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Abstract

The investigation of neutron noise is key to several applications in nuclear re-
actor physics, such as the detection of control rod or assembly vibrations and
the diagnostic of coolant speed and void fraction. In this paper we will eluci-
date some aspects of the noise equations in the Fourier domain, for the case of
periodic fuel rod vibrations with frequency wg in a small symmetrical system
in which the perturbation is centrally located. We will in particular focus on
the double frequency effect, i.e., the emergence of a noise component at 2wy
(possibly stronger than the one at the fundamental frequency wg). Our analysis
will be carried out without truncating the noise source at the first order and in
the context of a non-perturbative approach (i.e., without resorting to lineariza-
tion). For this purpose, we will select a simple benchmark configuration that
is amenable to accurate reference solutions obtained by solving the exact time-
dependent transport equations. The analysis carried out in this work suggests
that the non-perturbative noise equations are mandatory in order to properly dis-
criminate the possible emergence of double frequency effects in neutron noise,
especially in view of comparing simulation results to experimental data.
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1. Introduction

Power reactor noise is defined as the fluctuations of the neutron flux around
the steady state, due to temperature or density changes and/or displacements of
core components, which in turn induce fluctuations on the material cross sec-
tions (Pazsit and Demaziere, 2010). Despite usually being an unwanted phe-
nomenon, such fluctuations carry an information content that can be usefully
extracted for the purpose of reactor diagnostics and measurements (Pazsit and
Demaziere, 2010; Williams, 1974; Thie, 1981). The analysis of the neutron flux
variations at the local or global scale within the core can be used e.g. in order to
detect anomalies (Behriguer et al., 1977; Fry et al., 1986), as in the case of con-
trol rod or assembly vibrations (Pazsit and Analytis, 1980), or infer the coolant
speed and void fraction (Kosaly, 1980).

Traditionally, the equations governing the neutron noise are derived based
on a small-perturbation formulation: a perturbation of the Boltzmann operator
is assumed to induce a response of the same order for the neutron flux, and the
terms containing both the perturbed flux and the perturbed cross sections will
be neglected by supposing that they will yield higher-order contributions (Pazsit
and Demaziere, 2010; Williams, 1974). This approach, dubbed the ‘orthodox
method’ (Pazsit, 1984), allows obtaining simpler equations for the neutron noise,
which are finally Fourier-transformed in order to establish the customary lin-
earized noise equations in the frequency domain (Pazsit and Demaziere, 2010;
Williams, 1974). Such strategy has led to the development of ingenuous ana-
lytical tools, mostly relying on the use of Green’s functions in diffusion theory,
which have been successfully applied to the analysis of many practical diagno-
sis and monitoring problems (Pazsit and Analytis, 1980; Jonsson et al., 2012;
Pazsit and Karlsson, 1996; Yamamoto and Sakamoto, 2019; Pazsit and Dykin,
2018); for a review, see, e.g., (Pazsit and Demaziere, 2010; Williams, 1974). In
the context of vibrating noise sources, a common approximation is to represent
the spatial shape of the perturbation as an idealized delta function (the so-called
Feinberg-Galanin-Williams model (Williams, 1970)), which might help in ob-
taining closed-form solutions for simple one-dimensional configurations.

The orthodox method is known to yield to correct results for the case of
absorbers of variable strength (Williams, 1974; Thie, 1981; Kosdly, 1980), but
generally fails for the case of absorber or fuel rod vibrations (Pazsit, 1977):
these considerations were implicit already in the seminal work of (Weinberg and
Schweinler, 1948) and are discussed at length in (Pazsit, 1984). When the neu-
tron noise is induced by vibrations, with a material region (e.g., a fuel rod or a
control rod) moving in a host medium (e.g., the surrounding moderator), the am-
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plitude of the cross section fluctuations cannot be assumed to be small, except
under special conditions, such as in the limit case of weak absorbers (Wein-
berg and Schweinler, 1948; Pazsit, 1984). For the case of a vibrating absorber,
the main reason for the failure of the linearized noise equations is that the ne-
glected term contains a contribution of the same order as the perturbation, which
can only be made small when the absorber strength is also small (Pazsit, 1984).
Nonetheless, it has been shown that the orthodox method may still provide accu-
rate estimates for the neutron noise when the vibration amplitude € is small with
respect to the typical size d of the vibrating body projected in the direction of the
vibration, i.e., g/d < 1 (Pazsit, 1984; Pazsit and Karlsson, 1996), as suggested
by the boundary-perturbation theory (Rahnema, 1996; Sanchez, 2015). Similar
conclusions for the case of vibration-induced neutron noise were more recently
drawn in (Rouchon and Sanchez, 2015; Sanchez, 2015; Rouchon, 2016).

