing the causality inversion of detectors, i.e.
putting the model in preferred derivative causality and replac-
ing the sensors by corresponding sources with their virtual
residual sensors, or residual sinks. The diagnostic model will
receive the signals coming from the behavioural model flow
sensors and give the residuals in the virtual effort detectors

(De*). This approach enables the numerical residual evalua-
tion without the need of symbolically deriving ARRs. It also
guarantees that all virtual residual sensors will have different
sets of causal paths, meaning that residuals obtained are al-
ways structurally independent, as described in Section 2.1.

The framework for FDI simulation involves coupling the be-
havioural and the diagnostic models. The resulting coupled
model is presented in fig. 8. To simulate real instrumentation
all sensor outputs from the behavioural model are contami-
nated with noise (W1 to W4) before going to the diagnostic
model. The noise model is based on white Gaussian noise
with magnitude chosen at 1% of each signal measurement. Fi-
nally, the diagnostic model evaluates the signals coming from
the behavioural model and gives the residuals (res1 to res4).

Once we have the residuals available from the DBG model,
the next step for FDI is to obtain the fault signature ma-
trix (FSM). This is accomplished through the analysis of the
causal paths leading to each residual detector, resulting in the
FSM presented in tab. 1, where the additional columns D

and I indicates the detectability and isolability indexes, re-
spectively. It is seen that faults in all of the components are
detectable, i.e. at least one of the residuals is sensitive to that
component, however, only fault in the rotational velocity sen-
sor wm can be isolated, the other components do not have dis-
tinct fault signatures. Although most of the faults cannot be
isolated to a single component, their signatures will indicate
well defined segments of the system with a few possible faulty
components.

Table 1: Fault Signature Matrix for the EMA system.

Subsystem Component res1 res2 res3 res4 D I
EM electrical Us 1 0 0 0 1 0

Lw 1 0 0 0 1 0
Rw 1 0 0 0 1 0

EM mechanical Km 1 1 0 0 1 0
Jm 0 1 0 0 1 0

R f m 0 1 0 0 1 0
MPT roller-screw p 0 1 1 0 1 0

Rcr 0 1 1 0 1 0
kcr 0 1 1 0 1 0
Mr 0 0 1 0 1 0
R f r 0 0 1 0 1 0

Load coupling RcL 0 0 1 1 1 0
kcL 0 0 1 1 1 0

Load ML 0 0 0 1 1 0
Faer 0 0 0 1 1 0

Sensors im 1 1 0 0 1 0
wm 1 1 1 0 1 1
vr 0 1 1 0 1 0
vL 0 0 1 1 1 0

4 Simulation and Results
The behavioural and diagnostic bond graph models developed
in Section 3 are implemented and simulated using the 20-sim

software, by Controllab Products [10]. In order to evalu-
ate the aspects of the main dynamic effects of the proposed
model, the EMA is simulated with real system parameters,
gathered from industry product specifications and from the
literature. These parameters are listed in tab. 2.
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Figure 8: Coupling of EMA behavioural and DBG models.

Table 2: EMA model parameters.

Parameter Value Unity Description

Jm 0.001279 kgm2 rad�1 EM rotor inertia
KcL 3⇥108 Nm�1 Load compliance stiffness
Kcr 3⇥108 Nm�1 Roller-Screw compliance stiffness
Lw 3 mH EM stator winding inductance
ML 600 kg Load reflected mass
Mr 1 kg Roller-screw rod mass
p 2.54 mm Lead of roller-screw

RcL 1⇥104 Nsm�1 Load compliance damping
Rcr 1⇥104 Nsm�1 Roller-screw compliance damping
R f m 1⇥10�3 Nsm�1 EM friction coefficient
R f r 1⇥104 Nsm�1 Roller-screw friction coefficient
Km 0.46 NmA�1 EM torque constant
Rw 1.5 W EM stator winding resistance
Us 115 V Bus voltage

Source: [8, 11, 12].

First, the behavioural model for the EMA is implemented
and simulated, validating the system open-loop response and
its behaviour in all modelled failure modes: backlash, jam-
ming, mechanical disconnection, stator open-circuit and sta-
tor short-circuit. The diagnostic model is then implemented
and coupled with the behavioural model, following the FDI
framework presented in fig. 8. The coupled model is simu-
lated in all failure modes, generating the residuals, which are
evaluated for fault detection and isolation.

For normal operation, the system is simulated in open-loop,
with a 115 V step input on the voltage source (Us) and a step
aerodynamic force disturbance (Faer) of 3 kN. Figure 9 gives

the EMA simulated open-loop response for normal operation,
which is as expected. The load displacement velocity (vL)
stabilizes at 0.1 ms�1 after a fast transient oscillation. It is
also observed that the stiffness and damping compliance ef-
fects of the MPT and load coupling contribute significantly to
increasing the load velocity oscillations. The electric motor
stator winding current (im) presents a transient peak of about
60 A, which shall be controlled in a closed-loop implemen-
tation. Neither of the residuals will exceed the experimental
thresholds, showed in fig. 10, indicating the system is operat-
ing without failures.

The EMA response to failure is evaluated by injecting the
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Figure 9: Simulation results for the EMA behavioural model

in normal operation.
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Figure 10: Residuals for the simulation of EMA coupled mod-

els in normal operation. Residual thresholds are displayed in

red dashed lines.

faults modelled in Section 3.1. The model is simulated with
the same parameters as before and the faults are injected, one
at a time, as a step input always at 1 s of simulation.
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Figure 11: Simulation results for the EMA behavioural model

with 0.3 mm backlash.
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Figure 12: Residuals for the simulation of EMA coupled mod-

els with 0.3 mm backlash. Residual thresholds are displayed

in red dashed lines.

As an example, the simulation results for the backlash fault
are presented in fig. 11. The compliance effects on the me-
chanical power transmission are implemented in 20-sim ac-
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Table 3: FDI results summary.

Fault Fault Injection Coherence Vector Fault Candidates
Normal operation - [0,0,0,0] -

Open-circuit Rw [1,0,0,0] Us, Lw, Rw

Short-circuit Rw [1,0,0,0] Us, Lw, Rw

Backlash Rcr, Kcr [0,1,1,0] p, Rcr, Kcr, vr

Jamming R f r [0,0,1,0] Mr, R f r

Mechanical disconnection RcL, KcL [0,0,1,1] RcL, KcL, vL

cording to the backlash model given in fig. 7, the results show
the actuator response for a 0.3 mm backlash applied at 1 s.
Backlash will occur due to excessive wear in the contact sur-
faces of the roller-screw mechanical system, creating a lost-
motion effect and introducing oscillations that will propagate
throughout the entire system, affecting the EMA dynamic per-
formance.

The residuals evaluation, presented in fig. 12 show that the
defined threshold is crossed for residuals r2 and r3. Giving the
coherence vector C = [0,1,1,0], which according to the FSM,
means there is a faulty component in the MPT mechanism
(parameters p, Rcr or Kcr) or in the actuator velocity sensor
(vr), which represents a correct diagnostic.

All failure modes were simulated and the DBG residuals eval-
uation pointed to the correct diagnostics, according to the
fault signature matrix. Table 3 presents a summary of the
simulation results.

5 Discussion
The recent progresses in PBW technology is driving the EMA
as the next generation of actuation systems, already replacing
conventional hydraulic actuators in commercial and military
aerospace applications. However, their use in safety critical
systems, such as primary flight controls, still faces some ob-
stacles until it proves to be reliable and to behave safely, es-
pecially in fault scenarios. One of the research topics that can
help on the evolution and acceptance of EMA in future air-
craft architecture is the development of condition monitoring
and diagnostic systems, such as the proposed FDI methodol-
ogy.

The developed bond graph models allowed the simulation
of an EMA system in different faulty conditions, providing
an easy to implement diagnostic system which can be really
helpful in the early diagnosis of EMA faults, improving its
acceptance in aerospace applications. These models can be
used for evaluation during the early process of EMA design,
without the need of any real prototypes and expensive test
sets.

The models were implemented in the 20-sim simulation en-
vironment, as presented in Section 4. First, the open-loop
behavioural model was simulated to verify its response. The
use of a behavioural model as a tool for fault simulation brings
the advantage of introducing any kinds of faults without the
risks associated with the real process. The DBG model was
then coupled with the behavioural model, generating numeri-

cal residuals which were processed and evaluated for the def-
inition of experimental thresholds. The diagnostic result was
correct to all simulated failure modes, confirming the feasi-
bility of the DBG method proposed in the literature [6] and
its application to EMA development.

Opportunities derived from this work, aiming the further de-
velopment of the proposed method are listed below, as sug-
gestions for future research topics:

1. Refinement of the EMA model, including the power
drive electronics and actuator control electronics mod-
els, with its respective failure modes;

2. Implementation of the complete EMA controller and
analysis of the system closed-loop response, specially on
the impacts of the control loop over the response to dif-
ferent failure modes;

3. Analysis of multiple-fault scenarios, applying multiple-
fault isolation techniques based on parameter estimation
by Gauss-Newton least squares output error minimiza-
tion [13, 14];

4. Development of Bicausal Bond Graph (BBG) models
for analysis and improvement of sensor placement and
residuals generation [15];

5. Use of uncertain bond graph models for robust FDI
residuals generation, and sensitivity analysis of the resid-
uals in the presence of parameter uncertainties [16];

6. Study of reconfigurable Fault Tolerant Control (FTC)
techniques for fault accommodation / passivation [17];

7. DBG online implementation experiment, the outputs of
the behavioural model are to be replaced by measured
outputs from the real EMA system.

6 Conclusions
This paper presented a bond graph model-based approach to
FDI, showing its application to an electromechanical actuator,
relevant to MEA actuation systems. The bond graph mod-
elling formalism is used as the base of the DBG FDI method
being proposed. The DBG makes use of virtual residual de-
tectors, also called residual sinks, enhancing the availability
of information for the diagnostic system by generating all the
structurally independent residuals in numerical form, as the
numerical evaluation of ARRs. This is important in situations
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where symbolic ARRs cannot be obtained due to the presence
of algebraic loops in the system bond graph model. The DBG
is also used for the construction of a FSM by analysis of the
causal paths leading to the residuals.

The DBG approach was proven as a powerful tool, suitable
for the implementation of FDI on complex multidisciplinary
systems, such as the EMA. It is concluded that there are sig-
nificant advantages in using the bond graph formalism, when
compared to other modelling methods, as a tool for develop-
ing model-based quantitative FDI, confirming its capacity on
the diagnostic of EMA faults. Still, the FDI approach pro-
posed here is not restricted to this use, being applicable on
the diagnostic of any complex interdisciplinary system such
as those commonly found on the aerospace industry.
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Abstract

Developed by Elektra Solar, an official spin-off of the DLR Institute for Robotics and Mechat-
ronics (DLR-RMC), the Elektra 2 is a solar-powered autonomous aircraft designed to endure
long distances as well as high altitudes. The main motivation of this work is to develop
a sensor fault detection and reconfiguration (FDR) approach to be applied to the Elektra 2
Aircraft. Currently, the Elektra 2 Solar aircraft provides a simple limit-checking of certain
IMU measurements such as aircraft angular velocities and pitch, roll and yaw angles. In the
proposed FDR approach, residual generation for both longitudinal and lateral dynamics of
the aircraft is achieved based on the design of Kalman filters. Combined with the sequential
probability ratio test (SPRT) as a decision function, selected aircraft sensor residuals are eval-
uated using an adaptive threshold with low sensitivity to control signal variation and noise
and high sensitivity to fault symptoms. Due to the critical aspects of IMU faults, the recon-
figuration action is defined as switching from primary IMU to backup IMU in case of fault
occurrence.

Keywords: Sensor Fault Detection, Fault Reconfiguration, Autonomous Aircraft Systems

1 Introduction

Sensors are the most critical components for aircraft safety
and it is well known that hardware redundancy plays a fun-
damental role in fault tolerant systems [1], [2]. In order to
reduce cost limitations and system complexity, analytical re-
dundancy approach arises as a suitable option for navigation
sensor fault detection of such systems [3], [4]. Analytical re-
dundancy uses a mathematical model of the monitored system
and it is here achieved by properly designed estimators that
provide robust residual generation for fault detection frame-
work [5]. These residuals are then evaluated using an ad-
aptive threshold with low sensitivity to control signal vari-
ation and noise and high sensitivity to fault symptoms. The
main motivation of this work is to develop a fault detection
and reconfiguration approach to be applied to the Elektra 2
Aircraft (fig. 1). Currently, the aircraft provides a simple
limit-checking of certain measurements such as aircraft an-
gular velocities and pitch, roll and yaw angles. Developed by
Elektra Solar, an official spin-off of the Institute for Robot-
ics and Mechatronics at the German Aerospace Center, the
Elektra 2 is a solar-powered autonomous aircraft designed to
endure long distances as well as high altitudes.

2 Proposed Fault Detection Approach

The proposed fault detection and reconfiguration approach for
the Elektra 2 aircraft is illustrated in figure 2. Residual gen-

Figure 1: Autonomous solar-powered aircraft: Elektra 2.

eration for both longitudinal and lateral dynamics of the air-
craft is achieved based on the design of Kalman filters [6].
The sequential probability ratio test (SPRT) is then used as
a decision function to be evaluated with adaptive thresholds
(ATLMS) for each of the aircraft measurements. Due to the
critical aspects of IMU faults, the reconfiguration action is
defined as switching from primary IMU to backup IMU in
case of fault occurrence. Therefore, a hot standby reconfigur-
ation scheme is used for sensor fault tolerant purposes.

2.1 Aircraft Model and Flight Conditions

The six-degree-of-freedom, linearized model of the aircraft is
decoupled into longitudinal and lateral-directional dynamics
as follows
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Figure 2: ulon and ulat are the control signals for the de-

coupled longitudinal and lateral aircraft dynamics, respect-

ively. ylon and ylat are the aircraft measurements from longit-

udinal and lateral aircraft dynamics, respectively. Rlon and

Rlat are the aircraft residuals from longitudinal and lateral

aircraft dynamics, respectively. AFlon and AFlat refer to the

longitudinal and lateral alarm flags, respectively.
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�
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
ylon

ylat

�
=


Clon 0

0 Clat

�
xlon

xlat

�
(2)

The longitudinal dynamics describes the aircraft motion in the
(x, z) body plane and it has 3 degrees of freedom: pitch, lon-
gitudinal motion and vertical motion.

The state vector for longitudinal motion is given by

xlon , (u, w, q, q , h)T (3)

where u and w are the linear velocities along the x and z axes
respectively,in body frame; q corresponds to the pitch rate; q
indicates the pitch angle; h indicates the altitude above ground
the aircraft. The respective input vector is defined as

ulon , (de, dt)
T . (4)

where de and dt are the elevator and throttle commands, re-
spectively.

The lateral dynamics describes the aircraft motion around the
z-axis and consists of roll, yaw and lateral motion. The state
vector for lateral motion is given by

xlat , (v, p, r, f , y)T (5)

where v is the linear velocities along the y axis, in body frame;
p and r correspond to the roll and yaw rates, respectively; f
and y the roll angle and yaw angle, respectively;

and the respective input vector is defined as

ulat , (da, dr)
T . (6)

where da and dr are the aileron and rudder commands, re-
spectively. All states and measurements are provided in the
International System of Units (SI). The measured output vec-
tors used here are rewritten in terms of Va, a , and b as follows

ylonm
, (Va, a, q, q , h)T (7)

ylatm
, (b , p, r, f , y)T . (8)

where Va is the true airspeed, a is the angle of attack and b
the sideslip angle, which are measurable by air data sensors
on the aircraft as in equation (9)

Va =
p

u2 + v2 +w2

a = arctan

✓
w

u

◆

b = arcsin

✓
v

Va

◆
(9)

2.2 Proposed IMU Faults

In this work, three different types of additive IMU faults are
presented in table 1:

• Abrupt Fault: modelled as a step-wise function. It rep-
resents bias in the monitored signal;

• Incipient Fault: modelled by ramp signals. It represents
drift of the monitored signal;

• Extra Noise Fault: modelled by an abrupt change of the
signal standard deviation.

Table 1: Proposed IMU Faults

Fault Measurement Amplitude

Incipient q 0.2 rad/s
Extra Noise q N (µ̄ = 0,s = 0.01)

Abrupt f 0.2 rad

2.3 Adaptive Threshold based on the LMS Filter

(ATLMS)

The adaptive threshold (ATLMS) presented here is based on
the technique exposed in [7]. The ATLMS technique allows
the threshold to be tuned by changing well known paramet-
ers independently of the application and is based on SPRT
algorithm, the LMS (Least-Mean-Square) algorithm, and re-
sidual sensitivity. The residual is said to be fault-sensitive if
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it is highly influenced by fault occurrence and consequently
deviates significantly from non-faulty mode. In contrast, a
residual is said to be fault-insensitive if it is not influenced
by fault occurrence or such influence is negligible in compar-
ison with the sensitive residual. Differently from the applica-
tion proposed by [7] and taking advantage of the decoupling
nature of the system, the design of sensitive and insensitive
residuals was obtained by the decoupling of the lateral and
longitudinal aircraft linear models. Once this is not always
possible for other systems, sensitive and insensitive residuals
can also be accomplished by structured residual technique as
presented in [8] or by a bank of observers/estimators as in [9],
for example.

The basic idea behind the proposed adaptive threshold is to
use the adaptability of the LMS algorithm to reinitialize the
SPRT algorithm automatically (fig. 3) and the requirements to
the dynamic behavior of such threshold are (i) low sensitivity
to control signal variation; (ii) low sensitivity to noise and (iii)
high sensitivity to faulty residuals.

Insensitive
Residual

r0

Sensitive
Residual

r1

Control Signal
u

SPRT

Adaptation
Law

Input Signal
f

r

W

f

Figure 3: ATLMS Scheme: u is the control signal vector, r0
is the insensitive residual, r1 is the sensitive residual, r is the

instantaneous SPRT response, W is the weight vector of the

LMS algorithm, and f is the input signal vector composed

of u and recursions of the insensitive residual. A fault alarm

flag is raised if the adaptive threshold f crosses the insensitive

residual r0.

The adaptive threshold f is computed at each sample period
as:

fk = f T

k
Wk (10)

where W is the weight vector of the LMS algorithm, and f is
the input signal vector composed of the control signal u and

recursions of the insensitive residual r0. The SPRT can be
calculated as

Lk = Lk�1 + ln
p0(r0k|r0k�1, . . . ,r0k�d)

p1(r1k|r1k�1, . . . ,r1k�d)
(11)

where p0 and p1 are the probability density function of the in-
sensitive and sensitive residuals r0 and r1, respectively. Con-
sidering that r0 and r1 present normal distribution with zero

mean and same variance s2
0 , the ratio ln

 
p0

p1

!
can be simpli-

fied by
r

2
0k
� r

2
1k

2s2
0

. For each data sample, three decisions can

be made:

• In favor of a faulty mode (Hypothesis H1);

• In favor of a normal mode (Hypothesis H0);

• There is insufficient information to decide in favor of
faulty or normal mode.

For this reason, under different hypotheses, the expected
value of the SPRT response presents trends in opposite dir-
ections as follows

E

(
r

2
0k
� r

2
1k

2s2
0

|H0

)
< 0 ! L̇k < 0

E

(
r

2
0k
� r

2
1k

2s2
0

|H1

)
> 0 ! L̇k > 0

(12)

where L̇k =
dE{Lk}

dt
.

The SPRT decision update is based on the difference between
the adaptive threshold f and the insensitive residual r0 as fol-
lows

g = f � r0 (13)

The update term g should also be affected by a varying term
e as

e = e0 �aL̇k (14)

where L̇k is the expected trend of the SPRT, e0 is the safe
distance between the adaptive threshold f and insensitive re-
sidual r0, and a is the sensitivity due to changes in the trend of
the SPRT at instant k. More details about these tuning para-
meters are shown in section 2.4. Without loss of generality
and for the sake of implementation procedures, the derivative
of the expected value of Lk, L̇k, is simplified by the approxim-

ation ˙̃
Lk =

Lk �Lk�1

Ts

, where the additional parameter Ts is the

sampling period. Thus, the objective function to the synthesis
of the adaptive threshold is defined as

min(gk � ek)
2 (15)
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and the LMS algorithm is used to find the optimal weight vec-
tor W

⇤
k

that minimizes such objective function.

The quadratic performance index can be rewritten as

(gk � ek)
2 =

 
f T

k
Wk � r0k � e0 +

 
a

2Tss2
0

!
(r2

0k
� r

2
1k
)

| {z }
sk

!2

= W
T

k
fkf T

k
Wk �2f T

k
Wksk + s

2
k

(16)

The weight vector Wk that minimizes the quadratic perform-
ance index can be found by the gradient method as in the LMS
algorithm as follows

Wk = Wk�1 +µ

"
� ∂ (gk � ek)2

∂W

#

W=Wk�1

(17)

.

An approximate estimate of the gradient at each sampling in-
stant is given by

∂ (gk � ek)2

∂W
= 2(gk � ek)

∂ (gk � ek)

∂W
= 2(gk � ek)fk (18)

and its proof is provided below.

Proof. The expected value of equation (16) is

E

n
(gk �ek)

2
o
= E

n
W

T

k
fkf T

k
Wk

o
�E

n
2f T

k
Wksk

o
+E{s

2
k
}

(19)

and its partial derivative regarding the weight vector W is

∂E
�
(gk � ek)2 

∂W
= 2E{fkWkf T

k
}�2E{f T

k
sk}| {z }

Q

= 2
⇥
E{fkWkf T

k
}�Q

⇤
(20)

.

The result presented in eq. (20) must be the same as the ex-
pected value of eq. (18), as follows

E{2(gk � ek)fk}= 2
⇥
E{gkfk}�E{ekfk}

⇤

= 2
⇥
E{ fkfk � r0kfk}�E{(e0 �a

˙̃
Lk)fk}

⇤

= 2
⇥
E{f T

k
Wkfk � r0kfk}�E{(e0 �a

˙̃
Lk)fk}

⇤

= 2
⇥
E{f T

k
Wkfk}�E{(r0k + e0 �a

˙̃
Lk| {z }

sk

)fk}
⇤

= 2
⇥
E{f T

k
Wkfk}�E{fksk}| {z }

Q

⇤

= 2
⇥
E{f T

k
Wkfk}�Q

⇤

(21)

This proves that

∂E{(gk � ek)2}
∂W

= E{2(gk � ek)fk}= 2[E{fkf T

k
}Wk �Q]

(22)

and therefore Wk gets closer to the optimal weight vector W
⇤.