Furthermore, within the framework of the linearized equations combined
with the €/d approximation for vibration-induced noise, a common assumption
consists in keeping only the leading-order term of the noise source, which cor-
responds to the contribution at the fundamental frequency wq of the vibration:
by virtue of the linearity of the noise equations, the system will thus respond
only at wq (Pazsit, 1977, 1984). This leads to the important issue of the ‘double
frequency’ effect (Pazsit, 1977), i.e., ascertaining whether a system subject to
a periodic vibration at frequency wq can possibly exhibit a secondary spectral
peak at 2wy in the Fourier-transformed response, as suggested by some exper-
iments (Lucia et al., 1973). This is in principle allowed when the noise source
is treated exactly (Antonopoulos-Domis, 1976; Pazsit, 1977). For the case of
weak absorbers, it has been shown that the amplitude of the secondary peak
will be typically small (Pazsit, 1977). However, several works have hinted out
that the emergence of a peak at 2wg might be non-trivially related to the spatial
shape of the flux gradients through the vibrating region, as shown by a careful
treatment based on Green’s functions in diffusion theory (Antonopoulos-Domis,
1976; Pazsit, 1977, 1984). Quite surprisingly, continuous-energy Monte Carlo
simulations of the linearized noise equations independently performed by CEA
and Kyoto University have also pointed out that in some circumstances the spec-
tral peak at 2wy might become (much) larger than the one at wy L

Neutron noise analysis is nowadays mostly based on state-of-the-art numeri-
cal codes, capable of taking into account arbitrary cross section variations in the
time or frequency domain (Demaziere, 2011; Yamamoto, 2013; Rouchon et al.,
2017; Rohde et al., 2018; Olmo-Juan et al., 2019; Vidal-Ferrandiz et al., 2020;

I'T. Yamamoto, personal communication, 2019.
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Chionis et al., 2020), as witnessed by the renewed interest stimulated by the
CORTEX H2020 project (Demaziere et al., 2018). For the case of frequency
domain, newly developed transport (as opposed to diffusion) solvers (Rouchon,
2016; Yi et al., 2019) and Monte Carlo methods (Yamamoto, 2013; Rouchon
et al., 2017) allow addressing realistic applications at the scale of fuel assem-
blies or full reactor cores with unprecedented accuracy (Demaziere, 2011; Rou-
chon, 2016; Yamamoto, 2018; Mylonakis et al., 2019; Rouchon et al., 2019).
However, one must bear in mind that each numerical tool has specific potential-
ities and drawbacks, as well as implicit assumptions due to the choices made by
the code developers, such as working with the linearized equations, introducing
the &/d approximation, truncating the noise source, and so on. In this respect,
the reliability of these codes inherently depends on a deeper understanding of
the validity domain of the underlying models: the goal of the present work is
to elucidate the behaviour of the noise equations, and in particular the double
frequency effect, when the source is not truncated at the first order and in the
context of a non-perturbative approach (i.e., without resorting to linearization).
For this purpose, we will use a simple benchmark configuration, namely, a single
vibrating fuel rod centrally located in a host moderator, which avoids unneces-
sary complications and yet retains the key physical ingredients.

This paper is organized as follows. In Sec. 2 we briefly recall the formal-
ism of the neutron noise equations and the orthodox linearization. In Sec. 3
we introduce the noise source pertaining to the case of mechanical vibrations,
and examine the contributions of the discrete harmonics of the source. In or-
der to illustrate the behaviour of the noise field and the interplay of the different
harmonics, in Sec. 4 we present a benchmark based on the rod model, a one-
dimensional, single-speed neutron transport problem, and discuss our findings
within the framework of the linearized noise theory. The solutions correspond-
ing to the non-perturbative approach will be derived and contrasted to those of
the linearized equations in Sec. 5. Conclusions will be finally drawn in Sec. 6.



s 2. The noise equation(s) and the orthodox linearization
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Let us consider a nuclear system at equilibrium, whose balance equation for
the critical neutron flux ¢.(r, €, E) reads B.¢. = 0, where

B, =Q-V+3,— f f Q- Q. E — E)Sy(r,E)dE dQ’

Xp(E) , /
42/( ffvp(E )% 4(r, E")dE' dQ

X"( )ff vI(ENZ4(r,E")dE'dY (1)

47rk

is the stationary Boltzmann operator, with associated fundamental eigenvalue
ke = 1, and the sum is extended over the precursor families. Notation is stan-
dard, and for the sake of simplicity we have assumed here that a single fissile
isotope is present. Suppose now that a perturbation possibly involving mate-
rial displacements is introduced in the system, with the perturbed cross sections
2o (1) = Zo(r, E,t) evolving in time according to a given law, « being the in-
dex of a specific reaction. Correspondingly, the perturbed neutron flux ¢(7) =
o(r,Q, E,t) will be ruled by the perturbed time-dependent Boltzmann equation
B, (D¢(1) = 0, where

10
B,(1) = ;E+Q-V+Et(r,E,t)

B fffs(ﬂ' QE" — E)Xy(r,E',dE'dQ’

Xxp(E) , ’
4;( f f Vo(ENEf(r,E' ,1)dE' dQ

Xd(E) —(t—t") J ’ ’
J4ﬂkeﬁ fff (E )2p(r, E ,)dE' dQ' dtf )

is the time-dependent Boltzmann operator, including the contributions of the de-
layed neutron precursors.

The perturbation is supposed to have started at some previous time, suffi-
ciently far in the past for the system to have reached its asymptotic behaviour at
time ¢ = O (the initial observation time). We will assume that the cross section
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perturbations can be expressed as
Za(r9E9t):20(r9E)+52(Z(raEat)’ (3)

where X,(r, E) is the stationary part and 0X,(r, E,?) is the time-varying compo-
nent. Correspondingly, we define the neutron noise d¢(r,€, E,f) as the time-
varying part of the neutron field, and we decompose

()D(r’QaE,t) :gDC(raQ,E)-i_é(p(r’Q,E’t)' (4)
We are thus led to the formulation of the noise equation
[B(1) +6B(1)] 6¢p(1) = —0B(1)¢c, )

where we have introduced the reference Boltzmann operator

B(1) = lg+9 V+2Z(r,E)

—fffs(ﬂ"Q,E'%E)Zs(r,E’)dE’dQ’

i’i )ff Vo(EVEf(r, E')dE dSY

E
Xd( : f f f WOy (ENS 4(x, E')dE dQ dY ©)

A Artkes

and the perturbation of the Boltzmann operator

0B(t) = 0Z4(r, E, 1) — fffs(ﬂ’ -QE" — E)6Z(r,E',1)dE'dQ’

XP(E) ff ’ ’ ’ ’
- ENOX(x,E",1)dE"dQ2
drker vp(E")0Zf(x, E",1)

E
Xd( ) f f f Oy (ENSE4(x, E L )AE dY dY . (7

A Artkes

Equation (5) corresponds to formally decomposing the perturbed Boltzmann op-
erator as B,(1) = B(t) + 6B(t). The term on the right-hand side of Eq. (5) rep-
resents the noise source, depending on the stationary flux ¢, (Pazsit and De-
maziere, 2010; Williams, 1974). No approximations have been introduced so

6
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2.1. Fourier analysis and linearization

The analysis of the noise equations is often carried out in the frequency do-
main. By applying the Fourier transform

+00

@) = F L0 @) = f ¢ f(r)dt ®)

(o)

and using the convolution theorem

1
FlfHg®](w) = —T[f(t)](w)*T[g(t)](w) f dw' f(w-w)gw"), (9)

125 where % denotes the convolution product, Eq. (5) yields the Fourier-transformed
exact noise equation

1
B(w)dp(w) + 7 f 0B(w — w"op(w)dw' = —5B(w)p. (10)
T
in the frequency domain (Sanchez, 2015; Rouchon and Sanchez, 2015; Rouchon,
2016). Here we have introduced the Fourier-domain reference Boltzmann oper-

ator

B(w) = iﬂ +3(r,E)+Q V- f f Q- Q. E — E)Sy(r,E)dE'dSY

Xp(E) p
4frk ffvp(E )% /(r, E")dE' dQ

A; Xd( ) j
- ENE¢(r,E"dE'dQ’ 11

and the Fourier-domain perturbation operator

0B(w) = 6Zt(r,E,w)—fffs(Q’-ﬂ,E’ — E)0Zy(r,E’',w)dE'dQY’

j;; )ff vo(E)6Z/(x,E',w)dE'dSY

—Z Y xa®) f f VI(ENSZ/(x, E',w)dE'd<. (12)

Aj+iw 47Tkeff
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Equation (10) is a Boltzmann-like transport equation for the complex neutron
noise field d¢(w), where the operators B(w) and 0B(w) as well as the source
term —0B(w)p, are complex.