The final form of the adaptive threshold is defined as

fk = f T

k
Wk

Wk = Wk�1 �2µ(gk � ek)fk

(23)

2.4 ATLMS Tuning Parameters

A fault flag is raised if the ATLMS crosses the insensitive
residual r0(t). Therefore, the dynamics of the insensitive re-
sidual r0(t) must be taken into account in order to minim-
ize false/missed alarms. For this reason, the parameter Safety

Offset (e0) is set to prevent undesired false alarms during the
transient response of r0(t) or to decrease the distance between
the adaptive threshold and r0(t) in case of r1(t) signal is not
very sensitive to the applied fault.

The Sensitivity Rate (a) describes the sensitivity of the adapt-
ive threshold due to changes in the trend of the residuals as
determined by the SPRT. In case of fault occurrence and for
a < 0, the adaptive threshold increases in the direction of the
insensitive residual r0(t). Otherwise, the adaptive threshold
increases in the opposite direction of the insensitive resid-
ual. This is a useful feature of ATLMS to avoid erroneous
interpretations of adaptive threshold responses due to possible
mistakes in the design of residual generators (when sensitive
and insensitive residuals are incorrectly interchanged, for ex-
ample), or by unexpected behavior of the residuals.

The ATLMS Convergence Rate (µ) is originally from the LMS
algorithm and it is responsible for the adaptation stability and
convergence speed of the ATLMS.

3 Simulation Results and Discussion

3.1 Simulation Methodology

The simulation methodology consists of three different flight
scenarios with each of the proposed IMU faults presented in
table 1 with following assumptions:

• Occurrence of single faults;

• Backup IMU does not fail;

• Reconfiguration procedure is defined as switching from
primary IMU to standby/backup IMU once a fault is de-
tected.

For the sake of simplification, all faults are introduced at 50
s. For incipient faults, the amplitude values described in table
1 refer to the slope of the faulty signals. For the extra noise
faults, additive white noise is introduced with the indicated
distribution. These faults cover both longitudinal and lateral
aircraft dynamics and were chosen based on a priori know-
ledge and discussions with Elektra 2 Solar team. Due to the
critical aspect of IMU faults, the fault detection flag is ac-
tivated - and kept active - if any of the dedicated adaptive
thresholds indicates a fault. Figure 4 illustrates the scheme
of the bank of ATLMS for longidutinal dynamics. A similar
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scheme is used for the lateral dynamics. For the longitud-
inal measurements, the bank of ATLMS uses the yaw angle
y as the insensitive residual. For the lateral measurements,
the bank of ATLMS uses the pitch angle q as the insensitive
residual.

AT LMS1

AT LMS2

AT LMS3

AT LMS4

AT LMS5

Logical
Operator

OR

RVa

Ry

AFVa

Ry

Ra AFa

Ry

Rq
AFq

Ry

Rq AFq

Ry

Rh
AFh

AFlon

Figure 4: Bank of ATLMS for Longitudinal Dynamics. Ri is

the residual of measurement i. Va is the aircraft airspeed, a
is the angle of attack, q is the pitch rate, q is the pitch angle,

and h is the aircraft altitude. The bank of ATLMS uses the

yaw angle y residual as the insensitive residual. The label

AFi refers to the alarm flag of measurement i and AFlon is

the combined alarm flag for longitudinal dynamics used for

sensor switching reconfiguration in case of fault occurrence.

3.2 Incipient fault in pitch angle q

The first simulation scenario illustrates an incipient fault in
pitch angle q at 50s. As expected, a fault in pitch angle affects
the longitudinal alarm flag Lon Flag but not the lateral alarm
flag Lat Flag (fig.5 and fig. 6). The lateral adaptive thresholds
present responses in the opposite direction of the insensitive
residual. The overall aircraft performance would not remain
in an acceptable flight condition if the reconfiguration action
does not take place. As illustrated in figure 8, the aircraft
airspeed/altitude suddenly increases/decreases in case of the
proposed incipient fault occurs. This behavior could lead to
overall system failure. However, due to the fault detection
promptness and reconfiguration, the aircraft was slightly af-
fected. Figure 7 presents the faulty and reconfigured aircraft
roll, pitch and yaw angles.

3.3 Extra noise fault in pitch rate q

The second simulation scenario illustrates extra noise fault in
angular rate q at 50s. As expected, the proposed fault affects
the longitudinal alarm flag Lon Flag but not the lateral alarm
flag Lat Flag (fig.9 and fig. 10). Although the overall air-
craft performance remains in an acceptable flight condition,
the elevator control signal de shows an undesired intermittent
behavior (fig. 12). In the worst case scenario, this behavior
could damage the elevator control surface and lead to overall
system failure. However, due to the fault detection prompt-
ness and reconfiguration, the unpermitted behavior of the el-
evator surface is minimized. Figure 11 presents the faulty and

Figure 5: Dedicated adaptive thresholds and fault flag for

longitudinal measurements with an incipient fault in pitch

angle q .

Figure 6: Dedicated adaptive thresholds and fault flag for

lateral measurements with an incipient fault in pitch angle q .
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Figure 7: Faulty and reconfigured aircraft roll, pitch and yaw

angles (rad) for an incipient fault in pitch angle q .

reconfigured aircraft angular rates (rad/s) for the second sim-
ulation scenario.
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Figure 8: Faulty and reconfigured aircraft airspeed (m/s),

aerodynamic angles (rad), and altitude above ground (m) for

an incipient fault in pitch angle q .

Figure 9: Dedicated adaptive thresholds and fault flag for

longitudinal measurements with extra noise fault in angular

rate q.

Figure 10: Dedicated adaptive thresholds and fault flag for

lateral measurements with extra noise fault in angular rate q.
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Figure 11: Faulty and reconfigured aircraft angular rates

(rad/s) for extra noise fault in angular rate q.
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Figure 12: Faulty and reconfigured signals of aircraft control

surfaces (degrees) for extra noise fault in angular rate q.

3.4 Abrupt fault in roll angle f

The third simulation scenario illustrates an abrupt fault in roll
angle f at 50s. As expected, a fault in roll angle affects the
lateral alarm flag Lat Flag but not the longitudinal alarm flag
Lon Flag (fig.14), since longitudinal and lateral linear mod-
els are decoupled as presented in equations (1) and (2). In
the case of the proposed abrupt fault occurrence, the over-
all aircraft airspeed and altitude would remain in an accept-
able flight condition even if the reconfiguration action does
not take place (fig. 16). However, this is not the case for the
aircraft attitude once roll and yaw angles would deviate from
normal condition as illustrated in figure 15. Figures 15 and
16 present the faulty and reconfigured aircraft attitude angles
(rad), airspeed (m/s), aerodynamic angles (rad), and altitude
above ground (m).
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Figure 13: Dedicated adaptive thresholds and fault flag for

longitudinal measurements with an abrupt fault in roll angle

f .

Figure 14: Dedicated adaptive thresholds and fault flag for

lateral measurements with an abrupt fault in roll angle f .
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Figure 15: Faulty and reconfigured aircraft roll, pitch and

yaw angles (rad) for an abrupt fault in roll angle f .

4 Conclusion

The main contribution of this work was the development of a
model-based sensor fault detection and diagnosis approach to
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Figure 16: Faulty and reconfigured aircraft airspeed (m/s),

aerodynamic angles (rad), and altitude above ground (m) for

an abrupt fault in roll angle f .

be used in the Elektra 2 Solar aircraft. An adaptive threshold
(ATLMS) based on the Least Mean Squares algorithm was
used to detect different types of faults in IMU measurements.
One of the major advantages of the ATLMS technique is the
possibility - not fully explored in this work - of parameter tun-
ing. This may result in a better fault detection performance.
Besides that, the adaptive threshold is able to to handle dy-
namic effects on the insensitive residual. Such effects may
arise due to plant perturbations caused by control actions or
due to the dynamic nature of the residual generator. As a con-
sequence, non-zero residual values can be generated in fault-
free scenario, resulting in a set of undesired false alarms. This
drawback could also be minimized with suitable tuning of
ATLMS parameters. Due to time constraints, the proposed
FDD approach have not been integrated and tested in real
flights yet.
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VIII  Major Cooperative Projects 
 

Swedish-Brazilian Cooperation in Aeronautics in Santa Catarina State 
André Luiz Meira de Oliveira, Edemar Morsch Filho, Amir A. M. Oliveira Jr., 
Talita Possamai and Victor Juliano De Negri 

Analysis of the Impact of the Conclusion of the Collaborative Professional 
Master’s Program on Embraer and ITA 
Paulo Lourencao, Orlando Souza Net, Flavio Bussamra and Roberto Gil Silva 
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

6ZHGLVK�%UD]LOLDQ�&RRSHUDWLRQ�LQ�$HURQDXWLFV�LQ�6DQWD�&DWDULQD�6WDWH�

$QGUp�/��0��GH�2OLYHLUD���(GHPDU�0RUVFK�)LOKR���$PLU�$��0��2OLYHLUD�-U����7DOLWD�6��3RVVDPDL���9LFWRU�-��'H�1HJUL��

�0HWURORJ\�DQG�,QVWUXPHQWDWLRQ�&HQWHU�±�&HQWHUV�RI�5HIHUHQFH�LQ�,QQRYDWLYH�7HFKQRORJLHV��)ORULDQySROLV��%UD]LO�
�'HSDUWPHQW�RI�0HFKDQLFDO�(QJLQHHULQJ���)HGHUDO�8QLYHUVLW\�RI�6DQWD�&DWDULQD��)ORULDQySROLV��%UD]LO������

�'HSDUWPHQW�RI�0RELOLW\�(QJLQHHULQJ���)HGHUDO�8QLYHUVLW\�RI�6DQWD�&DWDULQD��-RLQYLOOH��%UD]LO�
(�PDLO��DHR#FHUWL�RUJ�EU��HGHPDU#ODEFHW�XIVF�EU��DPLU�ROLYHLUD#JPDLO�FRP��WDOLWD�SRVVDPDL#XIVF�EU�

YLFWRU�GH�QHJUL#XIVF�EU�

$EVWUDFW�
,Q�WKLV�DUWLFOH�� WKH�VWUDWHJLF�YLHZ�OHDGLQJ�WR�WKH�FUHDWLRQ�RI�D�FRQYHUJHQFH�FHQWHU� IRU�DHURVSDFH�
WHFKQRORJLHV�LQ�WKH�6WDWH�RI�6DQWD�&DWDULQD��%UD]LO��WKH�EXVLQHVV�DQG�RSHUDWLRQ�SODQV��DV�ZHOO�DV�
WKH�SUHGLFWHG�LPSDFWV�LQ�WKH�VWDWH�V�HFRQRP\�DUH�SUHVHQWHG��'HYHORSPHQW�DQG�LQQRYDWLRQ�DUH�D�
UHVXOW�RI�D�IDYRUDEOH�HFRV\VWHP�WKDW�QXUWXUHV�WKH�LQWHJUDWLRQ�RI�WHFKQRORJLFDO�FUHDWLRQ��SURRI�RI�
FRQFHSW� DQG� KXPDQ� UHVRXUFHV�� 7KH� WUDQVIRUPDWLRQ� RI� QHZ� WHFKQRORJLHV� LQ� PDUNHW� SURGXFWV�
UHTXLUHV�WKH�FORVH�FRRSHUDWLRQ�RI�5	'�DQG�DFDGHPLF�LQVWLWXWLRQV��WHFK�FRPSDQLHV�DQG�WKH�PDUNHW��
7KLV�FRQYHUJHQFH�RI�VWDNHKROGHUV�LV�DFKLHYHG�E\�GHYHORSLQJ�D�FRPPRQ�ODQJXDJH�DQG�D�VHQVH�RI�
FRPPXQLW\��EDVHG�RQ�ZRUN�DQG�WUXVW��EXLOW�DORQJ�WKH�RSHUDWLRQ�RI�D�F\FOH��OLQNLQJ�PDUNHW�GHPDQGV�
WR�LQVWLWXWLRQDO�RIIHUV��DQG�PXOWLSO\LQJ�WKH�FRPPXQLW\�HIIRUWV�E\�FRRSHUDWLRQ��7KLV�LV�WKH�JURXQG��
RYHU� ZKLFK� WKH� 6&�&�$HUR�� WKH� 6DQWD� &DWDULQD¶V� &HQWHU� RI� &RQYHUJHQFH� IRU� $HURVSDFH�
7HFKQRORJLHV�� KDV� EHHQ� URRWHG�� 7KH� FHQWHU� KDV� EHHQ� FRQILJXUHG� DV� D� QHWZRUN� RI� WHFK� JURXSV�
DLPLQJ� DW� VXSSRUWLQJ� IDVW� FRQQHFWLRQV� DQG� 5	'	,� DJUHHPHQWV�� 7KLV� DUWLFOH� UHYLHZV� WKH�
RSHUDWLRQDO�PRGHO�WKDW�H[HFXWHV�WKH�FHQWHU¶V�NH\�DFWLYLWLHV��VXFK�DV�WKH�PDQDJHPHQW�RI�QDWLRQDO�
DQG� LQWHUQDWLRQDO� DJUHHPHQWV�� FXVWRPHU� DQG� SDUWQHU� UHODWLRQVKLSV�� LQWHUQDWLRQDO� PDWFKPDNLQJ�
HYHQWV��DQG�D�GDWDEDVH�PDSSLQJ�GHPDQGV��RIIHUV�DQG�IXQGLQJ�VRXUFHV��7KH�UHVXOWV�DFKLHYHG�VR�IDU�
GHPRQVWUDWH� WKH� ODUJH� DFFHSWDQFH� WKLV� PRGHO� UHFHLYHG� IURP� ERWK� LQGXVWU\� DQG� 5	'	,� WHFK�
JURXSV��7KHVH�UHVXOWV�KDYH�FUHDWHG�YLVLELOLW\�IRU�WKH�6WDWH�RI�6DQWD�&DWDULQD�DQG�VWLPXODWHG�WKH�
H[SDQVLRQ�RI�WKH�FRRSHUDWLRQ�EHWZHHQ�6ZHGLVK�DQG�%UD]LOLDQ�LQVWLWXWLRQV��%DVHG�RQ�WKH�FHQWHU¶V�
VWUDWHJLF�SODQQLQJ��ILYH�PLOHVWRQHV�DUH�IRUHVHHQ�LQ�WKH�DQQXDO�RSHUDWLRQ�RI�6&�&�$HUR�WKDW�ZLOO�
VXSSRUW�6DQWD�&DWDULQD�DV�D�WRS�WKUHH�GHVWLQ\�RI�LQYHVWPHQWV�IURP�WKH�DHURVSDFH�VHFWRU�LQ�%UD]LO�
LQ�WKH�IXWXUH��

.H\ZRUGV��7HFKQRORJ\�1HWZRUNV��$HURQDXWLFV��8QLYHUVLW\�,QGXVWU\�&RRSHUDWLRQ��&RQYHUJHQFH�
&HQWHU�

� ,QWURGXFWLRQ�
7KH�DHURVSDFH� LV�D�PXOWLIDFHWHG�VHFWRU��ZKRVH�GHYHORSPHQW�
UHTXLUHV� GLYHUVH� HQJLQHHULQJ� VSHFLDOWLHV�� D� IDVW� OHDUQLQJ�
HFRV\VWHP� ZLWK� D� FDSDFLW\� IRU� IDVW� JURZLQJ�� D� QHWZRUN� RI�
WHFKQRORJ\�DQG�VHUYLFH�SURYLGHUV��DV�ZHOO�DV�D�TXDOLILHG�ZRUN�
IRUFH��6DQWD�&DWDULQD�IXOILOV�WKHVH�UHTXLUHPHQWV��7KH�VWDWH�LV�
KRPH� IRU� WKUHH� ODUJH� SXEOLF� XQLYHUVLWLHV� DQG� PRUH� WKDQ� D�
GR]HQ�FRPPXQLW\�DQG�SULYDWH�XQLYHUVLWLHV��PRUH� WKDQ� WKLUW\�
WHFKQRORJ\�FOXVWHUV�DQG� LQFXEDWRUV��DQG�SXEOLF�VHUYLFHV�DQG�
LQIUDVWUXFWXUH� WKDW� IRVWHU� LQQRYDWLRQ� DQG� HQWUHSUHQHXUVKLS��
7KLV�VFHQDULR�KDV�UHVXOWHG�LQ�HVWLPDWHG������ELOOLRQ�5HDOV������
ELOOLRQ�(XURV��RI� UHYHQXH�IURP�WKH� WHFKQRORJ\�VHFWRU� LQ� WKH�
VWDWH�LQ�������DERXW�������RI�WKH�VWDWH�JURVV�SURGXFW��7KH�,7�
VHFWRU� DORQH� FRPSULVHV� PRUH� WKDQ� ������ FRPSDQLHV� DQG�
�������MREV�LQ�6DQWD�&DWDULQD�>�@��

7KH�VWDWH�KDV�DOVR�EHHQ�KRPH�RI�UHFHQW�LQYHVWPHQWV�DLPLQJ�DW�
WKH� DHURVSDFH� VHFWRU�� VXFK� DV� WKH� UHFHQWO\� LQDXJXUDWHG�
(0%5$(5¶V� RIILFH� LQ� )ORULDQySROLV�� FDSLWDO� RI� 6DQWD�
&DWDULQD��WKH�HVWDEOLVKPHQW�RI�&(57,�DV�DQ�(0%5$3,,�8QLW�
IRU� ,QWHOOLJHQW� 6\VWHPV�� WKH� FRRSHUDWLRQ� RI� UHVHDUFK� JURXSV�
IURP�8)6&�LQ�MRLQW�SURMHFWV�ZLWK�WKH�8QLYHUVLW\�RI�/LQNRSLQJ�
IURP� 6ZHGHQ� DQG� WKH� FRPSDQ\� 6$$%�� DV� ZHOO� DV� WKH�
FRRSHUDWLRQ�ZLWK�VHYHUDO�%UD]LOLDQ�XQLYHUVLWLHV��VXFK�DV�,7$��
8)0*�DQG�863�6mR�&DUORV�LQ�VHYHUDO�DFWLYLWLHV�DLPLQJ�DW�WKH�
WHFKQRORJ\�WUDQVIHU�DQG�VSLOORYHU�HIIHFWV�IURP�WKH�DFTXLVLWLRQ�
RI�WKH�*ULSHQ�ILJKWHUV�E\�WKH�%UD]LOLDQ�'HIHQVH�0LQLVWU\�>��
�@��7KH�GHYHORSPHQW�RI� WKH�)ORULSD6DW�� D�&XEH6DW� FDUU\LQJ�
SD\ORDGV� WR�PHDVXUH� HIIHFWV� RI� VRODU� UDGLDWLRQ� RQ� RQ�ERDUG�
HOHFWURQLFV��LQ�FRRSHUDWLRQ�ZLWK�WKH�8QLYHUVLW\�RI�1HZ�6RXWK�
:DOHV��$XVWUDOLD��DQG�WKH�FRPSDQ\�1DQR;SORUH��E\�D�WHDP�
RI� UHVHDUFKHUV� IURP� 8)6&� DQG� SULYDWH� HQWUHSUHQHXUV�� WKH�
LQDXJXUDWLRQ�LQ������RI�WKH�8)6&�-RLQYLOOH�0RELOLW\�&HQWHU�
RIIHULQJ�DQ�XQGHUJUDGXDWH�GHJUHH�LQ�$HURVSDFH�(QJLQHHULQJ��
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DQG� WKH� FUHDWLRQ� E\� 6(1$,� RI� WKH� ,QQRYDWLRQ� ,QVWLWXWH� LQ�
(PEHGGHG�6\VWHPV�LQ�������FRPSOHWLQJ�LWV�UHJXODU�RIIHULQJ�
RI�WKH�$LUSODQH�0DLQWHQDQFH�WHFKQLFDO�GHJUHH�VLQFH�������DUH�
DOVR� LPSRUWDQW� HYHQWV� WKDW� KDYH� VWUHQJWKHQHG� DHURVSDFH�
GHYHORSPHQW�LQ�WKH�VWDWH��

7KLV�VHYHUDO�LQLWLDWLYHV�PRYHG�WKH�GHSDUWPHQWV�RI�0HFKDQLFDO�
(QJLQHHULQJ� DQG�$HURVSDFH� (QJLQHHULQJ� IURP� WKH�)HGHUDO�
8QLYHUVLW\� RI� 6DQWD� &DWDULQD� �8)6&�� DQG� WKH� &HQWHUV� RI�
5HIHUHQFH�LQ�,QQRYDWLYH�7HFKQRORJLHV¶�)RXQGDWLRQ��&(57,���
ZLWK� WKH� VXSSRUW� RI� WKH� 5HVHDUFK� DQG� ,QQRYDWLRQ� 6XSSRUW�
)RXQGDWLRQ� RI� 6DQWD� &DWDULQD� 6WDWH� �)$3(6&��� WR� VWDUW�
DFWLRQV� LQ� ����� IRU� WKH� FRQVWLWXWLRQ� RI� D� %UD]LO�6ZHGHQ�
&RRSHUDWLRQ�&HQWHU��7KH�PDLQ�REMHFWLYH�ZDV�WR�LPSURYH�WKH�
TXDOLW\�DQG�LQWHQVLW\�RI�WKH�LQWHUDFWLRQV�EHWZHHQ�FRPSDQLHV��
JRYHUQPHQW� DQG� 5	'� LQVWLWXWLRQV�� 6HFRQGDU\� REMHFWLYHV�
ZHUH�WR�SURSRVH�WRSLFV�IRU�5	'�DQG�WR�SURYLGH�VXSSRUW�IRU�
WKH� H[HFXWLRQ� RI� UHVHDUFK� DFWLYLWLHV� DOUHDG\� LQ� SURJUHVV�
LQYROYLQJ� WHDPV� IURP� ERWK� FRXQWULHV�� ,W� ZDV� D� FRPPRQ�
XQGHUVWDQGLQJ� WKDW� FRRSHUDWLRQ� DPRQJ� LQVWLWXWLRQV��
FRQQHFWLQJ�VNLOOV�DQG�VKDULQJ�H[LVWLQJ�LQIUDVWUXFWXUHV��LV�YHU\�
HIIHFWLYH�ZD\�WR�DFKLHYH�FRQFUHWH�UHVXOWV�LQ�VKRUWHU�WLPH�DQG�
WR�RSWLPL]H�GHYHORSPHQW�FRVWV�>�@��

,Q� ������ WKH� FHQWHU�ZDV� FUHDWHG�ZLWK� LWV� SUHVHQW� QDPH�� WKH�
6DQWD� &DWDULQD¶V� &HQWHU� RI� &RQYHUJHQFH� IRU� $HURVSDFH�
7HFKQRORJLHV��6&�&�$HUR��7KH�SURMHFW�IRFXVHG�RQ�DWWUDFWLQJ�
SXEOLF�DQG�SULYDWH�LQYHVWPHQWV�IURP�WKH�DHURVSDFH�VHFWRU�WR�
6DQWD�&DWDULQD� WKURXJK� FROODERUDWLYH�ZRUN� DV� D� WHFKQRORJ\�
FRQYHUJHQFH� FHQWHU�� ,W� ZDV� FRQILJXUHG� DV� D� QHWZRUN� RI�
WHFKQRORJLFDO� 5	'	,� JURXSV�� ZLWK� WKH�PLVVLRQ� RI� SODFLQJ�
6DQWD� &DWDULQD� DV� RQH� RI� WKH� WRS� �� VWDWHV� FRQVLGHULQJ�
LQYHVWPHQWV�LQ�WKH�DHURVSDFH�VHFWRU�LQ�%UD]LO��)URP�������WKLV�
LQLWLDWLYH�LV�DOVR�VXSSRUWHG�E\�D�SURMHFW�ZLWK�WKH�0LQLVWU\�RI�
6FLHQFH�� 7HFKQRORJ\�� ,QQRYDWLRQ� DQG� &RPPXQLFDWLRQV�
�0&7,&���

7KH�6&�&�$HUR�LV�SUHVHQWO\�UXQQLQJ�LWV�VHFRQG�DQQXDO�F\FOH��
,Q� LWV� SUHVHQW� IRUP�� LW� DLPV� WR� H[SDQG� QDWLRQDOO\� DQG�
LQWHUQDWLRQDOO\� WKURXJK� WKH� UHVXOWLQJ� FRRSHUDWLRQ� EHWZHHQ�
%UD]LO� DQG� 6ZHGHQ� LQ� WKH� ILHOG� RI� DHURVSDFH� WHFKQRORJLHV��
VWURQJHU�VLQFH�WKH�*ULSHQ�SXUFKDVH��DV�ZHOO�DV�LQ�RWKHU�KLJKO\�
WHFKQRORJLFDO�LQGXVWULDO�VHFWRUV��,W�HYROYHV�LQ�WKH�SHUVSHFWLYH�
WKDW� D� VWURQJ� UHJLRQDO� DHURVSDFH� LQGXVWU\� ZLOO� UHVXOW� LQ�
H[WHQVLYH�LPSDFWV�LQ�DOO�DUHDV�RI�VFLHQFH�DQG�WHFKQRORJ\��7KH�
DHURVSDFH�VHFWRU�LV�WHFKQRORJ\�LQWHQVLYH�DQG�UHTXLUHV�KLJKO\�
VNLOOHG�ODERU��7KH�LQYHVWPHQW�LQ�WKLV�VHFWRU�LV�SURQH�WR�FUHDWH�
VSLOORYHU�RSSRUWXQLWLHV�WR�RWKHU�VHFWRUV��VXFK�DV�,7��DQG�UHVXOW�
LQ�D�VWURQJ�SRVLWLYH�LPSDFW�RQ�WKH�6WDWHV¶�WUDGH�EDODQFH��

7KLV� DUWLFOH� SUHVHQWV� WKH� NH\� DVSHFWV� RI� WKH� GHVLJQ� DQG�
RSHUDWLRQ�RI�WKH�6&�&�$HUR��DV�ZHOO�DV��D�UHSRUW�RI�LWV�UHVXOWV�
XS�WR�QRZ���

� 0HWKRGRORJ\�
,Q�D�ZRUOGZLGH�FRQWH[W��RWKHU�FRXQWULHV�KDYH�DOUHDG\�VWDUWHG�
LQLWLDWLYHV� WR�ERRVW� WKH�DHURQDXWLFDO� VHFWRU� WRZDUGV� WKH�QH[W�
JHQHUDWLRQV�RI�DLUFUDIWV�EDVHG�RQ�7HFKQRORJ\�'HPRQVWUDWRUV��
FUHDWLQJ�RUJDQL]DWLRQV�WR�DGGUHVV�WKH�FKDOOHQJHV�RI�WKH�VHFWRU��
,Q�86��WKH�1H[W*HQ�HIIRUW�LV�UHVSRQVLEOH�IRU�PRGHUQL]DWLRQ�RI�
DLU� WUDQVSRUWDWLRQ� V\VWHP� >�@�� &OHDQ6N\� LV� DQ� (XURSHDQ�
UHVHDUFK� DQG� LQQRYDWLRQ� SURJUDP� WKDW� DLPV� WR� VWUHQJWK�

(XURSHDQ� DHUR�LQGXVWU\� FROODERUDWLRQ�� SURPRWH� JOREDO�
OHDGHUVKLS�DQG�FRPSHWLWLYHQHVV�>�@��)UDQFH�KDV�DOVR�ZRUNHG�
WR� GHYHORS� WKH� WHFKQRORJLHV� QHFHVVDU\� WR� LPSURYH� LWV�
HQYLURQPHQWDO� IRRWSULQW� DQG�ERRVW� FRPSHWLWLYHQHVV� WKURXJK�
WKH�&25$&�FRPPLWWHH�E\�VWLPXODWLQJ�LWV�PHPEHUV�IRU�IXWXUH�
VKDSH�RI�DYLDWLRQ��FRQVHTXHQWO\�JLYLQJ� WKHP�D� OHDG�ZKHQ�D�
QHZ� SURJUDP� HPHUJHV� >�@�� :LWKLQ� WKH� 6WUDWHJLF� 5HVHDUFK�
$JHQGD��65$���IURP�WKH�$GYLVRU\�&RXQFLO�IRU�$HURQDXWLFV�
5HVHDUFK� LQ� (XURSH� �$&$5(��� WKHUH� LV� DOVR� LPSRUWDQW�
LQVSLUDWLRQ� IRU� WKH� DFWXDWLRQ� RI� 6&�&�$HUR�� ZKLFK�
FRQWHPSODWHV� WKH� LQWHJUDWLRQ� RI� DOO� VWDNHKROGHUV� IURP� WKLV�
FRQWH[W� WR�GHILQH� WKH�IXWXUH�VKDSH�RI�(XURSHDQ�DHURQDXWLFV��
)XUWKHU�� WKH� VRFLHW\� QHHGV� LQ� DYLDWLRQ� DUH� WUDQVODWHG� DQG�
FDWHJRUL]HG�LQ�WHFKQRORJLFDO�VROXWLRQV�WR�IDFH�WKH�FKDOOHQJHV�
RI�WKH�ILHOG�>�@��

7KH�ZRUN�JURXS� IURP�6&�&�$HUR�VWXGLHG� WKH�PDLQ�DFWLRQV�
WDNHQ�E\�WKRVH�FRXQWULHV�DQG�LGHQWLILHG�WKH�IROORZLQJ�WUHQGV��
SURGXFWLRQ�RI�QHZ�DLUFUDIW�ZLWK�D�QRWLFHDEOH�UHGXFWLRQ�LQ�WKH�
XVH� RI� IXHOV�� ZLWK� GUDVWLF� UHGXFWLRQ� RI� WKH� QRLVH� OHYHO� DQG�
HPLVVLRQ�RI�SROOXWDQWV��FRXSOHG�ZLWK�VWULFW�VDIHW\�DQG�FRPIRUW�
VWDQGDUGV��

��� 7KH�SURSRVDO�RI�WKH�FRQYHUJHQFH�FHQWHU�

$� SUHOLPLQDU\� PRGHO� IRU� WKH� 6&�&�$HUR� ZDV� DGYDQFHG� LQ�
����� IURP� D� JUDQW� RI� WKH� 5HVHDUFK� DQG� ,QQRYDWLRQ�
)RXQGDWLRQ�RI�WKH�6WDWH�RI�6DQWD�&DWDULQD��)$3(6&��WR�EXLOG�
XSRQ� WKH� LQLWLDWLYHV� EHWZHHQ� %UD]LO� DQG� 6ZHGHQ� LQ� WKH�
DHURQDXWLFDO� ILHOG��(QFRXUDJHG�E\� WKH�%UD]LOLDQ�0LQLVWU\�RI�
6FLHQFH�� 7HFKQRORJ\�� ,QQRYDWLRQ� DQG� &RPPXQLFDWLRQ�
�0&7,&�� LQ������� WKH�IRFXV�RI� WKH�FHQWHU�ZDV�DPSOLILHG� WR�
FRYHU� 5	'	,� LQ� DHURVSDFH� LQ� %UD]LO� DQG� LQWHUQDWLRQDO�
FROODERUDWLRQ�LQ�JHQHUDO��

7KLV� LQLWLDWLYH� VWDUWHG� E\� LGHQWLI\LQJ� WKH� RQJRLQJ�
FROODERUDWLRQV�DPRQJ�DFDGHPLD��LQGXVWU\�DQG�JRYHUQ� LQ�WKLV�
ILHOG� LQYROYLQJ� ERWK� FRXQWULHV�� ,W� ZDV� IRXQG� WKDW� WKH�
DHURQDXWLFDO� VHJPHQW� LQ� %UD]LO� DQG� 6ZHGHQ� KDG� EHHQ�
FROODERUDWLQJ� IRU� DW� OHDVW� ��� \HDUV� LQ� LQGLYLGXDO� SURMHFWV�
FRQQHFWHG� WR�GLIIHUHQW�DJHQWV��$�VWURQJHU�FRQQHFWLRQ�RI� WKH�
ZKROH� FKDLQ� �JRYHUQ�� LQGXVWU\� DQG� DFDGHPLD�� ZDV� VWLOO�
PLVVLQJ� GHVSLWH� WKH� VXFFHVVIXO� UHVXOWV� RI� HDFK� LQGLYLGXDO�
FRRSHUDWLRQ��$�QHZ�PRGHO�ZDV�WKHQ�LGHQWLILHG�ZLWK�IRFXV�RQ�
WKH� QHWZRUN� RI� UHVHDUFK� JURXSV� FRPELQLQJ� HIIRUWV� WR� D�
FRPPRQ� JRDO� �� WR� LQFUHDVH� WKH� TXDOLW\� DQG� LPSDFW� RI� WKH�
LQWHUDFWLRQV� EHWZHHQ� FRPSDQLHV�� JRYHUQPHQW� DQG� 5	'�
LQVWLWXWLRQV��

7KLV� PRGHO� DLPHG� DW� D� FHQWHU� DEOH� WR� FRQYHUJH� HIIRUWV� RI�
GLIIHUHQW� VWDNHKROGHUV��8QGHU� WKH�FRQWH[W�RI� WKH� WULSOH�KHOL[�
PRGHO��VHH�)LJ������ WKH�VWDNHKROGHUV�LQ�WKH�DHURVSDFH�VHFWRU�
ZHUH�LGHQWLILHG�DV��

x 3URMHFW� H[HFXWRUV�� WHFKQLFDO� JURXSV�� PHPEHUV� RI� WKH
QHWZRUN�� WKDW� DUH� LQWHUHVWHG� LQ� WKH� GHYHORSPHQW� RI� WKH
PDUNHW�WR�VHOO�WKHLU�SURMHFWV�RI�5	'	,�

x 3DUWQHUV� DQG� SURMHFW� IXQGHUV�� FRPSDQLHV� RI� WKH
DHURQDXWLFDO�VHFWRU�WKDW�LQYHVW�LQ�5	'	,�SURMHFWV�DQG�DUH
LQWHUHVWHG�LQ�WKHLU�VXVWDLQDELOLW\�DQG�LQ�WKH�GHYHORSPHQW
RI�WKH�VHJPHQW�

x ,QIOXHQFHUV� DQG� IXQGHUV�� JRYHUQPHQW� DJHQWV�� RWKHU
QHWZRUNV� DQG� DVVRFLDWLRQV� LQ� WKH� DHURQDXWLFDO� VHFWRU�

�͘ĚĞ�KůŝǀĞŝƌĂ�Ğƚ�Ăů͘ ^ǁĞĚŝƐŚͲ�ƌĂǌŝůŝĂŶ�ĐŽŽƉĞƌĂƚŝŽŶ�ŝŶ�^ĂŶƚĂ��ĂƚĂƌŝŶĂ�ƐƚĂƚĞ

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϯϬ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

Ϯϱϴ



LQWHUHVWHG�LQ�WKH�GHYHORSPHQW�RI�WKH�VHFWRU�DQG�VRFLHW\�LQ�
DOO�LWV�GLPHQVLRQV��

)LJXUH����7KH�VWDNHKROGHUV�RI�WKH�FRQYHUJHQFH�FHQWHU�LQ�D�
WULSOH�KHOL[��

7R�EHWWHU�XQGHUVWDQG�WKH�VWDJH�ZKHUH�WKHVH�WKUHH�PDLQ�DJHQWV�
FRRSHUDWH�IRU�WKH�VXFFHVV�RI�DQ�DWWUDFWLYH�HQYLURQPHQW�IRU�WKH�
DHURQDXWLFDO� ILHOG��FULWLFDO�VFHQDULRV� LQYROYLQJ� WKLV� LQLWLDWLYH�
ZHUH� VWXGLHG� EDVHG� RQ� D� 6:27� DQDO\VLV�� ZKHUH� WKH� EHVW�
VWUHQJWKV�DQG�ZHDNQHVV�LQ�WKH�VHFWRU�ZHUH�EDODQFHG�WR�SUHGLFW�
WKH�FRPSHWHQFHV�UHTXLUHG�IRU�D�VROLG�FRQYHUJHQFH�FHQWHU��$V�
UHVXOW� RI� WKH� DQDO\VLV�� WKH� PDQDJHPHQW� RI� VWDNHKROGHUV�
VXUIDFHG�DV�WKH�SULRULW\�]HUR�DFWLRQ�IRU�D�FHQWHU�LQ�WKLV�FRQWH[W��
7KH�FHQWUDO�QRGH�RI�WKH�HQWLW\�VKRXOG�DOVR�VXSSRUW�PDUNHWLQJ�
VWUDWHJLHV� DQG� D� FRPPXQLFDWLRQV� SODQ�� GHYHORS� D� OLVW� RI�
FRPSHWHQFHV�GLUHFWHG�WR�WKH�VHFWRU��DV�ZHOO�DV��WHVW�VLWHV�DQG�
VLPXODWLRQ� IDFLOLWLHV�� NHHS� QDWLRQDO� DQG� LQWHUQDWLRQDO�
FRRSHUDWLRQ�XS�WR�GDWH��SURYLGH�VWRUDJH��FRPPXQLFDWLRQ�DQG�
SURFHVVLQJ� IDFLOLWLHV�� FXVWRPHU� GDWDEDVH� PDQDJHPHQW��
WUDFNLQJ� RI� RSSRUWXQLWLHV�� PDWFKPDNLQJV¶� PHHWLQJ�
RUJDQL]DWLRQ�� XSGDWH� IXQGLQJ� VRXUFHV� DQG� DGYRFDWH� ZLWK�
SXEOLF�DJHQWV��

%DVHG� RQ� WKH� ORQJ� UXQ� SHUVSHFWLYH� IRU� WKH� SURMHFW�� IRUPDO�
JXLGHOLQHV�IRU�WKH�HVWDEOLVKPHQW�RI�D�FRQYHUJHQFH�FHQWHU�ZHUH�
VWDWHG�DV��

x 0LVVLRQ�
o 7R� DWWUDFW� SXEOLF� DQG� SULYDWH� LQYHVWPHQWV� IURP

$HURVSDFH� 6HFWRU� WR� WKH� 6WDWH� RI� 6DQWD� &DWDULQD
WKURXJK� FROODERUDWLYH� ZRUN� DV� D� WHFKQRORJ\
FRQYHUJHQFH�FHQWHU�

x 9LVLRQ�
o ,Q������� WKH�6WDWH�RI�6DQWD�&DWDULQD�ZLOO�EH�RQ� WKH

WRS�WKUHH�VWDWHV�LQ�%UD]LO�FRQVLGHULQJ�WKH�LQYHVWPHQWV
LQ� WKH�$HURVSDFH�6HFWRU� �� DQG� WKH�QHWZRUN� DQG� LWV
PHPEHUV�ZLOO�EH�RUJDQL]HG�DV�DQ�LPSRUWDQW�GULYHU�WR
NHHS�WKLV�SRVLWLRQ�

x 6KRUW�WHUP�JRDOV�
o ,QDXJXUDWH� EDVLF� LQIUDVWUXFWXUH� IDFLOLWLHV� DQG� KLUH

PDQDJHPHQW�SHUVRQQHO�E\������
o &RQWUDFW�ILYH�QHZ�SURMHFWV�ZLWK�LWV�PHPEHUV�LQ�WKH

DHURVSDFH�VHFWRU�XQWLO������
o 7R�UHDFK�VXVWDLQDELOLW\�RI�LWV�RSHUDWLRQV�E\������

��� 2SHUDWLRQ�RI�6&�&�$HUR�

7KH�RSHUDWLRQ�RI� WKH�6&�&�$HUR� LV�EDVHG�RQ�DWWUDFWLQJ�DQG�
FRQQHFWLQJ� WKH� VWDNHKROGHUV� IURP� WKH� WULSOH� KHOL[� LQ� DQQXDO�
F\FOHV��ZKHUH���PLOHVWRQHV�DUH�IRUHVHHQ��VHH�)LJ������'HPDQG�
UHVHDUFK�� 2IIHU� FDSDFLW\�� 0DWFKPDNLQJ� HYHQW�� &RQWUDFWLQJ�
DQG�/DXQFK�RI�SURMHFWV��,Q�WKLV�VWXG\��RQO\�WKH���LQLWLDO�VWHSV�
RI�WKH�DQQXDO�F\FOH�ZLOO�EH�GLVFXVVHG�LQ�WKH�IROORZLQJ�VHFWLRQV�
WRJHWKHU�ZLWK�WKH�PDLQ�UHVXOWV�RI�HDFK�RQH��

)LJXUH����$QQXDO�F\FOH�RI�6&�&�$HUR��

����� 'HPDQG�UHVHDUFK�

7KH�GHPDQG�UHVHDUFK�LV�WKH�ILUVW�PLOHVWRQH�RI�WKH�DQQXDO�F\FOH�
RI� 6&�&�$HUR� DQG� KDV� DV� PDLQ� REMHFWLYHV� WR� FROOHFW�
WHFKQRORJLFDO�FRQFHUQV�IURP�LQGXVWU\�IRU�D�ELHQQLXP��FXUUHQW�
DQG� QH[W� \HDU�� DQG� WR� FUHDWH� D� QHWZRUNLQJ� ZLWK� SRWHQWLDO�
VWDNHKROGHUV�� 6HFRQGDU\� REMHFWLYHV� DUH� WR� GLVVHPLQDWH� WKH�
LQLWLDWLYH�DQG�FROOHFW�RSLQLRQV�WR�DGMXVW�WKH�FRRSHUDWLRQ�PRGHO�
RI�6&�&�$HUR�DQG�WR�FUHDWH�PRWLYDWLRQ�IRU�DFDGHPLF�UHVHDUFK�
JURXSV�DQG�VWDNHKROGHUV�WRZDUGV�6&�&�$HUR�JRDOV��

7KH�JURXS�XQGHUVWRRG� WKH�QHHG� WR�XVH�D�FRPPRQ� ODQJXDJH�
DPRQJ� WKH� SOD\HUV� RI� WKH� WULSOH� KHOL[� DQG� WKH� $67(5$�
WD[RQRP\�ZDV�FKRVHQ�DV�D�EDVH� V\VWHP�IRU�FRPPXQLFDWLRQ�
>��@��7KLV�WD[RQRP\�GLYLGHV�WKH�DHURQDXWLFDO�DUHDV�DV�D�ILUVW�
OHYHO�DQG�NQRZOHGJH�DUHDV�DV�VHFRQG�DQG�WKLUG�OHYHOV��,Q�)LJ��
��WKH�DUHDV�RI�ILUVW�OHYHO�DUH�VKRZQ��6HFRQG�DQG�WKLUG�OHYHOV�
EHFRPH�YHU\�VSHFLILF�DQG�FRXQWV�WHQV�RI�LWHPV��,W�EHFDPH�WKH�
FRPPRQ�ODQJXDJH�WR�RUJDQL]H�WKH�LQIRUPDWLRQ�UHFHLYHG�IURP�
WKH�LQGXVWU\�DQG�DFDGHPLD�E\�WKH�&HQWHU�RI�&RQYHUJHQFH��

)LJXUH����7KH�ILUVW�OHYHO�RI�$67(5$�WD[RQRP\�>��@��

,Q� RUGHU� WR� FROOHFW� WKH� GHPDQG� IURP� FRPSDQLHV�� WKH�
6&�&�$HUR� ZRUN� JURXS� IRFXV� DQVZHULQJ� WKH� IROORZLQJ�
TXHVWLRQ��:KDW�DUH�WKH�PDLQ�FRQFHUQV��RU�³SDLQV´��LQ�WKH�
DHURVSDFH�LQGXVWU\�WKDW�FDQ�EH�GHYHORSHG�DV�SURMHFWV�E\�
6&�&�$HUR"�

7KH�UHVHDUFK�WR�DGGUHVV�WKLV�TXHVWLRQ�IROORZV�D�PHWKRGRORJ\�
FKDUDFWHUL]HG�E\� LWV� W\SRORJ\�� SRSXODWLRQ�� VDPSOH� DQG�GDWD��
7KH�UHVHDUFK�FDQ�EH�FODVVLILHG�DV�GHVFULSWLYH�FRQFOXVLYH�>��@��
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7KH� VXUYH\� LV� TXDOLWDWLYH� EHFDXVH� RI� LWV� REMHFWLYHV� DQG�
UHVSRQVHV� IRU� WKH�TXHVWLRQ��KRZHYHU� VRPH�TXDQWLWDWLYH�GDWD�
PD\�EH�FROOHFWHG�WR�VXSSRUW�WKH�GHYHORSPHQW�RI�WKH�SURMHFW��
,Q� WKLV� UHVHDUFK�� WKH�SRSXODWLRQ�DUH�PDQDJHUV�RI�5	'	,�LQ�
FRPSDQLHV�RI�WKH�DHURVSDFH�VHJPHQW�VWDWLRQHG�LQ�%UD]LO�DQG�
OHJDO�UHSUHVHQWDWLYH�DXWKRULWLHV��

)RU�WKH�ILUVW�F\FOH��H[HFXWHG�LQ�������WKH�VL]H�RI� WKH�VDPSOH�
ZDV����FRPSDQLHV�DQG���IHGHUDO�PLQLVWULHV��*LYHQ�WKH�IRFXV�
RI�WKDW�VXUYH\��WLPH�DQG�FRVW� OLPLWDWLRQV��FRPSDQLHV�ORFDWHG�
LQ� WKH�6WDWH�RI�6DQWD�&DWDULQD��6mR�-RVp�GRV�&DPSRV� LQ� WKH�
6WDWH� RI� 6mR� 3DXOR� DQG� UHSUHVHQWDWLYHV� RI� WKH� JRYHUQ� LQ�
%UDVtOLD�ZHUH�FKRVHQ��)RU�WKDW�RFFDVLRQ��WKH�VDPSOH�VL]H�KDG�
��FRPSDQLHV�LQ�6DQWD�&DWDULQD��:(*$�$LUFUDIW�DQG�+RUXV���
�� FRPSDQLHV� LQ� 6mR� -RVp� GRV� &DPSRV� �.RQDWXV�� (PEUDHU��
$YLEUDV��$NDHU��%RHLQJ��DQG�(OHE���WKH�0LQLVWU\�RI�'HIHQVH�
DQG� WKH� 0LQLVWU\� RI� 6FLHQFH�� 7HFKQRORJ\�� ,QQRYDWLRQ� DQG�
&RPPXQLFDWLRQ��

7KH� PHWKRG� DQG� WHFKQLTXH� WR� FROOHFW� GDWD� ZDV� WKH� LQ� VLWX�
UHVHDUFK�ZLWK�DSSOLFDWLRQ�RI� IDFH�WR�IDFH� LQWHUYLHZ��7KH� LQ�
SHUVRQ�PHHWLQJV� DW� FRPSDQLHV� DQG�PLQLVWULHV� ZHUH� ERRNHG�
ZLWK�WKH�IROORZLQJ�DJHQGD��$UULYDO�DQG�SUHVHQWDWLRQ�JUHHWLQJV�
����PLQ���3UHVHQWDWLRQ�RI�WKH�SURMHFW�DQG�SUHOLPLQDU\�PRGHO�
RI�6&�&�$HUR�JDWKHULQJ�RI�RSLQLRQV� ����PLQ���3UHVHQWDWLRQ�
RI� WKH� REMHFWLYH� DQG� SURFHGXUHV� ��� PLQ��� &ROOHFWLRQ� RI�
ZRUNDEOH�WRSLFV�RI�LQWHUHVWV�����PLQ���

7KH� UHVXOWV� RI� WKH� LQWHUYLHZ� IRU� HDFK� FRPSDQ\� ZHUH� ODWHU�
JURXSHG� DQG� LQGH[HG� IROORZLQJ� WKH� $67(5$� WD[RQRP\��
JHQHUDWLQJ�D�KLJKO\�YDOXDEOH�VSUHDGVKHHW�WR�EH�VKDUHG�ZLWK�WKH�
WHFKQLFDO�JURXSV�DQG�SDUWQHUV�PHPEHUV�RI�6&�&�$HUR��7KH\�
LQFOXGHG�&RPSDQ\��7RSLF�RI�LQWHUHVW�RU�SDLQ��7D[RQRP\�DQG�
7KHPH� �(GXFDWLRQ�� 5DZ� PDWHULDO�� 3URFHVV�� 3URGXFWV� DQG�
FRPSRQHQWV��7HFKQRORJLFDO�VHUYLFHV��5HJXODWLRQ���0RUH�WKDQ�
RQH�FRPSDQ\�PHQWLRQHG�VLPLODU�WRSLFV�RI�LQWHUHVW��DV�ZHOO�DV�
WHFKQRORJLFDO�LVVXHV�DQG�QHHG�RI�KXPDQ�UHVRXUFH�SURJUDPV��

����� 2IIHU�FDSDFLW\�

7KH�QH[W�VWHS�DQG�PLOHVWRQH�RI�WKH�DQQXDO�F\FOH�LV�WKH�2IIHU�
FDSDFLW\��VHH�)LJ������7KLV�WRSLF�DLPV�DW�FROOHFWLQJ�WKH�RIIHU�
FDSDFLW\� EDVHG� RQ� WD[RQRP\� DQG� 75/�� 7KH� VHFRQGDU\�
REMHFWLYHV� LQFOXGH� FURVVLQJ� RI� GHPDQG� ZLWK� RIIHU� WKURXJK�
WD[RQRP\�� PRWLYDWH� WKH� UHVHDUFK� JURXSV� WR� VXSSRUW� WKH�
SURJUHVV�RI�WKH�VHFWRU�LQ�6DQWD�&DWDULQD��GHYHORS�PDUNHWLQJ�
PDWHULDO� DQG� FUHDWH� D� FRPSHWHQFH� GDWDEDVH� PRGHO� WR� EH�
DSSOLHG�LQ�FRRSHUDWLRQ�ZLWK�6ZHGHQ�DQG�RWKHU�FRXQWULHV��

$V�PHQWLRQHG�DERYH��$67(5$�LV�WKH�WD[RQRP\�IRU�FRPPRQ�
ODQJXDJH�IRU�WRSLFV�RI�LQWHUHVW�IURP�LQGXVWU\��0RUHRYHU��WKH�
ZRUN� JURXS� IHOW� WKH� QHHG� WR�PHDVXUH� WKH� UHDGLQHVV� OHYHO� RI�
HDFK� WHFKQLFDO� JURXS� LQ� UHVSHFW� WR� WKH� WHFKQRORJLHV� WKH\�
GHYHORS�DQG�DGRSWHG�WKH�7HFKQRORJ\�5HDGLQHVV�/HYHOV��75/��
DV�D� WRRO� IRU� WKH�2IIHU�5HVHDUFK��7KLV� VFDOH�KDV��� OHYHOV� WR�
DVVHVV�WKH�PDWXULW\�OHYHO�RI�D�JLYHQ�WHFKQRORJ\��ZKHUH���LV�WKH�
ORZHVW�DQG���LV�WKH�KLJKHVW�WHFKQRORJ\�UHDGLQHVV�OHYHO�>��@��

7R� FROOHFW� WKH� RIIHU� IURP� 6DQWD� &DWDULQD¶V� JURXSV�� WKH�
UHVHDUFK� ZDV� VWUXFWXUHG� WR� DQVZHU� WKH� IROORZLQJ� TXHVWLRQ��
:KDW�DUH�WKH�KLJKOLJKW�FRPSHWHQFLHV�DQG�VNLOOV�RI�LQWHUHVW�
RI� WKH� DHURVSDFH� LQGXVWU\� WKDW� FDQ� EH� SURYLGHG� E\� WKH�
WHFKQLFDO�JURXSV�RQ�6&�&�$HUR"�

6RPH�RI�WKH�5	'	,�SHUIRUPDQFH�FULWHULD�DQDO\]HG�DUH��

�3URMHFW� KLVWRU\� ZLWK� WKH� DHURVSDFH� LQGXVWU\�� ZKLFK
GHPRQVWUDWHV�WKH�JURXS¶V�DELOLW\�WR�SURYLGH�VWURQJ�VROXWLRQV
IRU�WKH�DHURVSDFH�VHFWRU�

�5HVHDUFK�LQIUDVWUXFWXUH��LQFOXGLQJ�HTXLSPHQW�DQG�EXLOGLQJV�

�([LVWHQFH�RI�D�VSHFLILF�UHVHDUFK�IRFXV�

�1XPEHU�RI�VWXGHQWV�LQ�WKH�JURXS�

�*URXS� OHDGHU� HQWUHSUHQHXUVKLS� DELOLW\�� UHODWHG� WR
SXEOLFDWLRQV��SDUWQHUV�DQG�FXVWRPHUV�

7KH�SRSXODWLRQ�RI�WKH�UHVHDUFK�DUH�WKH�OHDGHUV�RI�WKH�JURXSV�
WKDW�DUH�PHPEHUV�RI�6&�&�$HUR��7KH�VL]H�ZDV����JURXSV�����
IURP�8)6&�DQG���IURP�&(57,���/HDGHUV�RI�WKH�JURXSV�ZHUH�
LQYLWHG� WR� ZDWFK� D� SUHVHQWDWLRQ� DERXW� WKH� 6&�&�$HUR�
REMHFWLYHV�DQG�RSHUDWLRQDO�SODQ��WKHLU�UROH�LQ�WKH�WULSOH�KHOL[��
UHVXOWV�IURP�GHPDQG�UHVHDUFK�DQG�WKH�2IIHU�UHVHDUFK��/DWHU��D�
GLJLWDO� VWUXFWXUHG�TXHVWLRQQDLUH�ZDV� FUHDWHG� DQG� VHQW� WR� WKH�
OHDGHUV�RI�HDFK�JURXS�LQ�WKH�OLVW��

,Q� DGGLWLRQ� WR� WKH� LWHPV� PHQWLRQHG� E\� FRPSDQLHV�� WKH�
IROORZLQJ�TXHVWLRQV�ZHUH� LQFOXGHG� LQ� WKH� IRUP� WR� IDYRU� WKH�
FURVVLQJ�RI�GHPDQG�DQG�RIIHU�FDSDFLW\��

� ,WHPV� RI� WKH� $67(5$� WD[RQRP\� WKDW� WKH� ODE� FDQ� ZRUN
QRZDGD\V��LQFOXGLQJ�WKH�75/�

� ([DPSOH�RI�SURMHFWV��ZLWK�FRPSDQLHV���UHODWHG�RU�QRW�ZLWK
WKH�DHURVSDFH�VHFWRU��DQG�WKH�75/�UHDFKHG�

� )DFLOLWLHV�DQG�FRPSHWHQFHV�WR�WHVW�DQG�VLPXODWH�DHURQDXWLFDO
V\VWHPV�DQG�SURGXFWV�

� 7KH�SHUVSHFWLYH�IRU�IXWXUH�E\�DGGUHVVLQJ�WKH�WD[RQRP\�DQG
75/�WKDW�WKH\�ZRXOG�OLNH�WR�ZRUN�ZLWK�

7KH�UHVXOWV�VXUYH\HG�LQ�WKLV�VWHS�ZHUH�PDWFKHG�WR�WKH�UHVXOWV�
RI�WKH�GHPDQG�VXUYH\�WRSLFV�RI�LQWHUHVW��

����� 0DWFKPDNLQJ�HYHQW�

$IWHU� WKH�GHPDQG�DQG�RIIHU� UHVHDUFK��D�PDWFKPDNLQJ�HYHQW�
WRRN�SODFH�WR�SURPRWH�WKH�PDWFKPDNLQJ�EHWZHHQ�GHPDQG�DQG�
RIIHU��7KH�HYHQW�ZDV�QDPHG�:RUNVKRS�RI�6DQWD�&DWDULQD¶V�
&RQYHUJHQFH�&HQWHU�IRU�$HURVSDFH�7HFKQRORJLHV�DQG�LV�SDUW�
RI�WKH�DQQXDO�F\FOH�RI�RSHUDWLRQ�RI�6&�&�$HUR��,WV�REMHFWLYH�
LV� FRQQHFWLQJ� FRPSDQLHV�� JRYHUQ� DJHQFLHV� DQG� WHFKQRORJ\�
LQVWLWXWLRQV� LQ� %UD]LO� DQG� 6ZHGHQ� LQ� WKH� DHURVSDFH� VHFWRU��
%ULQJLQJ� WRJHWKHU�RIILFLDO� UHSUHVHQWDWLYHV�IURP�6ZHGHQ�DQG�
%UD]LO��WKH�FRQQHFWLRQV�EHWZHHQ�WKH�WZR�FRXQWULHV�DUH�IXUWKHU�
VWUHQJWKHQHG��7KH�WDUJHW�DXGLHQFH�DUH�FRPSDQLHV�RI�WKH�DHUR�
VSDFH�VHFWRU��WHFKQLFDO�JURXSV�RI�6DQWD�&DWDULQD��WHFKQRORJ\�
LQVWLWXWHV� IRFXVHG� LQ� WKH� DHURVSDFH� VHJPHQW� LQ� %UD]LO� DQG�
6ZHGHQ��PHPEHUV� RI� 6DQWD�&DWDULQD� VWDWH� JRYHUQPHQW� DQG�
UHVHDUFK�IRXQGDWLRQ��DV�ZHOO�DV�UHSUHVHQWDWLYHV�RI�JRYHUQPHQW�
DQG�LQQRYDWLRQ�VXSSRUWLQJ�DJHQFLHV�LQ�%UD]LO�DQG�6ZHGHQ��

7KH��VW�:RUNVKRS�6&�&�$HUR�ZDV�KHOG� LQ�0D\��UG�DQG��WK��
������7RSLFV�SUHVHQWHG�DQG�GLVFXVVHG�ZHUH� WKH�6&�&�$HUR�
UHVXOWV�REWDLQHG�IURP������XQWLO� WKH�HYHQW�� WKH�SHUVSHFWLYHV�
DQG�FKDOOHQJHV�LQ�WKH�VHFWRU��WKH�HVWDEOLVKHG�FRQQHFWLRQV��WKH�
FHQWHU� PHPEHUV� DQG� QH[W� VWHSV�� 5HSUHVHQWDWLYHV� IURP�
FRPSDQLHV� VXFK� DV� (PEUDHU�� 6DDE�� (/(%��*OHQDLU�� $NDHU��
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DQG�VHYHUDO�RWKHUV�DWWHQGHG�WKH�HYHQW��5HSUHVHQWDWLYHV�IURP�
WKH� %UD]LOLDQ� DQG� 6ZHGLVK� JRYHUQPHQW� DV� ZHOO� DV� WKH�
DFDGHPLF� LQVWLWXWLRQV�8)6&��/L8�� ,7$��6(1$,�� ,)6&�� DQG�
8)$%&�DOVR�SDUWLFLSDWHG��7KH�ZRUNVKRS�LQFOXGHG�VSHHFKHV�
IURP� &,6%� �� 6ZHGLVK�%UD]LOLDQ� 5HVHDUFK� DQG� ,QQRYDWLRQ�
&HQWUH�� $(%�� %UD]LOLDQ� $HURVSDFH� $JHQF\�� DQG� ,QQRYDLU�
6ZHGLVK�6WUDWHJLF�,QQRYDWLRQ�3URJUDPPH�IRU�$HURQDXWLFV��

� 5HVXOWV�
2Q�WKH�UHVHDUFK�GHPDQG��D�WRWDO�RI����WRSLFV�RI�LQWHUHVW�ZHUH�
OLVWHG�E\�FRPSDQLHV��PDWFKLQJ�ZLWK������LQFOXGLQJ�UHSHDWHG��
LWHPV�RI� WKH� WD[RQRP\� �VHH� )LJ�� ����([FHSW� IRU� WKH� LWHP���
$LUSRUWV��DOO�RWKHU�SULPDU\�OHYHO�RI�WKH�WD[RQRP\�KDG�DW�OHDVW�
RQH�HOHPHQW�PHQWLRQHG�E\�FRPSDQLHV��7KH�DUHDV�PRVW�FLWHG�
ZHUH� ��$HURVWUXFWXUHV�� ��$LUFUDIW� DYLRQLFV�� V\VWHPV� DQG�
HTXLSPHQW� DQG� ��,QWHJUDWHG� GHVLJQ� DQG� YDOLGDWLRQ��
UHVSHFWLYHO\��

)LJXUH����+LVWRJUDP�ZLWK�WRSLFV�RI�LQWHUHVW�RUJDQL]HG�LQ�WKH�
$67(5$�WD[RQRP\��

,Q�WKH�RIIHU�GHPDQG��D�WRWDO�RI����JURXSV�DQVZHUHG�SRVLWLYHO\�
DQG� VKDUHG� WKHLU� LQIRUPDWLRQ� WR� IRUP� WKH� RIIHU� FDSDFLW\� RI�
6&�&�$HUR��$�WRWDO�RI����SURIHVVLRQDOV�ZHUH�UHDFKHG�LQ�WKH�
VXUYH\� LQFOXGLQJ� IDFXOW\�� SRVW�GRFV�� GRFWRU� DQG� PDVWHU¶V�
VWXGHQWV�� 5HJDUGLQJ� WKH� WRSLFV� RI� LQWHUHVW� LQ� WKH� $67(5$�
WD[RQRP\��D�WRWDO�RI����LWHPV�ZHUH�OLVWHG�E\�WKH�JURXSV��%\�
REVHUYLQJ� WKH� FODVVLILFDWLRQ�RI�GHPDQG�RU� WRSLFV�RI� LQWHUHVW�
�GHPDQG�UHVHDUFK���D�JRRG�VXSHUSRVLWLRQ�RI�RIIHU�DQG�GHPDQG�
ZDV�IRXQG��FUHDWLQJ�GLYHUVH�RSSRUWXQLWLHV�IRU�SURMHFW��VHH�)LJ��
����

)LJXUH����&URVVRYHU�RI�WRSLFV�RI�LQWHUHVW�DQG�RIIHU�ZLWK�GDWD�
FROOHFWHG�LQ�������

([FHSW� LQ� )OLJKW� 3K\VLFV� DQG� 3URSXOVLRQ�� ZKHUH� WKHUH� LV�
JUHDWHU� RIIHU� FDSDFLW\� WKDQ� WRSLFV� RI� LQWHUHVW�� WKH� RWKHU�
FODVVLILFDWLRQV� DUH� TXLWH� FRKHUHQW� DQG� FRLQFLGHQW�� 7KHUH� DUH�
HYHQ�RSSRUWXQLWLHV�RI�FRQQHFWLRQ�ZLWK�RWKHU�JURXSV�RI�8)6&�
LQ�DUHDV�ZLWKRXW�PDSSHG�FRPSHWHQFLHV��OLNH�+XPDQ�)DFWRUV���
ZKLOH�$HURVWUXFWXUHV��$LUFUDIW�DYLRQLFV�DQG�,QWHJUDWHG�GHVLJQ�
DQG�YDOLGDWLRQ�VKRZ�FDSDFLWLHV�DOUHDG\�PDSSHG� WR�PHHW� WKH�
GHPDQGV� RI� WKH� DHURQDXWLFDO� VHFWRU�� 7KHVH� GDWDEDVHV� DUH�
FRQVLGHUHG�G\QDPLF�DV�QHZ�F\FOHV�EHJLQ�� IRU�ERWK�FRQVWDQW�
XSGDWH�RI�WHFKQLFDO�JURXSV�DQG�LQWURGXFWLRQ�RI�QHZ�JURXSV�RU�
LQWHUQDWLRQDO�FRRSHUDWLRQ��FUHDWLQJ�D�VROLG�EDVH�WR�EH�H[SORUHG�
LQ�WKH�VROXWLRQV�RI�GHPDQG�RI�WKH�VHFWRU��

� &RQFOXVLRQV�
$IWHU�WKH�FRQVROLGDWLRQ�SHULRG�RI�6&�&�$HUR��HVWLPDWHG�DV���
\HDUV�� WKH� FHQWHU� VKRXOG� RSW� IRU� SURIHVVLRQDO� QHWZRUN� ZLWK�
SHUPDQHQW�FRQQHFWLRQ��DQG�QRW�WKURXJK�UHVHDUFK�IHOORZVKLSV��
VLQFH�WKH�ZRUN�RI�GHYHORSPHQW�HQGV�EXW�WKH�RSHUDWLRQ�KDV�WR�
EH�KDQGOHG�ZLWK�FRQWLQXLW\��$W�WKLV�PRPHQW��D�QHZ�DQDO\VLV�
DQG�UHYLVLRQ�RI�WKLV�SODQ�LV�XQGHU�ZD\��

7KH�PDWFKPDNLQJ�HYHQW��SDUW�RI�WKH�DQQXDO�RSHUDWLRQDO�F\FOH��
LV�D�SODWIRUP�IRU�PDUNHWLQJ�RI�FRPSHWHQFLHV�IRXQG�LQ�WKH�6WDWH�
RI�6DQWD�&DWDULQD�WKDW�DUH�RI�YDOXH�IRU�FRPSHWLWLYH�FRPSDQLHV�
RI�WKH�DHURVSDFH�VHJPHQW��2QFH�WKLV�YDOXH�LV�UHFRJQL]HG��WKH�
FRPSDQLHV�ZLOO�VHDUFK�IRU�DQG�ILQG�TXDOLILHG�KXPDQ�UHVRXUFHV�
LQ�WKH�VWDWH��UHVXOWLQJ�LQ�PRUH�MREV��LQFRPH�DQG�ZHDOWK��

7KH� GHDGOLQHV� IRU� VXEPLVVLRQ� RI� IXQGLQJ� VRXUFHV� PXVW� EH�
PRQLWRUHG��EXW�DOVR�GLUHFWO\�KDQGOHG�ZLWK�WKH�DJHQWV��ORRNLQJ�
IRU�WKH�UHFRJQLWLRQ�RI�WKH�LPSRUWDQFH�RI�6&�&�$HUR�IRU�WKH�
LQYROYHG�LQVWLWXWLRQV��IRU�WKH�VWDWH�DQG�IRU�WKH�FRXQWU\��

7KH�6&�&�$HUR�MXVW�FRPSOHWHG�LWV�VHFRQG�\HDU�RI�H[LVWHQFH��
,Q�LWV�SUHVHQW�IRUP��LW�LPSDFWV�QRW�RQO\�WKH�ILHOG�RI�DHURVSDFH�
WHFKQRORJLHV�� EXW� DOVR� RWKHU� KLJKO\� WHFKQRORJLFDO� LQGXVWULDO�
VHFWRUV��,W�ZLOO�HYROYH�LQ�WKH�SHUVSHFWLYH�WKDW�D�VWURQJ�UHJLRQDO�
DHURVSDFH�LQGXVWU\�ZLOO�UHVXOW�LQ�H[WHQVLYH�LPSDFWV�LQ�DOO�DUHDV�
RI�VFLHQFH�DQG�WHFKQRORJ\��7KH�LQYHVWPHQW�LQ�WKH�DHURVSDFH�
VHFWRU� LV� SURQH� WR� FUHDWH� VSLOORYHU� RSSRUWXQLWLHV� WR� RWKHU�
VHFWRUV��VXFK�DV�,7��DQG�UHVXOW�LQ�D�VWURQJ�SRVLWLYH�LPSDFW�RQ�
WKH�VWDWH�V�WUDGH�EDODQFH��HFRQRPLF�DQG�VRFLDO�LQGLFDWRUV���

$FNQRZOHGJPHQWV�
7KLV� SURMHFW� KDV� EHHQ� ILQDQFLDOO\� VXSSRUWHG� E\� )$3(6&� ��
5HVHDUFK�DQG�,QQRYDWLRQ�)RXQGDWLRQ�RI�6DQWD�&DWDULQD�6WDWH�
DQG�0&7,&���7KH�%UD]LOLDQ�0LQLVWU\�RI�6FLHQFH��7HFKQRORJ\��
,QQRYDWLRQ� DQG� &RPPXQLFDWLRQV�� 7KH� FRRSHUDWLRQ� ZLWK�
6$5&�±�6ZHGLVK�$HURQDXWLFDO�5HVHDUFK�&HQWHU�DQG�&,6%���
6ZHGLVK�%UD]LOLDQ� 5HVHDUFK� DQG� ,QQRYDWLRQ� &HQWUH� DUH�
JUHDWO\�DSSUHFLDWHG��

5HIHUHQFHV�
>�@ )HGHUDomR� GDV� ,QG~VWULDV� GR�(VWDGR� GH� 6DQWD�&DWDULQD�

6DQWD� &DWDULQD� HP� 'DGRV�� $YDLODEOH� DW
KWWSV���ZZZ�REVHUYDWRULRILHVF�FRP�EU�VF�HP�GDGRV

>�@ '(� 1(*5,�� 9�� -��� 2/,9(,5$�� $�� $�� 0�� GH�
6&+1(,'(5��&��$���0$1729$1,��7���3(5(,5$��-�
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&� &��� 6$/025,$�� *�� 9��� )5('(/�� 0�� &��
'21$7(//,��*��'���62(7+(��9��/���$/�485(6+,�
+� $��� 3(5(,5$�� 5�� 6�� )�� &DUDFWHUL]DomR� GDV
FRPSHWrQFLDV�QR�HVWDGR�GH�6DQWD�&DWDULQD�SDUD�R� VHWRU
DHURQiXWLFR�������

>�@ 'HLDFR��(���(N�� ,���5RPiQ��(��1XUWXULQJ�VSLOORYHU� IURP
WKH�,QGXVWULDO�3DUWQHUVKLS�EHWZHHQ�6ZHGHQ�DQG�%UD]LO�D
FDVH� VWXG\� RI� WKH� *ULSHQ� SURMHFW�� 5HSRUW� ���������
$YDLODEOH�DW�ZZZ�JURZWKDQDO\VLV�VH�

>�@ (VWXGR� 3URVSHFWLYR� $HURQiXWLFR� $%',�� ��������� ��
,QGXVWULD� $HURQiXWLFD� �� $%',�� ��������� ��� 3URJUDPD
'HPRQVWUDWLYR� SDUD� ,QRYDFDR� HP� &DGHLD� 3URGXWLYD
6HOHFLRQDGD� ,QGXVWULD� $HURQiXWLFD� %UDVLOHLUD� 6HULH
'RFXPHQWRV�7pFQLFRV���&*((�VHW������

>�@ 6&�&�$HUR� 6&�&�$HUR�� $YDLODEOH� DW�
KWWSV���VF�F�XIVF�EU�

>�@ )HGHUDO� $YLDWLRQ $GPLQLVWUDWLRQ�� 1H[W*HQ�
LPSOHPHQWDWLRQ�SODQ��:DVKLQJWRQ�������

>�@ &OHDQ� VN\� JRYHUQLQJ� ERDUG�� &OHDQ� VN\� DQQXDO
LPSOHPHQWDWLRQ�SODQ�������%UX[HODV�������

>�@ &RUDF��3URSRVLWLRQ�VHFWRULHOOH�GH�&KDUWH�G¶2UJDQLVDWLRQ
HW� GH� *RXYHUQDQFH� GHV� SODWDIRUPHV� GH� GHPRQVWUDWLRQ
WHFKQRORJLTXH� SURSRVpHV� SDU� OH� VHFWHXU� DpURQDXWLTXH
GDQV�OH�FDGUH�GX�SUR�JUDPPH�G¶LQYHVWLVVHPHQWV�G¶DYHQLU�
$YDLODEOH�DW�KWWS���ZZZ�DHURUHFKHUFKHFRUDF�FRP

>�@ $&$5(��6WUDWHJLF�5HVHDUFK�$JHQGD��9ROXPH���
$YDLODEOH�DW��ZZ�DFDUH�HXURSH�RUJ�VLWHV�
DFDUH�HXURSH�RUJ�ILOHV�GRFXPHQW�YROXPH��SGI

>��@ ($61�� $HURQDXWLFDO� UHVHDUFK� 	� WHFKQRORJ\� DUHDV�
$YDLODEOH�DW�KWWSV���HDVQ�QHW�UHVHDUFK�WHFKQRORJ\�DUHDV�

>��@ )UDX]H�1��0DWWDU��3HVTXLVD�GH�PDUNHWLQJ���WK��(G��6mR
3DXOR��(GLWRUD�$WODV�������

>��@ 1$6$�� 7HFKQRORJ\� 5HDGLQHVV� /HYHO�� $YDLODEOH� DW
KWWSV���ZZZ�QDVD�JRY�GLUHFWRUDWHV�KHR�VFDQ�HQJLQHHULQJ
�WHFKQRORJ\�W[WBDFFRUGLRQ��KWPO
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$HURVSDFH�7HFKQRORJ\�&RQJUHVV������2FWREHU�������6WRFNKROP��6ZHGHQ�
6ZHGLVK�6RFLHW\�RI�$HURQDXWLFV�DQG�$VWURQDXWLFV��)7)��

$QDO\VLV�RI�WKH�LPSDFW�RI�WKH�FRQFOXVLRQ�RI�WKH�&ROODERUDWLYH�3URIHVVLRQDO�0DVWHU¶V�
3URJUDP�RQ�(PEUDHU�DQG�,7$��

3DXOR�/RXUHQFDR��2UODQGR�6RX]D�1HWR��)ODYLR�%XVVDPUD
�DQG�5REHUWR�*LO�6LOYD
�
(QJLQHHULQJ�6WUDWHJ\�(PEUDHU��6�-�&DPSRV��63�%UD]LO�

(�PDLO��SDXOR�ORXUHQFDR#HPEUDHU�FRP�EU��RUODQGR�QHWR#�HPEUDHU�FRP�EU��IODYLREX#LWD�EU��JLO#LWD�EU

'LYLVLRQ�RI�$HURQDXWLFDO�(QJLQHHULQJ�,7$��6-�&DPSRV��63�%UD]LO

$EVWUDFW�

7KH�FUHDWLRQ�RI�(PEUDHU�UHVXOWHG�IURP�D�ORQJ�WHUP�LQYHVWPHQW�RI�WKH�%UD]LOLDQ�*RYHUQPHQW�LQ�
GHYHORSLQJ�WKH�QHFHVVDU\�FRQGLWLRQV�IRU�GHVLJQLQJ�DQG�PDQXIDFWXULQJ�DLUSODQHV�LQ�WKH�FRXQWU\��,Q�
HDFK�GHFDGH�DIWHU�LWV�FUHDWLRQ� LQ�������(PEUDHU� ODXQFKHG�D�GLIIHUHQW� W\SH�RI�DLUFUDIW�� ,Q�������
(PEUDHU�ODXQFKHG�WKH�SURJUDP�IRU�5HJLRQDO�-HWV�UDQJLQJ�IURP���������SDVVHQJHUV��ZKLFK�LPSOLHG�
D� KLJK� GHPDQG� RI� QHZ� HQJLQHHUV�� 2QH� DOWHUQDWLYH� WR� FRSH� ZLWK� WKDW� ZDV� WKH� FUHDWLRQ� RI� WKH�
3URIHVVLRQDO�0DVWHU¶V� 3URJUDP� LQ�$HURQDXWLFDO�(QJLQHHULQJ� LQ� ������ LQ� SDUWQHUVKLS�ZLWK� ,7$�
�$HURQDXWLFV� ,QVWLWXWH� RI� 7HFKQRORJ\��� 7KH� REMHFWLYH� RI� WKH� SURJUDP� KDV� EHHQ� WR� SURYLGH�
VSHFLDOL]HG� NQRZOHGJH� WR� UHFHQWO\� JUDGXDWHG� HQJLQHHUV�� LQ� RUGHU� WR� SUHSDUH� WKHP� WR� ZRUN� LQ�
PXOWLGLVFLSOLQDU\�WHDPV�LQ�(PEUDHU�HQJLQHHULQJ�DUHDV��7KH�FROODERUDWLRQ�EHWZHHQ�(PEUDHU�DQG�
,7$�LV�SUHVHQW�IURP�WKH�VHOHFWLRQ�SURFHVV��WKURXJK�FXUULFXOXP�GHVLJQ�XS�WR�0DVWHU¶V�WKHVHV��7KH�
REMHFWLYH�RI�WKLV�SDSHU�LV�WR�SUHVHQW�UHVXOWV�RI�DQ�HYDOXDWLRQ�RI�WKH�LPSDFW�RI�WKH�0DVWHU¶V�3URJUDP�
RQ�DOXPQL¶V�SHUIRUPDQFH�RQ�WKHLU�ZRUN��RQ�WKH�FRPSDQ\��WHFKQRORJ\��SURFHVV��SURGXFWV��VHUYLFHV�
DQG�SDWHQWV��DQG�RQ�WKH�,QVWLWXWH��6LQFH�������WKH�SURJUDP�KDV�DOUHDG\�SUHSDUHG�PRUH�WKDQ������
VWXGHQWV��2XW�RI�WKHP��PRUH�WKDQ�����DUH�VWLOO�ZRUNLQJ� IRU�(PEUDHU��)HE�������DQG�PRUH�WKDQ�
����KDYH�WKHLU�0DVWHU¶V�WKHVHV�DSSURYHG��7KH�PHWKRGRORJ\�DGRSWHG�LQ� WKLV�SDSHU�FRQVLVWHG� LQ�
LQWHUYLHZV�DQG�VXUYH\V�ZLWK� IRUPHU�VWXGHQWV�RI� WKH�SURJUDP�� WKHLU�GLUHFW� VXSHUYLVRUV�DQG�ERWK�
WKHLU� LQGXVWULDO� DQG� DFDGHPLF� DGYLVRUV�� 7KLV� SDSHU� SUHVHQWV�� DV� UHVXOWV�� WKH� PRVW� VLJQLILFDQW�
FRQWULEXWLRQV�ERWK�WR�WKH�FRPSDQ\�DQG�WR�,7$����

.H\ZRUGV��3UH�SURMHFWV��&RQFHSWXDO�'HVLJQ��(QJLQHHULQJ�(GXFDWLRQ

� ,QWURGXFWLRQ�
7KLV�VHVVLRQ�LQLWLDOO\�SUHVHQWV� WKH�FRQWH[W�RI�FUHDWLRQ�RI� WKH�
7HFKQLFDO� &HQWHU� RI� $HURQDXWLFV� �&7$��� RI� $HURQDXWLFV�
,QVWLWXWH�RI�7HFKQRORJ\��,7$��DQG�(PEUDHU��7KLV�LV�LPSRUWDQW�
WR�XQGHUVWDQG�WKH�FRQGLWLRQV�WKDW�OHG�WKH�FUHDWLRQ�RI�WKH�REMHFW�
RI�DQDO\VLV�RI�WKLV�SDSHU��WKH�3URIHVVLRQDO�0DVWHU¶V�3URJUDP�
RI�,7$�LQ�SDUWQHUVKLS�ZLWK�(PEUDHU��WR�EH�FRQFHSWXDOL]HG�DQG�
LPSOHPHQWHG����

,Q�FRQWLQXDWLRQ��WKH�REMHFWLYH�DQG�WKH�VWUXFWXUH�RI�WKH�SDSHU�
DUH�SUHVHQWHG��

��� &RQWH[W�

$IWHU� WKH� HQG� RI�:RUOG�:DU� ,,�� WKH� %UD]LOLDQ� *RYHUQPHQW�
GHFLGHG� WR� FUHDWH� WKH� QHFHVVDU\� FRQGLWLRQV� WR� GHVLJQ� DQG�
PDQXIDFWXUH�DLUSODQHV�LQ�WKH�FRXQWU\��,Q�DGGLWLRQ�WR�QDWLRQDO�
VHFXULW\�� WKH� VL]H� RI� WKH� QDWLRQ� DQG� WKH� QHHG� RI� FRQQHFWLQJ�
UHPRWH� DUHDV� FOHDUO\� MXVWLILHG� WKDW� GHFLVLRQ�� &7$� ZDV�
FRQFHSWXDOL]HG� E\� SURI�� 5LFKDUG� +�� 6PLWK� IURP� WKH�
'HSDUWPHQW�RI�$HURQDXWLFDO�(QJLQHHULQJ�RI�WKH�0,7�LQ������
>�@��

7KH� RULJLQDO� SODQ� SURSRVHG� WKH� FUHDWLRQ� RI� D� ³7HFKQLFDO�
&HQWHU� WKDW� ZRXOG� FRQVLVW� RI� WZR� WHFKQLFDOO\� DXWRQRPRXV�
,QVWLWXWHV�ZRUNLQJ�XQGHU�WKH�VDPH�FRRUGLQDWLRQ��WKH�ILUVW�IRU�
KLJKHU� WHFKQLFDO� HGXFDWLRQ�DQG� WKH� VHFRQG� IRU� UHVHDUFK� DQG�

FRRSHUDWLRQ�ZLWK� DQ� DLUFUDIW� LQGXVWU\� WKDW� ZRXOG� KDYH� ERWK�
PLOLWDU\�DQG�FRPPHUFLDO�DYLDWLRQ�EUDQFKHV��$FFRUGLQJ�WR�WKH�
RULJLQDO�SODQ��ZKHQ�WKH�,QVWLWXWHV�ODERUDWRULHV�FRXOG�GHOLYHU�D�
SRWHQWLDO�SURGXFW�WKHQ�D�SODQW�ZRXOG�EH�HVWDEOLVKHG´�>�@��

,Q�WKH���¶V��,7$�ZDV�HVWDEOLVKHG�DV�D�6FKRRO�RI�$HURQDXWLFDO�
(QJLQHHULQJ�� ,Q� ������ WKH� ,QVWLWXWH� RI� 5HVHDUFK� DQG�
'HYHORSPHQW��,3'��ZDV�FUHDWHG��HPSOR\LQJ�PDQ\�HQJLQHHUV�
JUDGXDWHG�IURP�,7$��,3'�FRQGXFWHG�5	'�LQ�PDQ\�DUHDV�VXFK�
DV�$HURQDXWLFV��(OHFWURQLFV��0DWHULDOV��$LUFUDIW�6\VWHPV��DQG�
RWKHUV� UHODWHG� WR� WKH� ILHOG�� ,3'� ZDV� UHVSRQVLEOH� IRU� WKH�
GHVLJQLQJ�DQG�EXLOGLQJ�WKH�³%DQGHLUDQWH´�DLUFUDIW�WKDW�OHG�WR�
WKH�FUHDWLRQ�RI�(PEUDHU�LQ������>�@��

6LQFH�LWV�FUHDWLRQ��GHFDGH�DIWHU�GHFDGH��(PEUDHU�KDV�ODXQFKHG�
QHZ� DLUFUDIW�� &RQVLGHULQJ� FRPPHUFLDO� DYLDWLRQ� RQO\�� LQ� WKH�
��¶V��WKH�FRPSDQ\�GHYHORSHG�WKH�(0%�����±�%DQGHLUDQWH�±�
D�WXUERSURS�FRPPXWHU�IRU����SDVVHQJHUV��,Q�WKH���¶V��(PEUDHU�
ODXQFKHG�%UDVLOLD� �� D� WXUERSURS� SUHVVXUL]HG� DLUFUDIW� IRU� ���
SDVVHQJHUV���LWV�ILUVW�)$5����FHUWLILHG�SODQH��,Q�WKH���¶V��WKH�
(5-�������LWV�ILUVW�5HJLRQDO�MHW��DQG�LQ������(PEUDHU�ODXQFKHG�
WKH�(�-HW���������SURJUDP��D�FOHDQ�VKHHW�GHVLJQ�MHW�IRU������
����SDVVHQJHUV�>�@��

)URP� ����� WR� ������ WKH� FRPSDQ\� IDFHG� D� ELJ� FULVLV� WKDW�
FXOPLQDWHG�ZLWK�LWV�SULYDWL]DWLRQ� LQ�������'XH� WR�WKH�FULVLV��
ELJ� OD\RIIV� WRRN� SODFH�� UHGXFLQJ� WKH� QXPEHU� RI� HPSOR\HHV�
IURP�PRUH�WKDQ�������WR��������
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:KHQ�WKH�(�-HWV����������SURJUDP�ZDV�ODXQFKHG��WKHUH�ZDV�
D�QHHG�RI�KLULQJ�D�ODUJH�QXPEHU�RI�HQJLQHHUV�WR�FRSH�ZLWK�WKH�
FRPSOH[LW\� RI� WKLV� QHZ� DLUFUDIW��7KH� 3URIHVVLRQDO� 0DVWHU¶V�
3URJUDP�LQ�$HURQDXWLFDO�(QJLQHHULQJ��3((��ZDV�ODXQFKHG�WR�
FRSH�ZLWK�WKLV�FKDOOHQJH�>�@��

7KH�SRVWVHFRQGDU\�GHJUHH�V\VWHP�LQ�%UD]LO�LV�FRPSULVHG�RI�
WKUHH� OHYHOV�� %DFKHORU¶V�� 0DVWHU¶V� DQG� 'RFWRUDO� GHJUHHV��
7\SLFDOO\�� XQGHUJUDGXDWH� HQJLQHHULQJ� FRXUVHV� ODVW� �� \HDUV��
0DVWHU¶V�3URJUDPV���\HDUV�DQG�'RFWRUDO�GHJUHH���\HDUV��7KH�
GLIIHUHQFH� EHWZHHQ� $FDGHPLF� DQG� 3URIHVVLRQDO� 0DVWHU¶V�
3URJUDPV�LV�WKDW�WKH�WKHVLV�RI�WKH�ODWWHU�FRXOG�EH�IRFXVHG�RQ�
WHFKQRORJ\� SUREOHPV� LQVWHDG� RI� VFLHQFH� FKDOOHQJHV�� $OVR��
3URIHVVLRQDO�0DVWHU¶V�3URJUDPV�DOORZ�VWXGHQWV�WR�EH�DVVLVWHG�
E\�ERWK�DFDGHPLF�DQG�LQGXVWULDO�DGYLVRUV��

��� 2EMHFWLYH�

7KH� REMHFWLYH� RI� WKLV� SDSHU� LV� WR� SUHVHQW� UHVXOWV� RI� DQ�
HYDOXDWLRQ� RI� WKH� SHUFHSWLRQ� RI� WKH� PRVW� LPSRUWDQW�
VWDNHKROGHUV� RQ� WKH� LPSDFW� RI� WKH� 0DVWHU¶V� 3URJUDP� DV� D�
ZKROH�RQ���L��WKH�DOXPQL¶V�SHUIRUPDQFH�RQ�WKHLU�ZRUN��LL��WKH�
FRPSDQ\��WHFKQRORJ\��SURFHVV��SURGXFWV��VHUYLFHV�DQG�SDWHQW��
DQG�LLL��,7$��5HVHDUFK�DQG�(GXFDWLRQ���

7KH�SDSHU�LV�VWUXFWXUHG�DV�IROORZV��LQ�OLWHUDWXUH�UHYLHZ��VRPH�
EDVLF�FRQFHSWV�UHODWHG�WR�&DVH�6WXG\�5HVHDUFK�DQG�(YDOXDWLRQ�
0HWKRGV�IRU�DVVHVVLQJ�WKH�LPSDFW�RI�HGXFDWLRQDO�SURJUDPV�DUH�
SUHVHQWHG�� LQ� VHVVLRQ� ��� WKH� FXUUHQW� VWUXFWXUH� RI� 3((� LV�
SUHVHQWHG��DV�ZHOO�DV�VRPH�GDWD�DERXW�WKH�SURJUDP��

� /LWHUDWXUH�5HYLHZ�

��� &DVH�6WXG\�5HVHDUFK�
7KH� FDVH� VWXG\� UHVHDUFK� PHWKRG� FDQ� EH� XVHG� LQ� PDQ\�
FLUFXPVWDQFHV�LQ�RUGHU�WR�XQGHUVWDQG�WKHLU�VRFLDO��SROLWLFDO�RU�
RUJDQL]DWLRQDO�HYHQWV�LQ�GHSWK��&DVH�VWXGLHV�WHQG�WR�EH�PRUH�
VXLWDEOH�ZKHQ� WKH� XQGHUVWDQGLQJ� RI� ³ZK\´� RU� ³KRZ´� VRPH�
SKHQRPHQD� ZRUN� LQ� FHUWDLQ� FLUFXPVWDQFHV�� UHTXLULQJ� VRPH�
H[WHQVLYH� GHVFULSWLRQV�� &DVH� VWXGLHV� PD\� DOVR� EH� D�
FRPELQDWLRQ� RI� ERWK� TXDOLWDWLYH� UHVHDUFK� DQG� TXDQWLWDWLYH�
UHVHDUFK�>�@��

��� (YDOXDWLRQ�RI�7UDLQLQJ�

7KH�LPSRUWDQFH�RI�HYDOXDWLRQ�RI�WUDLQLQJ��RU�DQ\�GHYHORSPHQW�
SURJUDP��OLHV�LQ�GHWHUPLQLQJ�LWV�HIIHFWLYHQHVV��ZKLFK�FDQ�EH�
PHDQLQJIXO� IRU� WKH� RQHV� UHVSRQVLEOH� IRU� WKH� SURJUDP�� LWV�
FOLHQWV� DQG� LWV� VWDNHKROGHUV�� 2QH� RI� WKH� PDLQ� UHDVRQV� WR�
HYDOXDWH�D�WUDLQLQJ�SURJUDP�LV�WR�JDWKHU�UHOHYDQW�LQIRUPDWLRQ�
RQ�KRZ�WR�LPSURYH�LW��0RUHRYHU��LW� LV�SDUDPRXQW�WR�DFTXLUH�
VRPH� SHUVSHFWLYH� RQ� KRZ� LW� FRQWULEXWHV� WR� WKH� FRPSDQ\¶V�
JRDOV�DQG�REMHFWLYHV�>�@��

3URJUDPV� FDQ� EH� HYDOXDWHG� LQ� IRXU� OHYHOV�� DFFRUGLQJ� WR�
.LUNSDWULFN� >�@�� ZKLFK� DUH�� ��� 5HDFWLRQ�� ��� /HDUQLQJ�� ���
%HKDYLRU�DQG����5HVXOWV��7KH�ILUVW�OHYHO�FDQ�EH�VXPPDUL]HG�
LQWR�³FXVWRPHU�VDWLVIDFWLRQ´��,Q�RWKHU�ZRUGV��LW�LV�D�PHDVXUH�
RI�KRZ�WKH�SDUWLFLSDQW�UHDFW�WR�LW��ZKLFK�PD\�LQIOXHQFH�WKHLU�
OHDUQLQJ�WKURXJKRXW�WKH�WUDLQLQJ�SURJUDP�LQ�HLWKHU�D�SRVLWLYH�
RU�D�QHJDWLYH�ZD\��7KH�VHFRQG�OHYHO��/HDUQLQJ��FRQVLVWV�LQ�WKH�

LPSURYHPHQWV�DQG�FKDQJHV�RQ�WKH�SDUWLFLSDQW�VNLOOV��DWWLWXGHV�
DQG� NQRZOHGJH� DIWHU� WDNLQJ� WKH� SURJUDP�� 7KH� WKLUG� OHYHO��
%HKDYLRU�� LV� UHODWHG� WR� WKH�FRQVHTXHQFH� RI� RQH¶V�FKDQJH� RI�
EHKDYLRU�GXH� WR� WKH� FRQFOXVLRQ�RI� D� WUDLQLQJ�FRXUVH��ZKLFK�
UHTXLUHV�VRPH�FRQGLWLRQV�LQ�RUGHU�IRU�WKH�FKDQJH�WR�RFFXU��,Q�
WKLV�VHQVH��LW�PHDQV�WR�FKHFN�LI�WKH�SDUWLFLSDQW�EHKDYHV�DQG�LV�
XVLQJ� WKH� DWWLWXGHV�� NQRZOHGJH� DQG� VNLOOV� GHYHORSHG� LQ� WKH�
FRXUVH��LQ�KLV�RU�KHU�DFWLYLWLHV��$W�ODVW��WKH�IRXUWK�OHYHO��ZKLFK�
LV� WKH� PDLQ� FRQFHUQ� RI� WKH� SUHVHQW� ZRUN�� LV� UHODWHG� WR� WKH�
UHVXOWV�RI�RQH¶V�DWWHQGDQFH�WR�D�SURJUDP��,W�FDQ�EH�QRWLFHG�E\�
DQ� LPSURYHPHQW� RQ� TXDOLW\�� GHFUHDVH� RI� UHZRUN��FRVWV�� DQG�
LQFUHDVH�LQ�SURGXFWLRQ�>�@��

$QRWKHU� ZD\� WR� PHDVXUH� WKH� FRQWULEXWLRQ� RI� WUDLQLQJ�
SURJUDPV� LV� WKH�PHDVXUHPHQW� RI� WKH� 5HWXUQ� RQ� ,QYHVWPHQW�
�52,��� ZKRVH� PHWKRGRORJ\� KDV� EHHQ� DGRSWHG� E\� PDQ\�
RUJDQL]DWLRQV� LQ� PDQXIDFWXULQJ�� JRYHUQPHQW�� HGXFDWLRQDO�
VHWWLQJV�DQG�RWKHUV��,W�LQFOXGHV�D�ILIWK�OHYHO�RI�HYDOXDWLRQ�RI�
WUDLQLQJ� WR� WKH� SUHYLRXV� PRGHO� GHYHORSHG� E\� 'RQDOG�
.LUNSDWULFN�����5HDFWLRQ�DQG�3ODQQHG�$FWLRQ�±�UHODWHG�WR�WKH�
VDWLVIDFWLRQ�� ��� /HDUQLQJ� ±� UHODWHG� WR� WKH� OHDUQHG� VNLOOV���
���$SSOLFDWLRQ�DQG�,PSOHPHQWDWLRQ�±�IRFXVHG�RQ�ZKHWKHU�WKH�
OHDUQHG�FRQWHQW�ZDV�HLWKHU�DSSOLHG�RU�QRW�E\�WKH�SDUWLFLSDQWV�
RQ� WKHLU� MREV�� ���%XVLQHVV� ,PSDFW� ±� UHODWHG� WR� WKH� EXVLQHVV�
LPSDFW� RI� WKH� WUDLQLQJ� SURJUDP�� ���5HWXUQ� RQ� ,QYHVWPHQW�±�
UHODWHG�WR�WKH�PRQHWDU\�YDOXH�RI�WKH�SURJUDP�FRPSDUHG�WR�LWV�
FRVWV� >�@��)LJ����VXPPDUL]HV�WKH�DSSURDFK�VXJJHVWHG�E\�WKH�
52,�,QVWLWXWH�>�@��

�

)LJXUH���±�7KH�52,�0HWKRGRORJ\�0RGHO��3KRWR��7KH�52,�
0HWKRGRORJ\�LQ����(DV\�6WHSV���$GDSWHG�IURP�>�@���

� 0DVWHU¶V�3URJUDP�2YHUYLHZ�
7KH�ILUVW�FODVV�RI�3((�ZDV�ODXQFKHG�LQ�������8QWLO�������WKH�
SURJUDP�KDV�DOUHDG\�SUHSDUHG�PRUH�WKDQ������HQJLQHHUV��RXW�
RI� ZKRP�PRUH� WKDQ� ���� FRQFOXGHG� WKHLU� 0DVWHU¶V� WKHVHV��
%DVHG�RQ�DQ� LQWHUQDO�UHSRUW� LVVXHG� LQ� -XO\�������PRUH�WKDQ�
����RI�WKH�ODWWHU�DUH�VWLOO�ZRUNLQJ�LQ�WKH�FRPSDQ\��

,Q�IDFW��3((�LV�DQ�(PEUDHU¶V�GHOLEHUDWH�VWUDWHJ\�RI�DWWUDFWLQJ��
VHOHFWLQJ��GHYHORSLQJ�DQG�UHWDLQLQJ�\RXQJ�HQJLQHHUV�IURP�DOO�
RYHU�%UD]LO��WR�JHW�WKHP�LQYROYHG�LQ�PXOWLGLVFLSOLQDU\�WHDPV�
WR� GHYHORS� QHZ� DLUFUDIW�� ,W� LV� DOVR� DQ� HIIHFWLYH� ZD\� RI�
NQRZOHGJH� PDQDJHPHQW�� LQ� WKH� VHQVH� WKDW� H[SHULHQFHG�
HQJLQHHUV��ZRUNLQJ�LQ�WKH�SURJUDP�DV�LQVWUXFWRUV�DQG�PHQWRUV��
VKDUH�WKHLU�NQRZOHGJH�ZLWK�WKH�IXWXUH�JHQHUDWLRQV��
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��� 3HGDJRJLFDO�0RGHO�

2QH�RI�WKH�NH\�IDFWRUV�RI�WKH�VXFFHVV�RI�3((�LV�WKH�FDSDFLW\�
RI�DWWUDFWLQJ�DQG�VHOHFWLQJ�WDOHQWHG�HQJLQHHUV��7KH�UHFUXLWPHQW�
LV�GRQH�LQ�ERWK�ZHEVLWHV�RI�,7$�DQG�(PEUDHU���

7KH�VHOHFWLRQ�SURFHVV�RI�IXWXUH�VWXGHQWV��DGRSWHG�E\�(PEUDHU�
DQG� ,7$�� WDNHV� LQWR� FRQVLGHUDWLRQ� D� VHW� RI� FRPSHWHQFLHV�
RUJDQL]HG� LQ� WKH� IROORZLQJ� FDWHJRULHV�� (QJLQHHULQJ�
IXQGDPHQWDO�NQRZOHGJH��SHUVRQDO�VNLOOV��LQWHUSHUVRQDO�VNLOOV�
DQG� FRQFHLYH�GHVLJQ�EXLOG�WHVW� HQJLQHHULQJ� V\VWHPV� >�@�� ,W�
FRPSULVHV�WKUHH�SDUWV��

,Q�WKH�ILUVW�SDUW��WKH�FDQGLGDWHV�WDNH�DQ�RQOLQH�WHVW�WR�DVVHVV�
WKHLU�SURILFLHQF\�LQ�(QJOLVK�DQG�WKHLU�FRPSHWHQFH�RQ�KDQGOLQJ�
TXHVWLRQV�RI�ORJLF��2YHU�WKH�ODVW�ILYH�\HDUV��WKH�3((�VHOHFWLRQ�
SURFHVV� KDV� EHHQ� DEOH� WR� DWWUDFW� PRUH� WKDQ� ����� UHFHQWO\�
JUDGXDWHG� FDQGLGDWHV� IURP� (QJLQHHULQJ� 6FKRROV� DOO� RYHU�
%UD]LO�� 7KLV� ILUVW� SDUW� EULQJV� WKLV� QXPEHU� GRZQ� WR� �����
FDQGLGDWHV��

7KH�VHFRQG�SDUW� LQ� WKH�VHOHFWLRQ�SURFHVV� LV�D�ZULWWHQ�H[DP�
KHOG�LQ�PRUH�WKDQ����FDSLWDOV�DQG�FLWLHV�RI�VHYHUDO�%UD]LOLDQ�
VWDWHV��7KH�H[DP�FRYHUV�WRSLFV�XVXDOO\�DGGUHVVHG�LQ�WKH�ILUVW�
WZR�\HDUV�RI�DQ\�XQGHUJUDGXDWH�(QJLQHHULQJ�FRXUVH�LQ�%UD]LO��
4XHVWLRQV� DUH� VSHFLDOO\� SUHSDUHG� E\� ,7$� )DFXOW\�� RQ�
&DOFXOXV�� 'LIIHUHQWLDO� (TXDWLRQV�� 3K\VLFV�� 6WUHQJWK� RI�
0DWHULDOV�� )OXLG� '\QDPLFV�� 7KHUPRG\QDPLFV�� DQG� +HDW�
7UDQVIHU��DPRQJ�RWKHU�WRSLFV��7KH�FDQGLGDWHV�DUH�DOVR�WHVWHG�
LQ� (QJOLVK�� 7HFKQLFDO� 'UDZLQJ� DQG� EDVLF� NQRZOHGJH� RQ�
&RPSXWHU� 6FLHQFH�� )URP� WKHVH� UHVXOWV�� WKH� QXPEHU� RI�
FDQGLGDWHV�LV�UHGXFHG�WR������

7KH� WKLUG� SDUW� LV� FRPSRVHG� RI� LQWHUYLHZV� DQG� JURXS�
G\QDPLFV��ZKLFK� DUH�KHOG�DW�(PEUDHU� IDFLOLWLHV� LQ�6mR�-RVp�
GRV�&DPSRV��,7$�SURIHVVRUV�DQG�(PEUDHU�HPSOR\HHV�DUH�WKH�
H[DPLQHUV��%RUURZLQJ�VRPH�LGHDV�IURP�WKH�&',2�$SSURDFK�
>��@�� FDQGLGDWHV� DUH� HYDOXDWHG� RQ� WKHLU� FRPSHWHQFLHV� RQ�
SHUVRQDO�� SURIHVVLRQDO� DQG� LQWHUSHUVRQDO� VNLOOV�� 7KH� ILQDO�
UHVXOW�RI�WKH�VHOHFWLRQ�SURFHVV�LV�D�JURXS�RI����WR����HQJLQHHUV��

7KH� DFDGHPLF� SDUW� RI� WKH� SURJUDP� LV� FRPSULVHG� RI� IRXU�
SKDVHV��UHSUHVHQWHG�LQ�ILJ�����'XULQJ�WKH�ILUVW�SKDVH��DOO�WKH�
VWXGHQWV�WDNH�WKH�VDPH�FODVVHV��)URP�,7$��FRXUVHV�DUH�UHODWHG�
WR� EDVLF� NQRZOHGJH� RQ� $HURQDXWLFDO� (QJLQHHULQJ�
�$HURG\QDPLFV��3HUIRUPDQFH��)OLJKW�0HFKDQLFV��3URSXOVLRQ�
DQG� 6WUXFWXUHV��� 0DWHULDO� DQG� 0DQXIDFWXULQJ� 3URFHVVHV��
&RQWURO��,QWHJUDWHG�/RJLVWLF�6XSSRUW�DQG�,QWHJUDWHG�3URGXFW�
'HYHORSPHQW�� ,Q� DGGLWLRQ� WR� ,7$�DFDGHPLF� GLVFLSOLQHV�� WKH�
VWXGHQWV� WDNH� D� VHULHV� RI� (PEUDHU� FRXUVHV�� ,QWURGXFWLRQ� WR�
$HURQDXWLFDO�(QJLQHHULQJ��,QWURGXFWLRQ�WR�$LUFUDIW�6\VWHPV��
$YLDWLRQ�%XVLQHVV��6\VWHP�(QJLQHHULQJ��HWF��7KHVH�(PEUDHU�
FRXUVHV�DUH� WDXJKW�E\� YHU\� H[SHULHQFHG� HQJLQHHUV� IURP� WKH�
FRPSDQ\��DV�ZHOO�DV�UHFHQWO\�UHWLUHG�VSHFLDOLVWV����

�

�
)LJXUH���±�*HQHUDO�6WUXFWXUH�RI�WKH�3URIHVVLRQDO�0DVWHU¶V�

3URJUDP��

,Q� WKH� VHFRQG�SKDVH�� VWXGHQWV� DUH� VHSDUDWHG� LQ� IRXU� WUDFNV��
DFFRUGLQJ�WR�WKHLU�RZQ�SUHIHUHQFHV�DQG�WKH�FRPSDQ\¶V�QHHGV��
2Q�WKH�6WUXFWXUHV�WUDFN�� WKH�VWXGHQWV�OHDUQ�DERXW�6WUXFWXUDO�
$QDO\VLV� DQG� 'HVLJQ�� )DWLJXH� DQG� )UDFWXUH� 0HFKDQLFV��
6WUXFWXUH� '\QDPLFV� DQG� $HURHODVWLFLW\�� DQG� $QDO\VLV� DQG�
'HVLJQ� RI�&RPSRVLWH� 6WUXFWXUHV�� 2Q� WKH�$LUFUDIW� 6\VWHPV�
WUDFN�� FRXUVHV� DGGUHVV� GLIIHUHQW� DUHDV� VXFK� DV� (OHFWULFDO�
6\VWHPV�� &RPPXQLFDWLRQ� 1DYLJDWLRQ� DQG� 6XUYHLOODQFH��
+\GUDXOLF�6\VWHPV��0RGHOOLQJ�DQG�6LPXODWLRQ��DQG�6HQVRUV�
DQG� 0HDVXUHPHQW� 6\VWHPV�� 7KH� 0DQXIDFWXULQJ� WUDFN�
FRPSULVHV� FRXUVHV� RQ�3URGXFWLRQ�0DQDJHPHQW��'HVLJQ� DQG�
0DQXIDFWXULQJ� RI� &RPSRVLWH� 6WUXFWXUHV�� 0RGHOOLQJ� DQG�
6LPXODWLRQ�RI�'LVFUHWH�6\VWHPV��0DQXIDFWXULQJ�RI�&RPSOH[�
6XUIDFHV�DQG�7RSLFV�LQ�$GYDQFHG�0DQXIDFWXULQJ��)LQDOO\��WKH�
0DLQWHQDQFH� WUDFN� LQFOXGHV� FRXUVHV� RQ� $LUFUDIW�
0DLQWHQDQFH�� 5$06� �5HOLDELOLW\�� $YDLODELOLW\��
0DLQWDLQDELOLW\� DQG� 6DIHW\��� H�0DLQWHQDQFH�� 5HOLDELOLW\�
&HQWHUHG� 0DLQWHQDQFH�� /RJLVWLFV� LQ� WKH� 'HYHORSPHQW��
$FTXLVLWLRQ� DQG� 2SHUDWLRQ� RI� &RPSOH[� 6\VWHPV� DQG�
0RGHOOLQJ�DQG�6LPXODWLRQ�RI�'LVFUHWH�6\VWHPV��6WLOO�GXULQJ�
SKDVH����VWXGHQWV�KDYH�WR�VHOHFW�WKH�WKHPH�RI�WKHLU�0DVWHU¶V�
WKHVHV��DVVRFLDWHG�ZLWK�D�SDLU�RI�DGYLVRUV��DFDGHPLF��,7$��DQG�
LQGXVWULDO��(PEUDHU����

7KH� WKLUG� SKDVH�� QDPHG� E\� ,7$� ³,QGXVWULDO� ,QWHUQVKLS´��
ZKLFK�ODVWV�RQH�VHPHVWHU�� LV�FKDUDFWHUL]HG�E\�D�³&RQFHLYH�±�
'HVLJQ´�H[HUFLVH�LQ�ZKLFK�WKH�VWXGHQWV�DUH�GLYLGHG�LQWR�WZR�
WHDPV�WR�VLPXODWH�WKH�&RQFHSWXDO�DQG�3UHOLPLQDU\�'HVLJQ�RI�
D� QHZ� DLUFUDIW� >��@��7KH� GHOLYHUDEOHV� RI� HDFK� WHDP�� GXULQJ�
SKDVH� ��� DUH�+LJK�/HYHO� 5HTXLUHPHQWV�� 9DOXH� 3URSRVLWLRQ��
&RQFHSWXDO� 'HVLJQ� DQG� 3UHOLPLQDU\� 'HVLJQ�� LQFOXGLQJ�
%XVLQHVV� &DVH� WR� GHPRQVWUDWH� 7HFKQLFDO� 9LDELOLW\� DQG�
(FRQRPLFDO� )HDVLELOLW\�� 7KH� UHDO� ³PDJLF´� EHKLQG� WKLV�
H[HUFLVH� LV� WKDW� WKH� WZR� WHDPV� GHVLJQ� DQG� GHYHORS� D�
FRPSOHWHO\� QHZ� DLUFUDIW�� ZLWK� WKH� VXSSRUW� RI�PRUH� WKDQ� ���
PHQWRUV�IURP�WKH�FRPSDQ\�DQG�IURP�,7$��VHH�ILJ�����0HQWRUV�
UHSUHVHQW�GLIIHUHQW�DUHDV�DQG� WHFKQRORJLHV��0DUNHWLQJ��/HDQ�
'HYHORSPHQW��3URMHFW�0DQDJHPHQW��$HURG\QDPLFV��'HVLJQ��
&$7,$�� 6WUXFWXUHV�� 6\VWHPV��0DQXIDFWXULQJ��0DLQWHQDQFH��
,QWHULRUV�� 0DWHULDOV�� 3URGXFW� ,QWHJULW\�� %XVLQHVV� 3ODQ�� HWF��
(PEUDHU�FRQVLGHUV� WKLV� H[HUFLVH� SLYRWDO� IRU� VRFLDO�WHFKQLFDO�
LQWHJUDWLRQ�RI�WKH�IXWXUH�HQJLQHHUV���

'XULQJ�WKH�IRXUWK�SKDVH�� WKH�VWXGHQWV�KDYH�WR�ILQDOL]H�WKHLU�
0DVWHU¶V�WKHVHV��6LQFH�WKH�FRPSDQ\�KDV�DOUHDG\�KLUHG�WKHP�DW�
WKLV�PRPHQW��WKH\�KDYH�VRPH�KRXUV�SHU�PRQWK�VHW�DVLGH�IRU�
WKLV�SXUSRVH��ZKLFK�DUH�FODVVLILHG�RIILFLDOO\�DV�WUDLQLQJ�KRXUV����
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�
)LJXUH���±�*URXS�RI�PHQWRUV�RI�WKH�&RQFHLYH�'HVLJQ�SKDVH�

RI�WKH�3URIHVVLRQDO�0DVWHU¶V�3URJUDP��

� 0HWKRGRORJ\�
7KLV�VHFWLRQ�SUHVHQWV�WKH�PHWKRGRORJ\�DSSOLHG�LQ�WKH�FXUUHQW�
FDVH�VWXG\�UHVHDUFK��FRQVLVWLQJ�RI�IDFH�WR�IDFH�LQWHUYLHZV�DQG�
RQOLQH�TXHVWLRQQDLUHV�LQYROYLQJ�WULDGV�FRPSRVHG�RI�WKH�3((�
DOXPQL�� WKHLU� GLUHFW� VXSHUYLVRUV� DQG� LQGXVWULDO�DGYLVRUV� �VHH�
ILJ�� ���� ,Q� RUGHU� WR� HYDOXDWH� WKH� LPSDFW� RI� WKH� 0DVWHU¶V�
3URJUDP� FRQFOXVLRQ�� D� FDVH� VWXG\� UHVHDUFK� ZDV� FRQGXFWHG�
ZLWK� WKH� FODVVHV� ���� ��� DQG� ��� RI� 3((�� 7KH� VXUYH\� RQ� WKH�
LQGLYLGXDO�SHUFHSWLRQV�ZDV�FRPSRVHG�RI�WZR�SDUWV��7KH�ILUVW�
SDUW� FRQVLVWHG� LQ� LQWHUYLHZV�ZLWK� D� IRFXV� JURXS� RI� VHOHFWHG�
VWXGHQWV� IURP�FODVV����� WKHLU� FRUUHVSRQGHQW� VXSHUYLVRUV�DQG�
LQGXVWULDO�DGYLVRUV��)RXU�WULDGV�ZHUH�VHOHFWHG�WR�SDUWLFLSDWH�LQ�
IDFH�WR�IDFH��VHPL�VWUXFWXUHG�LQWHUYLHZV���

7KH�REMHFWLYH�RI�WKLV�SUH�WHVW�ZDV�WR�LGHQWLI\�WKH�SHUFHSWLRQ�RI�
WKH� LQWHUYLHZHHV� RQ� WKH�PDLQ� FRQWULEXWLRQ� RI� WKH� 0DVWHU¶V�
FRQFOXVLRQ�RQ�SHUVRQDO�DVSHFWV��LPSDFWV�RQ�WKHLU�ZRUN�VHFWRU�
RI� WKH� FRPSDQ\� DQG� RQ� (PEUDHU� DV� D� ZKROH� �WHFKQRORJ\��
SURFHVVHV��SURGXFWV�� VHUYLFHV�DQG�SDWHQWV���'XULQJ� WKLV�SDUW��
WKH� WHFKQRORJ\� DUHDV�� LQ� ZKLFK� WKH� 3((� DOXPQL� GHYHORSHG�
WKHLU�0DVWHU¶V�WKHVHV��ZHUH�FODVVLILHG�DFFRUGLQJ�WR�$67(5$�
WD[RQRP\� DGRSWHG� E\� WKH� (XURSHDQ� $HURQDXWLFV� 6FLHQFH�
1HWZRUN��($61��>��@��

�

�
)LJXUH����7KH�WULDG��3KRWR��WKH�DXWKRUV��

7KH� SUH�WHVW� IRU� WKH� LQWHUYLHZV� FRQWDLQHG� ERWK� RSHQ� DQG�
FORVHG� TXHVWLRQV�� 7KH� FORVHG� TXHVWLRQV� IROORZHG� WKH�/LNHUW�
VFDOH� >�@�� L�H�� WKH� UHVSRQGHQWV� ZHUH� DVNHG� WR� LQGLFDWH� WKHLU�
OHYHO� RI� DJUHHPHQW� RU� GLVDJUHHPHQW� ZLWK� HDFK� DIILUPDWLYH�
VWDWHPHQW� SUHVHQWHG�� UDQJLQJ� IURP� ³VWURQJO\� DJUHH´� WR�
³VWURQJO\�GLVDJUHH´��

(DFK� JURXS� RI� WKH� WULDG� KDG� LWV� VSHFLILF� RXWOLQH� IRU� WKH�
LQWHUYLHZV��7KXV��VXSHUYLVRUV�FRXOG�VKDUH�WKHLU�SHUFHSWLRQ�RQ�
WKH�DOXPQL¶V�ZRUN�DW�(PEUDHU��ZKLOH�WKH�LQGXVWULDO�DGYLVRUV�
ZRXOG�GLVFXVV�RQ�WKH�0DVWHU¶V�WKHVLV�LPSDFW�RQ�WKH�FRPSDQ\��

7KH� DOXPQL¶V� RXWOLQH� FRYHUHG� WKH� LGHQWLILFDWLRQ� RI� WKH�
UHVSRQGHQW�� WKH� WHFKQRORJ\� DUHDV� �($61�� LQ� ZKLFK� WKHLU�
0DVWHU¶V�WKHVHV�ZHUH�GHYHORSHG�DQG�WKHLU�FRQWULEXWLRQ�WR�WKH�
ZRUN�RQ�WKHLU�VHFWRU�RI�WKH�FRPSDQ\�DQG�SRVVLEOH�LPSDFWV�RQ�
(PEUDHU��LI�WKH�UHVXOWV�RI�WKHLU�WKHVHV�ZHUH�LPSOHPHQWHG�E\�
WKH�FRPSDQ\����

7KH�VXSHUYLVRU¶V�LQWHUYLHZ�RXWOLQH�FRQVLVWHG�LQ�ERWK�RSHQ�DQG�
FORVHG� TXHVWLRQV�� FRYHULQJ� WKH� LGHQWLILFDWLRQ� RI� WKH�
UHVSRQGHQW�� WKH� FRQWULEXWLRQ� RI� WKHLU� UHVSHFWLYH� DOXPQL¶V�
WKHVLV� WR� WKHLU� ZRUN� DQG� WR� (PEUDHU�� 7KH� FORVHG� TXHVWLRQV�
DGGUHVVHG�WKH�PDLQ�FRQWULEXWLRQ�WR�WKH�DOXPQL¶V�ZRUN�LQ�WHUPV�
RI�TXDOLW\��FRVW��WLPH��UHZRUN�DQG�SURFHVV���

7KH�LQGXVWULDO�DGYLVRU¶V�RXWOLQH�FRYHUHG�WKH�LGHQWLILFDWLRQ�RI�
WKH�UHVSRQGHQW�DQG�WKH�SRVVLEOH�LPSDFW�RI�WKH�0DVWHU¶V�WKHVLV�
UHVXOWV� RQ� WKH� FRPSDQ\� �LI� LPSOHPHQWHG� E\�(PEUDHU���7KH�
SRVVLELOLW\�RI�WKH�LQGXVWULDO�DGYLVRUV�QRW�EHLQJ�DEOH�WR�HYDOXDWH�
WKH�ZRUN�RI�WKH�DOXPQL�RQ�WKH�FRPSDQ\�ZDV�DOVR�FRQVLGHUHG�
GXULQJ�WKH�HODERUDWLRQ�RI�WKH�RXWOLQH��

7KH� UHVXOWV� RI� WKH� SUH�WHVW� DOORZHG� WKH� HODERUDWLRQ� RI� WKH�
TXHVWLRQQDLUHV�RI�WKH�VHFRQG�SDUW�RI�WKH�FDVH�VWXG\�UHVHDUFK��
ZKLFK�ZDV�FRQGXFWHG�LQVLGH�WKH�FRPSDQ\�WKURXJK�DQ�RQOLQH�
SODWIRUP��6KDUH3RLQW���7KH�TXHVWLRQQDLUHV�RI�3DUW���ZHUH�DOVR�
VSHFLILF� IRU� HDFK� JURXS� RI� WKH� WULDG�� 7KH� DOXPQL¶V�
TXHVWLRQQDLUH�FRQWDLQHG�WKH�LGHQWLILFDWLRQ�RI�WKH�UHVSRQGHQW��
WKH�UHODWLRQ�EHWZHHQ�WKH�WKHPH�RI�WKH�WKHVLV�DQG�WKH�DOXPQL¶V�
ZRUN�VHFWRU�LQ�WKH�FRPSDQ\��WKH�LPSOHPHQWDWLRQ�RI�WKH�UHVXOWV�
RI�WKHLU�WKHVLV�DQG�WKH�WHFKQRORJ\�DUHD�LQ�ZKLFK�WKH�WKHVLV�ZDV�
GHYHORSHG�� 7KH� VXSHUYLVRU¶V� TXHVWLRQQDLUH� FRYHUHG� WKH�
LGHQWLILFDWLRQ�RI�WKH�UHVSRQGHQW�DQG�FORVHG�TXHVWLRQV�RQ�WKH�
FRQWULEXWLRQ�RI�WKH�WKHVLV�WR�WKH�SURIHVVLRQDO�PDWXULW\�RI�WKH�
DOXPQL��WR�WKHLU�ZRUN�DQG�SRVVLEOH�LPSDFWV�RQ�WKH�FRPSDQ\��
7KH�LQGXVWULDO�DGYLVRU¶V�TXHVWLRQQDLUH�ZDV�FRPSRVHG�RI�WKH�
LGHQWLILFDWLRQ�RI�WKH�UHVSRQGHQW�DQG�FORVHG�TXHVWLRQV�RQ�WKH�
SRVVLEOH�LPSDFWV�RI�WKH�UHVXOWV�RI�WKH�WKHVLV�RQ�(PEUDHU��$OVR��
WKHUH�ZHUH�FORVHG�TXHVWLRQV�RQ�WKH�FRQWULEXWLRQ�RI�WKH�UHVXOWV�
RI�WKH�WKHVLV�RQ�WKH�DOXPQL¶V�ZRUN�DW�WKHLU�ZRUN�VHFWRU��LI�WKH�
DGYLVRU�IHOW�FRPIRUWDEOH�WR�DQVZHU�WKDW��

$W� WKH� HQG� RI� HYHU\� TXHVWLRQQDLUH�� WKHUH� ZHUH� VRPH� RSHQ�
TXHVWLRQV� VR� WKH� UHVSRQGHQWV� FRXOG� PDNH� REVHUYDWLRQV� RQ�
WKHLU� DQVZHUV� DQG� LQFOXGH� RWKHU� DVSHFWV� WKDW� ZHUH� QRW�
PHQWLRQHG�LQ�WKH�LQWHUYLHZ�RXWOLQH��

� 5HVXOWV�DQG�'LVFXVVLRQ�

��� (PEUDHU�

7KH�SUHVHQW�FDVH�VWXG\�FRYHUHG�WKH�WKUHH�ODVW�3((�FODVVHV�WR�
ILQLVK�WKHLU�0DVWHU¶V�WKHVHV��FRQVLGHULQJ�RQO\�WKH�DOXPQL�ZKR�
ZHUH�VWLOO�ZRUNLQJ�DW�(PEUDHU�E\�WKH�WLPH�WKH�TXHVWLRQQDLUHV�
ZHUH�DQVZHUHG�DQG�DOVR�E\�WKHLU� UHVSHFWLYH�VXSHUYLVRUV�DQG�
LQGXVWULDO�DGYLVRUV��DV�VKRZQ�LQ�WDE����,W�LV�LPSRUWDQW�WR�QRWLFH�
WKDW� VRPH� VXSHUYLVRUV� DQG� LQGXVWULDO� DGYLVRUV� FRXOG� KDYH�
PRUH� WKDQ� RQH� HPSOR\HH� RU� JUDGXDWH� VWXGHQW� IURP� WKHVH�
FODVVHV��

)RU�WKH�SUH�WHVW����WULDGV�ZHUH�VHOHFWHG�EDVHG�RQ�VRPH�DVSHFWV�
UHJDUGLQJ� WKH� DOXPQL¶V� SHUIRUPDQFH� DQG� OHDGHUVKLS� VNLOOV�
VKRZQ�WKURXJKRXW�WKH�SURJUDP��WKHLU�VXSHUYLVRU¶V�H[SHULHQFH�
LQ� WKH� FRPSDQ\� DQG� WKHLU� DGYLVRU¶V� PHQWRULQJ� H[SHULHQFH��
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7KXV��WKH�LQWHUYLHZV�FRYHUHG�WKH�PRVW�TXDOLILHG�PHPEHUV�RI�
HDFK�JURXS�LQ�RUGHU�WR�REWDLQ�UHOHYDQW�GDWD�IRU�GHVLJQLQJ�WKH�
TXHVWLRQQDLUHV�RI�WKH�VHFRQG�SDUW�RI�WKLV�FDVH�VWXG\��

7DEOH���±�5HVSRQVHV�DQG�WRWDO�QXPEHUV�RI�HDFK�JURXS���

*URXS� 5HVSRQVHV� 7RWDO�
$OXPQL� ��� ���

6XSHUYLVRUV� ��� ���
,QGXVWULDO�$GYLVRUV� ��� ���

�

2XW�RI�WKH�UHVXOWV�REWDLQHG�IURP�WKH�DOXPQL¶V�LQWHUYLHZV��WKH�
PDLQ� FRQWULEXWLRQV� IURP� WKH� 0DVWHU¶V� 3URJUDP� FRQFOXVLRQ�
ZHUH� UHODWHG� WR� DVSHFWV� RI� SHUVRQDO� DQG� SURIHVVLRQDO�
GHYHORSPHQW��WHFKQLFDO�FRPSHWHQFH�DQG�QHWZRUNLQJ��3RVVLEOH�
LPSDFWV� RQ� WKH� FRPSDQ\� ZRXOG� EH� WKH� LPSURYHPHQW� RI�
SURFHVVHV�DQG�SURGXFWV��

%DVHG�RQ�WKH�VXSHUYLVRUV¶�LQWHUYLHZV��WKH�PDLQ�FRQWULEXWLRQV�
IURP� WKH�0DVWHU¶V� 3URJUDP� FRQFOXVLRQ� WR� WKHLU� HPSOR\HH¶V�
ZRUN�ZHUH� UHODWHG� WR� DVSHFWV� RI� DFDGHPLF�PDWXULW\�� GHHSHU�
NQRZOHGJH�UHODWHG�WR�WKH�VXEMHFWV�RI�KLV�KHU�ZRUN�VHFWRU�DQG�
WHFKQLFDO� FRPSHWHQFH�� 6RPH� SRVVLEOH� LPSDFWV� RQ� WKH�
FRPSDQ\�ZRXOG�EH�WKH�GHYHORSPHQW�RI�QHZ�WHFKQRORJLHV�DQG�
LPSURYHPHQW�RI�SURFHVVHV�DQG�SURGXFWV��

)LQDOO\�� WKH� UHVXOWV� RI� WKH� LQGXVWULDO� DGYLVRUV¶� LQWHUYLHZV�
VKRZHG�WKDW�WKH�SRVVLEOH�LPSDFWV�RQ�WKH�FRPSDQ\�ZRXOG�DOVR�
EH�UHODWHG�WR�WKH�GHYHORSPHQW�RI�QHZ�WHFKQRORJLHV�DQG�WR�WKH�
LPSURYHPHQW�RI�SURFHVVHV�DQG�SURGXFWV��

7KH�QXPEHU�RI�DOXPQL�ZKR�DQVZHUHG�WKH�VHFRQG�SDUW�RI�WKH�
TXHVWLRQQDLUH�LV�SUHVHQWHG�LQ�ILJ������

�
)LJXUH���±�1XPEHU�RI�UHVSRQVHV�IURP�DOXPQL�SHU�HDFK�FODVV��

��

����� $OXPQL��

7KH�UHVXOWV�RI�WKH�DOXPQL¶V�DQVZHUV�WR�WKH�TXHVWLRQQDLUH�RI�WKH�
VHFRQG� SDUW� RI� WKH� SUHVHQW� ZRUN� DUH� VXPPDUL]HG� LQ� WKH�
IROORZLQJ�ILJXUHV���

7KH�WHFKQRORJ\�DUHDV�>��@�LQ�ZKLFK�WKH�0DVWHU¶V�WKHVHV�ZHUH�
GHYHORSHG� DUH� UHSUHVHQWHG� LQ� ILJ�� ��� 7KHVH� UHVXOWV� DUH�
FRQVLVWHQW�ZLWK�WKH�IDFW�WKDW�PRVW�RI�WKH�HQJLQHHUV�DUH�HQUROOHG�
LQ� WKH� WUDFNV� 6\VWHPV� DQG� 6WUXFWXUHV�� ,Q� DGGLWLRQ� WR� WKDW��
PDQXIDFWXULQJ�SURFHVVHV�DUH�SODFHG�XQGHU�WKH�$HURVWUXFWXUHV�
UXEULF���

�
)LJXUH���±�7HFKQRORJ\�DUHDV�LQ�ZKLFK�WKH�0DVWHU¶V�WKHVHV�

ZHUH�GHYHORSHG��

7KH�DOXPQL�DQVZHUV�LQGLFDWH�WKDW�WKH�PDMRULW\�RI�WKHP������
DFWXDOO\��SODQQHG�WR�DFTXLUH�D�0DVWHU¶V�GHJUHH�EHIRUH�MRLQLQJ�
WKH� SURJUDP��7KLV� UHVXOW� UHLQIRUFHV� WKH�FODLP� WKDW� 3((� LV� D�
VWUDWHJ\�RI�DWWUDFWLQJ�WDOHQWHG�SHRSOH�WR�(PEUDHU��

)LJ����VKRZV�WKDW��XQGHU�DOXPQL�SHUVSHFWLYH��WKH�PDMRULW\�RI�
WKH�0DVWHU¶V� UHVXOWV�ZHUH�QRW�LPSOHPHQWHG� LQ� WKH�FRPSDQ\��
%DVHG� RQ� RWKHU� VXUYH\V� GRQH� E\� WKH� DXWKRUV� ZLWK� IRUPHU�
VWXGHQWV� IURP� 3((�� IURP� SUHYLRXV� FODVVHV�� WKHUH� DUH� WZR�
SRVVLEOH�H[SODQDWLRQV�IRU�WKRVH�DQVZHUV��2QH�LV�WKDW�LW�XVXDOO\�
WDNHV� WLPH� IRU� WKH� LGHDV� RI� 3((¶V� DOXPQL� ZRUN� WR� EH�
LPSOHPHQWHG��$QRWKHU�SRVVLELOLW\�LV�WKDW�WKH�UHVXOWV�LQ�WHUPV�
RI�QHZ�WHFKQRORJLHV��SURFHVVHV��SURGXFWV�HWF��DUH�PXFK�PRUH�
UHODWHG�WR�LQGLYLGXDO�GHYHORSPHQW�RI�WKH�HQJLQHHUV��DQG�QRW�VR�
PXFK�WR�WKH�WKHPHV�RI�WKHLU�WKHVHV��

�
)LJXUH���±�,PSOHPHQWDWLRQ�RI�WKH�UHVXOWV�RI�WKH�0DVWHU¶V�

WKHVHV�LQ�(PEUDHU��

,Q�WHUPV�RI�FRQWULEXWLRQV�RI�WKH�0DVWHU¶V�WKHVHV�FRQFOXVLRQ�WR�
WKH�DOXPQL¶V�VNLOOV�DQG�FRPSHWHQFHV��PRVW�RI�WKH�UHVSRQGHQWV�
VHHP�WR�DJUHH�RQ�WKH�LPSURYHPHQW�RI�WKHLU�DFDGHPLF�PDWXULW\��
WKHLU� NQRZOHGJH� RI� WKH� FRPSDQ\¶V�ZRUN� VHFWRU�ZKHUH� WKH\�
ZHUH�DOORFDWHG�DQG� WKHLU�WHFKQLFDO�FRPSHWHQFH��DV� VKRZQ� LQ�
ILJ������
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�
)LJXUH���±�,QIOXHQFH�RI�WKH�FRQFOXVLRQ�RI�WKH�0DVWHU¶V�WKHVHV�
RQ�DOXPQL�DFDGHPLF�PDWXULW\�DQG�WHFKQLFDO�FRPSHWHQF\��

7KH\�DOVR�VHHP�WR�DJUHH�RQ�WKH�FRQWULEXWLRQ�WR�WKHLU�SHUVRQDO�
GHYHORSPHQW�DQG�WKHLU�QHWZRUNLQJ��DFFRUGLQJ�WR�ILJ�����

�
)LJXUH���±�&RQWULEXWLRQ�RI�0DVWHU¶V�WKHVLV�RQ�QHWZRUNLQJ�

DQG�SHUVRQDO�GHYHORSPHQW��

)LJ�����VKRZV�WKDW�PDMRULW\�RI�WKH�DOXPQL�DJUHH�WKDW�WKHUH�ZDV�
VRPH�FRQWULEXWLRQ�WR�WKH�TXDOLW\�RI� WKHLU�ZRUN��+RZHYHU�� LW�
DOVR�LPSOLHV�WKDW�PRVW�RI�WKHP�GR�QRW�DJUHH�RU�GLVDJUHH�ZLWK�
FRQWULEXWLRQV� WR� UHZRUN� UHGXFWLRQ�� GHFUHDVHG� LQ� WLPH�
GHPDQGHG�RU�ZLWK�SURFHVV�LPSURYHPHQW��

�
)LJXUH����±�&RQWULEXWLRQ�RI�0DVWHU¶V�WKHVLV�WR�VRPH�DVSHFWV�

RI�DOXPQL�ZRUN��

)LJ�����VKRZV�WKDW�WKH�PDMRULW\�RI�WKH�DOXPQL�DJUHH�WKDW�WKH�
UHVXOWV�RI�WKHLU�0DVWHU¶V�WKHVHV�ZRXOG�DIIHFW�WKH�FRPSDQ\�RQ�
DVSHFWV� RI� GHYHORSPHQW� DQG� PDVWHU\� RI� QHZ� WHFKQRORJLHV��
SURFHVVHV� DQG� SURGXFWV�� WKRXJK� QRW� VR� PXFK� RQ� WKH�
GHYHORSPHQW�RI�VHUYLFHV�DQG�SDWHQWV��

�
)LJXUH����±�,PSOHPHQWDWLRQ�RI�0DVWHU¶V�WKHVHV�RQ�
WHFKQRORJ\��SURFHVV��SURGXFW��VHUYLFH�DQG�SDWHQW��

)LJ�� ��� VKRZV� WKHLU� SHUFHSWLRQ� RQ�ZKLFK�%XVLQHVV�8QLWV� RI�
(PEUDHU� WKH� UHVXOWV� RI� WKHLU� 0DVWHU¶V� WKHVHV� ZRXOG� KDYH�
LPSDFW��

�
)LJXUH����±�3RVVLEOH�LPSDFW�RI�WKH�0DVWHU¶V�WKHVHV�RQ�

%XVLQHVV�8QLWV�

,W� LV� LQWHUHVWLQJ� WR� REVHUYH� WKDW� WKH� SHUFHSWLRQ� RI� LPSDFW� LV�
HYHQO\�GLVWULEXWHG��ZKLFK�LV�YHU\�PXFK�UHODWHG�WR�WKH�IDFW�WKDW�
(PEUDHU� KDV� D� &KLHI� (QJLQHHU� RUJDQL]DWLRQ� WR� HQVXUH�
KDUPRQL]DWLRQ� RI� VSHFLDOL]HG� SHUVRQQHO� DQG� NQRZOHGJH�
DPRQJ�WKH�GLIIHUHQW�EXVLQHVV�DUHDV��

)LJ�� ��� VKRZV� WKDW� WKH� PDMRULW\� RI� WKH� DOXPQL� GHYHORSHG�
DUWLFOHV� LQ�&RQJUHVVHV�� 6\PSRVLXPV�RU� VLPLODU� DQG� LQGH[HG�
MRXUQDO�DUWLFOHV�UHODWHG�WR�WKHLU�0DVWHU¶V�WKHVHV��

�
)LJXUH����±�6FLHQWLILF�SURGXFWLRQV�DV�UHVXOWV�RI�0DVWHU¶V�

WKHVHV�

5HVXOWV�VKRZQ�LQ�ILJ�����DUH�FORVHO\�UHODWHG�WR�WKH�PHWULFV�WKDW�
%UD]LOLDQ�0LQLVWU\� RI� (GXFDWLRQ� XVHV� WR� HYDOXDWH� DFDGHPLF�
JUDGXDWH�SURJUDPV�LQ�%UD]LO�>��@��
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����� ,QGXVWULDO�DGYLVRUV�

)LJ�� ��� VKRZV� WKDW� WKH� PDMRULW\� RI� WKH� LQGXVWULDO� DGYLVRUV�
DJUHH�WKDW�WKH�EHWWHU�DFDGHPLF�PDWXULW\��WKH�GHHSHU�NQRZOHGJH�
RI�WKH�FRPSDQ\¶V�VHFWRU�DQG�WKH�JUHDWHU�WHFKQLFDO�FRPSHWHQFH�
RI� WKHLU� DVVLVWHG� DOXPQL� DUH� WKH� PDLQ� FRQWULEXWLRQV� RI� WKH�
0DVWHU¶V�3URJUDP�FRQFOXVLRQ���

�

)LJXUH����±�3HUFHSWLRQ�RI�LQGXVWULDO�DGYLVRUV�RQ�DOXPQL�
FRPSHWHQFLHV��

$FFRUGLQJ�WR�ILJ������WKH�PDMRULW\�RI�WKH�LQGXVWULDO�DGYLVRUV�
DJUHH�RQ�WKH�FRQWULEXWLRQ�WR�WKH�GHYHORSPHQW�DQG�PDVWHU\�RI�
QHZ� WHFKQRORJLHV�� SURFHVVHV�� DQG� SURGXFWV�� +RZHYHU�� LW�
VHHPV�WKDW�PRVW�RI�WKHP�DUH�QRW�DEOH�WR�UHFRJQL]H�WKH�LPSDFW�
RQ� SDWHQW� GHYHORSPHQW� DQG� GR� QRW� DJUHH� RQ� WKH� VHUYLFHV�
GHYHORSPHQW���LPSURYHPHQW��

�
)LJXUH����±�3HUFHSWLRQ�RI�LQGXVWULDO�DGYLVRUV�RQ�WKH�LPSDFW�

RI�WKHLU�0DVWHU¶V�VWXGHQWV�ZRUN�RQ�WKH�FRPSDQ\��

����� 6XSHUYLVRUV�

,Q� WKH� FRQWH[W� RI� WKLV� SDSHU�� VXSHUYLVRUV�DUH�FRQVLGHUHG� WKH�
VWXGHQWV¶�GLUHFW�PDQDJHUV�DIWHU�WKH�FRPSDQ\�KLUHV�WKHP��2QH�
RI� WKH�PRVW� LPSRUWDQW� UROHV� RI� VXSHUYLVRUV� LQ� OHDGLQJ� WKHLU�
WHDPV�LV�WR�EH�DZDUH�RI�WKH�OHYHO�RI�FRPSHWHQFLHV�RI�KLV�KHU�
HPSOR\HHV���

)LJ�����VKRZV�WKDW�WKH�PDMRULW\�RI�WKH�VXSHUYLVRUV�DJUHH�WKDW�
WKHUH�ZHUH�FRQWULEXWLRQV�RI�WKH�0DVWHU¶V�3URJUDP�FRQFOXVLRQ�
RQ� WKHLU� HPSOR\HH¶V� DFDGHPLF� PDWXULW\�� NQRZOHGJH� RI� WKH�
FRPSDQ\¶V� VHFWRU� DQG� WHFKQLFDO� FRPSHWHQFH�� 6LQFH� WKH�
VXSHUYLVRUV�LQYROYHG�LQ�WKLV�VXUYH\�KDYH�RWKHU�SHRSOH�XQGHU�
WKHLU�FRPPDQG��WKLV�SHUFHSWLRQ� LV�HYHQ�PRUH� LPSRUWDQW�DQG�
SUHFLVH�WKDQ�WKH�DOXPQL¶V�RSLQLRQ�RQ�WKH�VDPH�WRSLF���

�

�
)LJXUH����±�'LUHFW�VXSHUYLVRUV¶�RSLQLRQV�RQ�WKH�UHVXOWV�RI�
WKH�FRQFOXVLRQ�RI�WKH�0DVWHU¶V�3URJUDP�RQ�HPSOR\HH¶V�

FRPSHWHQFLHV�

)LJ�����VKRZV�WKDW�WKH�PDMRULW\�RI�VXSHUYLVRUV�DJUHH�ZLWK�WKH�
FRQWULEXWLRQV� RI� WKH� 0DVWHU¶V� 3URJUDP� WR� WKHLU� HPSOR\HH¶V�
ZRUN�LQ�WKHLU�VHFWRU��LQ�WHUPV�RI�TXDOLW\�LPSURYHPHQW��UHZRUN�
UHGXFWLRQ� DQG� SURFHVV� LPSURYHPHQW�� KRZHYHU�� WKHUH� LV� D�
FRQVLGHUDEOH� QXPEHU� RI� UHVSRQGHQWV� ZKR� GLG� QRW� DJUHH� RU�
GLVDJUHH�ZLWK�WKHVH�DVSHFWV��

�
)LJXUH����±�3HUFHSWLRQ�RI�VXSHUYLVRUV�RQ�WKH�FRQWULEXWLRQ�
RQ�WKH�FRQFOXVLRQ�RI�KLV�DOXPQL�0DVWHU¶V�3URJUDP�RQ�WKHLU�

ZRUN��

)LJ�����VKRZV�WKDW�WKH�PDMRULW\�RI�WKH�VXSHUYLVRUV�DOVR�DJUHH�
WKDW� WKHUH� ZRXOG� EH� VRPH� LPSDFW� RQ� (PEUDHU� LQ� WHUPV� RI�
WHFKQRORJLHV�� SURFHVVHV� DQG� SURGXFWV�� +RZHYHU�� D�
FRQVLGHUDEOH�QXPEHU�RI�UHVSRQGHQWV�GR�QRW�DJUHH�RU�GLVDJUHH�
ZLWK� WKHVH� DVSHFWV� QRU� ZLWK� WKH� LPSDFW� RQ� VHUYLFHV� DQG�
SDWHQWV�� 7KHVH� UHVXOWV� FRXOG� EH� H[SODLQHG� E\� WKH� IDFW� WKDW�
(PEUDHU�LV�VWLOO�D�YHU\�³SURGXFW�RULHQWHG´�FRPSDQ\��DQG�WKH�
FXOWXUH� WKDW� SDWHQWV� LV� QHZ� DUH� PXFK� PRUH� UHODWHG� WR� WKH�
7HFKQRORJ\�'HYHORSPHQW�VHFWRU�WKDQ�WR�(QJLQHHULQJ�DUHDV���

�

�
)LJXUH����±�3HUFHSWLRQ�RI�6XSHUYLVRUV�RQ�WKH�LPSDFW�RI�WKHLU�
HPSOR\HH¶V�0DVWHU¶V�WKHVHV�RQ�WKH�FRPSDQ\�DV�D�ZKROH��

W͘�>ŽƵƌĞŶĐĂŽ �ŽůůĂďŽƌĂƚŝǀĞ�ƉƌŽĨĞƐƐŝŽŶĂů�ŵĂƐƚĞƌ͛Ɛ�ƉƌŽŐƌĂŵ�ŽŶ��ŵďƌĂĞƌ�ĂŶĚ�/d�

�K/�
ϭϬ͘ϯϯϴϰͬĞĐƉϭϵϭϲϮϬϯϭ

WƌŽĐĞĞĚŝŶŐƐ�ŽĨ�ƚŚĞ�ϭϬƚŚ��ĞƌŽƐƉĂĐĞ�dĞĐŚŶŽůŽŐǇ���ŽŶŐƌĞƐƐ�
KĐƚŽďĞƌ�ϴͲϵ͕�ϮϬϭϵ͕�^ƚŽĐŬŚŽůŵ͕�^ǁĞĚĞŶ

Ϯϲϵ



�

�

,Q� JHQHUDO�� WKH� WULDGV� �VWXGHQW�� LQGXVWULDO�DGYLVRU�DQG�GLUHFW�
VXSHUYLVRU��DJUHH�WKDW�WKH�FRQFOXVLRQ�RI�WKH�0DVWHU¶V�WKHVHV�
FRQWULEXWH�WR�WKH�HQJLQHHUV�LQ�WHUPV�RI�ERWK�WHFKQLFDO�VNLOOV�DV�
ZHOO�DV�QHWZRUNLQJ��,W�FRXOG�DOVR�EH�REVHUYHG�WKDW�LQGXVWULDO�
DGYLVRUV� DQG� VXSHUYLVRUV� DUH�PRUH� SRVLWLYH�ZLWK� UHVSHFW� RI�
LPSDFW�RQ�WKH�FRPSDQ\�WKDQ�WKH�VWXGHQWV�DUH��7KLV�FRXOG�EH�D�
FRQVHTXHQFH�RI�WKHLU�ODUJHU�H[SHULHQFH��

��� ,7$�

,Q�RUGHU�WR�HYDOXDWH�SRVVLEOH�LPSDFWV�RQ�,7$�FDXVHG�E\�WKH�
FRQFOXVLRQ�RI� WKH�3((�0DVWHU
V� WKHVHV��D�TXHVWLRQQDLUH�ZDV�
GHYHORSHG�IRU�,7$�)DFXOW\��ZKR�KDYH�EHHQ�WKH�PRVW�IUHTXHQW�
DFDGHPLF�DGYLVRUV�RI�WKH�DOXPQL�RI�WKH�SURJUDP��

$� SUH�WHVW� ZDV� DOVR� FDUULHG� RXW� LQ� WKLV� FDVH� VWXG\�ZLWK� WKH�
DFDGHPLF�DGYLVRUV�IURP�,7$��3URIHVVRUV�UHVSRQVLEOH�IRU�WKH�
0DQDJHPHQW�RI�WKH�0DVWHU¶V�3URJUDP�ZHUH�DOVR�LQWHUYLHZHG�
VR�WKDW�WKH�PDLQ�DVSHFWV�RI�LPSDFWV�DQG�FRQWULEXWLRQV�IURP�WKH�
0DVWHU¶V� 3URJUDP� FRQFOXVLRQ� RQ� WKH� ,QVWLWXWH� FRXOG� EH�
LGHQWLILHG��%DVHG�RQ�WKRVH�UHVXOWV��D�TXHVWLRQQDLUH�ZDV�FUHDWHG�
ZLWK�FORVHG�TXHVWLRQV�VWUXFWXUHG�ZLWK�/LNHUW�VFDOH��FRYHULQJ�
LPSDFWV� RQ� WKH� XQGHUJUDGXDWH� HQJLQHHULQJ� FRXUVHV� RI� WKH�
,QVWLWXWH�� WKH� UHVHDUFK� OLQHV� RI� WKH� JUDGXDWH� SURJUDPV� DQG�
FRRSHUDWLYH� SURMHFWV�� 1LQH� 3URIHVVRUV� KDYH� UHVSRQGHG� WKH�
VXUYH\���

)LJ�� ��� VXPPDUL]HV� ,7$� 3URIHVVRUV¶� SHUFHSWLRQ� RQ� WKH�
LQIOXHQFH�RI� WKHLU�SDUWLFLSDWLRQ�LQ� WKH�3URIHVVLRQDO�0DVWHU¶V�
SURJUDP� RQ� WKH� ,QVWLWXWH�� ,W� LV� QRWLFHDEOH� WKDW� QRQH� RI� WKH�
UHVSRQGHQWV� GLVDJUHH� ZLWK� WKH� FRQWULEXWLRQV� WR� ,7$�� ,Q�
DGGLWLRQ�� WKH� PDMRULW\� RI� WKH� 3URIHVVRUV� DJUHH� ZLWK� WKH�
LQIOXHQFHV�RI�WKH�0DVWHU¶V�3URJUDP�RQ�WKH�FRQGXFWLRQ�RI�WKHLU�
XQGHUJUDGXDWH� FRXUVHV�� RQ� WKHLU� UHVHDUFK� OLQHV� LQ� JUDGXDWH�
SURJUDPV� DQG� LQ� FRRSHUDWLYH� SURMHFWV� LQYROYLQJ� )$3(63��
),1(3��9,1129$�DQG�RWKHUV���

6RPH�RI�WKH� UHVSRQGHQWV�FODLPHG� WKDW�WKHLU� LQWHUDFWLRQ�ZLWK�
(PEUDHU�� GXULQJ� WKH� GHYHORSPHQW� RI� WKH� DOXPQL¶V� WKHVHV��
DOORZHG� WKHP� WR� DGDSW� WKH� V\OODEXV� RI� WKHLU� XQGHUJUDGXDWH�
FRXUVHV� DFFRUGLQJ� WR� WKH� WRSLFV� WKDW� ZHUH� UHOHYDQW� IRU� WKH�
FRPSDQ\�� LQ� RUGHU� WR� SUHSDUH� WKH� (QJLQHHULQJ� VWXGHQWV� WR�
ZRUN�LQ�WKH�$HURQDXWLFDO�,QGXVWU\�DV�D�ZKROH��

�
)LJXUH����±�3HUFHSWLRQV�RI�WKH�LQIOXHQFH�RI�WKH�3URIHVVLRQDO�

0DVWHU¶V�3URJUDP�RQ�,7$��

2WKHUV� KDYH� VWDWHG� WKDW� WKHLU� LQWHUDFWLRQ� ZLWK� (PEUDHU�
VSHFLDOLVWV�KLJKOLJKWHG�WKH�PDLQ�WHFKQRORJLFDO�FKDOOHQJHV�WKDW�
DUH�FRQVLGHUHG�VWUDWHJLF�IRU�WKH�$HURQDXWLFDO�ILHOG�LQ�WKH�QHDU�
IXWXUH�� KHQFH� LQIOXHQFLQJ� WKHLU� UHVHDUFK� OLQHV� DW� ,7$�� ,Q�
DGGLWLRQ�� VRPH� UHVSRQGHQWV� KDYH� FRPPHQWHG� WKDW� WKHLU�
FRQWDFW�ZLWK�WKH�FRPSDQ\�WKURXJK�WKH�3((�0DVWHU¶V�3URJUDP�
EURXJKW�WKHP�D�EURDGHU�YLHZ�RI�WKH�WHFKQRORJLFDO�FKDOOHQJHV�
RI�WKH�$HURQDXWLFDO�VHFWRU�DQG�VRPH�PDWXULW\�IRU�SURSRVLQJ�
DSSOLHG�SURMHFWV�WKDW�ZHUH�UHOHYDQW��

$W� ,7$�� WKH�PDMRULW\�RI� WKH� UHVSRQGHQWV�DJUHH� WKDW� VLQFH� LWV�
FUHDWLRQ�LQ�������WKH�SURIHVVLRQDO�0DVWHU¶V�3URJUDP�KDV�KDG�
D� VWURQJ� LQIOXHQFH� RQ� XSGDWLQJ� FRXUVHV� FRQWHQWV� LQ� WKH�
XQGHUJUDGXDWH� OHYHO�� WR� EH� PRUH� DGHTXDWH� WR� FXUUHQW�
FKDOOHQJHV� LQ� $HURQDXWLFDO� DUHDV�� ,Q� WKH� JUDGXDWH� OHYHO��
ZRUNLQJ�WRJHWKHU�ZLWK�H[SHULHQFHG�SHRSOH�IURP�WKH�FRPSDQ\�
�LQGXVWULDO�DGYLVRUV��SURYLGHG�WKHP�QRW�RQO\�VRPH�LQWHUHVWLQJ�
FKDOOHQJHV��EXW�DOVR�QHZ�ZD\V�RI�UDLVLQJ�IXQGV���

�

� &RPPHQWV�DQG�&RQFOXVLRQV�

7KLV� SDSHU� ZDV� SUHSDUHG� WR� VKRZ� VRPH� UHVXOWV� DERXW� WKH�
SHUFHSWLRQV�RI�WKH�PRVW�LPSRUWDQW�VWDNHKROGHUV�LQYROYHG�ZLWK�
WKH�0DVWHU¶V� 3URJUDP� LQ� $HURQDXWLFDO� (QJLQHHULQJ�� RQ� WKH�
VWXGHQWV¶� GHYHORSPHQW�� RQ� (PEUDHU� LQ� WHUPV� RI� QHZ�
WHFKQRORJLHV��SURFHVVHV��SURGXFWV�� VHUYLFHV�DQG�SDWHQWV��DQG�
RQ�,7$�UHJDUGLQJ�HGXFDWLRQ�DQG�UHVHDUFK��

7KH� SUHVHQWHG� UHVXOWV� LQGLFDWH� WKDW� (PEUDHU� HPSOR\HHV�� DV�
ZHOO�DV�,7$�)DFXOW\��UHFRJQL]H�WKDW�WKH�3URIHVVLRQDO�0DVWHU¶V�
3URJUDP� �3((�� JHQHUDWHG� SRVLWLYH� RXWFRPHV� IRU� ERWK�
RUJDQL]DWLRQV��

6LQFH�WKH�WRWDO�UHWHQWLRQ�UDWH��IURP�DOO�JUDGXDWHG�FODVVHV��RI�
3((� VWXGHQWV� DV� (PEUDHU� HPSOR\HHV� LV� DURXQG� ����� LW� LV�
UHDVRQDEOH�WR�VXSSRVH�WKDW�WKH\�KDYH�VWURQJ�LQIOXHQFH�RQ�WKH�
TXDOLW\�RI�SURGXFWV�ODXQFKHG�LQ�WKH�ODVW�GHFDGH��VXFK�DV�.&�
�����3UDHWRUV�DQG�(���)DPLO\�>��@��$�UHFHQW�LQWHUQDO�VXUYH\�
LQGLFDWHG� WKDW� DPRQJ� WKH� HQJLQHHUV� ZKR� GHYHORSHG� WKRVH�
SODQHV��DURXQG�����RI�WKHP�DUH�3((�DOXPQL��

,7$�DQG�(PEUDHU�KDYH�UHFHQWO\�HPEDUNHG�RQ�D�QHZ�HGXFDWLRQ�
LQLWLDWLYH�� DQ� $FDGHPLF� 3URIHVVLRQDO� 'RFWRUDWH�� VLPLODU� WR�
3((��LQ�ZKLFK�WKH�VWXGHQWV�DOVR�KDYH�WZR�DGYLVRUV��DFDGHPLF�
DQG� LQGXVWULDO�� ZKHUHDV� WKH� GLVVHUWDWLRQ� VKRXOG� DGGUHVV� D�
FKDOOHQJH� SURSRVHG� E\� WKH� FRPSDQ\� DQG� DFFHSWHG� E\� ,7$��
)XQGLQJ�VXSSRUW�LV�VKDUHG�EHWZHHQ�,7$�DQG�(PEUDHU��DQG�WKH�
FRPSDQ\�FRQWULEXWHV�WR�WKH�VWXGHQW¶V�VFKRODUVKLS���
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>�@�(0%�����%DQGHLUDQWH��������$YDLODEOH��
KWWSV���KLVWRULFDOFHQWHU�HPEUDHU�FRP�JOREDO�HQ�HPE�����
EDQGHLUDQWH�>$FFHVVHG�-XO���@��

>�@�+LVWRULFDO�$LUFUDIW�RI�(0%5$(5��������$YDLODEOH���
KWWSV���KLVWRULFDOFHQWHU�HPEUDHU�FRP�JOREDO�HQ�KLVWRULFDO�
DLUFUDIW�>$FFHVVHG�LQ�-XO���@��
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>�@�'��$QGUDGH��6�)��$OPHLGD��/�&�6��*RHV��´([SHULHQFH�LQ�
6WUDWHJLF�3DUWQHUVKLS��3URIHVVLRQDO�0DVWHU¶V�LQ�$HURQDXWLFDO�
(QJLQHHULQJ��,7$�(PEUDHU´��&2%(1*(��������

>�@�5��.��<LQ��&DVH�6WXG\�5HVHDUFK�DQG�$SSOLFDWLRQV��'HVLJQ�
DQG�0HWKRGV��7KRXVDQG�2DNV��6DJH�3XEOLFDWLRQV��������

>�@�'��.LUNSDWULFN� DQG� -�� .LUNSDWULFN��(YDOXDWLQJ� 7UDLQLQJ�
3URJUDPV���7KH�)RXU�/HYHOV��6DQ�)UDQFLVFR��%HUUHWW�.RHKOHU�
3XEOLVKHUV���������

>�@�3��3KLOOLSV��-��-��3KLOOLSV��5��'��6WRQH��DQG�+��%XUNHWW��7KH�
52,�)LHOGERRN�±�6WUDWHJLHV�IRU�,PSOHPHQWLQJ�52,�LQ�+5�DQG�
7UDLQLQJ��%XUOLQJWRQ��%XWWHUZRWK��+HLQHPDQQ��������

>�@�7KH�52,�0HWKRGRORJ\� LQ� ���(DV\�6WHSV� ±�$SSOLFDWLRQ�
*XLGH��7KH�52,�,QVLWLWXWH��������

>�@� &',2� ,QLWLDWLYH�� ������ >2QOLQH@�� $YDLODEOH��
KWWS���FGLR�RUJ��>$FFHVVHG�-XO��@��

>��@� &',2� 6\OODEXV� ����� ������ >2QOLQH@�� $YDLODEOH��
KWWS���FGLR�RUJ�EHQHILWV�FGLR�FGLR�V\OODEXV�FGLR�V\OODEXV�
WRSLFDO�IRUP�>$FFHVVHG�-XO���@��

>��@� 3�� /RXUHQFDR�� )�� 5RVD� DQG� 2�� 5HVHQGH�� ³8VH� RI�
&RQFHLYH�'HVLJQ� /HDUQLQJ� (QYLURQPHQWV� WR� 3UHSDUH�
(QJLQHHUV� IRU� WKH� 'HYHORSPHQW� RI� &RPSOH[� DQG� +LJKO\�
,QWHJUDWHG�$HURQDXWLFDO� 6\VWHPV´�� 3URFHHGLQJV� RI� WKH� ��WK�
,QWHUQDWLRQDO�&',2�&RQIHUHQFH��7XUNX��)LQODQG��������

>��@� $HURQDXWLFDO� 5HVHDUFK� DQG� 7HFKQRORJ\� $UHDV��
$YDLODEOH�� KWWSV���HDVQ�QHW�UHVHDUFK�WHFKQRORJ\�DUHDV��
>$FFHVVHG�-XO���@��

>��@� 0LQLVWU\� RI� (GXFDWLRQ� ±� (YDOXDWLRQ� &ULWHULD����
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