The orthodox approach to the noise theory consists in neglecting the terms of
the form 0%, (¢)0¢(t) appearing in 6B(t)o¢(t) in Eq. (5), based on the assumption
that the product of the two perturbed terms is small as compared to the pertur-
bation of each term in the product (Pazsit, 1984). Under this hypothesis, we can
drop the convolution product from Eq. (10), which yields the customary formu-
lation of the linearized noise equation in the frequency domain, namely

B(w)dp(w) = —6B(w)ep.. (13)

By opposition, we will call Eq. (10) the non-perturbative formulation of the
Fourier-transformed noise equations.

3. The source term: the case of interface vibrations

The source term —0B(w)y. appears both in Eq. (10) and in Eq. (13) and
does not depend on whether we consider the exact or linearized noise equations.
However, the source term does depend on the specific assumptions on the noise
model for the system under consideration: the operator 68(w) contains terms of
the kind 0Z,(r, E, w), expressing the Fourier-transformed cross section perturba-
tion for a given reaction a.

In the following, we will assume that the neutron noise is induced by one or
several vibrating interfaces between homogeneous materials. Let us focus on the
case where the vibration acts along a single axis, say x, and let us denote by x( the
unperturbed position of the interface 2. We define YL(E) and ZR(E) the spatially
homogeneous cross sections of the regions at the left (x < xp) and the right (x >
Xo), respectively, of the interface at xo. We assume that the vibration is periodic,
with frequency wq and period T = 27/wyp, and with amplitude & smaller than the
linear size d of the region concerned by the interface perturbation. The position
of the moving interface will be described by x;(7) = xo + £sin(wot), with xg —& <
x;(f) < xp +e&.

Under these assumptions, the general form of the interface perturbation in

>The generalization to the case where the vibration has several components along the three
Cartesian axes can be carried out by following the same arguments, at the expense of more
cumbersome calculations.
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the time domain is
0Zo(x,E, 1) = AXo(E)[H(x — x9) — H(x — x¢ — e sin(wot))] , (14)

where AZ,(E) = Z5(E) - XR(E) and H(z) is the Heaviside function, with H(z) = 1
for z > 0, and H(z) = 0 otherwise. Observe that 6X,(x, E, ) is non-zero only in
the region traversed by the vibrating interface, namely, xo —& < x < xo +&.

3.1. The e/d approximation

Before investigating the behaviour of the exact source term in Eq. (14), it is
instructive to consider the £/d approximation (Pazsit, 1977). When the ampli-
tude ¢ of the perturbation is small as compared to d, Eq. (14) can be expanded in
powers of &, by using the Taylor series

2
H(z+¢) = HZ) +£5(2) + %6'(z)+--- , (15)

0(z) and ¢’(z) being the delta distribution and its derivative, respectively. We
therefore have

2 2
5%(x, E. 1) = AS,(E) ssin(wot)é(x—xo)—%(wol)é’(x—xo)+--- . (16)

whose effect is spatially localized at the stationary position x( of the interface.
Now, by using

F[sin(wot)] = —in [6(w — wg) — §(w + wp)] (17)

and
?‘[sinz(wot)] =n6(w) — g [0(w —2wp) + 6(w + 2wq)] (18)

we obtain the Fourier-transformed expansion

02q(x, E,w) =AZ,(E)[—ined(x — x0)0(w — wyp)
+ 285 (x=x0)0(w=200) +-+-1, (19)
where we have neglected the contributions associated to w = 0 and to negative
frequencies, for reasons that will be discussed later. In the Fourier domain, the

effect of an interface periodically vibrating at a frequency wy is thus mirrored
in an infinite sum of contributions corresponding to discrete frequencies, each

9
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Figure 1: The spatial shape of the noise source. Comparison between the £/d approximation
(plotted as a dashed line, using the nascent functions to represent the singular spatial behaviour
located at the interface) and the exact representation (plotted as solid line). Left: the imaginary
part of the component at wy; right: the real part of the component at 2wy.

multiple of the fundamental frequency wq of the forcing function and with de-
creasing amplitudes.

Although many authors have pointed out that the second harmonic might in
some cases be relevant (Lucia et al., 1973; Antonopoulos-Domis, 1976; Pazsit,
1977, 1984), the Taylor expansion in Eq. (19) has been truncated at the first
order in most of the previous works concerning neutron noise, thus including
the contribution of the first harmonic alone. In view of the functional form of
Eq. (19), one might suppose that the contribution of the second harmonic at 2w
is £ times smaller than that of the first harmonic at wg. However, expression (19)
is composed of a series of increasingly singular spatial functions localized at
the interface position xp. A common approximation consists in smoothing these
contributions over the spatial region of the vibration, which is expedient for a
numerical treatment (Vidal-Ferrandiz et al., 2020). For small &, the delta distri-
bution can be approximated by a suitable nascent delta function F(x) of the kind

5(x) ~ Fo(x) = éF(g) (20)

with F(z) being normalized 3 with respect to z. A widely adopted choice is to

3By a change of variables, it follows that F,(x) is also normalized with respect to x.

10
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assume |
Fo(x) = —|xer—cs1, 21
8( ) 28|x€[ £,€] ( )
so that the & term at the denominator cancels out with the prefactor of the first-
order contribution in the Taylor expansion. As for the derivative of the delta
distribution in the expansion given in Eq. (19), a convenient choice is the hat

function

1 X . X
Go(x) = ~ (1 - —slgn(—)) e[eel. (22)
E E E
‘We therefore have
, 0 1 . (x
§'(5) % £-Go() = = —5ign = Jluet-eat 23)
X & E

so that &2 term at the denominator cancels out with the prefactor of the second-
order contribution in the Taylor expansion.

Within the limits of the use of nascent functions to describe the singular
spatial behaviour of the £/d approximation, the first harmonic wqg will be thus
associated to a negative imaginary contribution of amplitude /2, spatially flat
over the vibrating region, whereas the second harmonic 2w will be associated
to a negative real contribution of amplitude /4 (i.e., only half of the previous),
spatially flat over the vibrating region on each side of the interface but changing
sign across xg (see Fig. 1 for an illustration). These findings suggest that the
effects of the second harmonic cannot be neglected a priori: under certain cir-
cumstances, basically depending on the spatial shape of the fundamental flux ¢,
within the vibrating region *, there might be a subtle competition between the
Fourier component at wq and the one at 2wy.

3.2. Analysis of the exact noise source

Bearing in mind the behaviour of the £/d approximation, we can now ex-
amine the exact noise source for a periodically vibrating interface. Let us first
consider the region x > xp, where

OZR(x, E,1) =AZ(E)[1 — H(x — xo — esin(wot))] =
AZ(E)H(gsin(wof) — x + X). (24)

4Recall that the expression of the noise source is —0B(w)g..

11
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In this case, the Heaviside function is equal to unity when

X — X

sin(wot) > , (25)
£
and zero otherwise, i.e., between time
1 . [X—Xp
T(x,x0) = — arcsm( ) (26)
(O] &

and Ty /2 —1(x, xo0) = m/wo—T1(x, x0). This condition yields a rectangular wave (Rou-
chon, 2016)

6XR(x,E,1) =

nmw

cos (7 — nwot)] , @27

1 : © sin( 2 — nwyt(x, xo)
AS,(E) 1 wot(x XO)+2Z (% )
2 nmr

n=1

whose Fourier transform yields

OZR (%, E,w) =

AZ,(E) {cg(x, x0)0(w) + " eR(x, x0) 8w = newp) + (e + nwo)ei””]} . (28)

n=1

Equation (28) defines an infinite sum of contributions corresponding to dis-
crete frequencies +nwq, n =0, 1,---, multiple of the fundamental frequency wy,
in analogy with the findings for the &/d approximation. The space-dependent
Fourier coefficients appearing in Eq. (28) are given by

cg(x, Xx0) =1 —2wot(x,x0) =72 arcsin(x — XO) (29)
£
and
sin(Z —nwot(x,x0)) .,  sin(narccos(=2))
R(x, x0) =2 (3 )e—’"z =2 ( = ))e—’”z (30)
n n

for n > 1, whose amplitude decreases with increasing n. In particular, the coeffi-
cient corresponding to the first harmonic at wq is negative and imaginary:

x_x")z; (31)

) = =20 1= (=

12



220

225

230

for the second harmonic at 2wy the coeflicient is negative and real:

R(x,x0) = —2(x_8x°) 1—(’“_:0)2. (32)

More generally, all odd coefficients are imaginary, and all even coefficients are
real. The spatially-averaged contributions are given by Eg =2,

T,
& =—5i (33)
and X0+E }
1 [ I+e
-R R
=- ,X0)dx = 34
n 8‘[(0 o) 1 —n? G
for n > 2. This yields in particular
2
X = -3 (35)

The amplitude of the source term corresponding to the second harmonic is about
twice as small as the one of the first harmonic, which is again consistent with the
£/d approximation. Observe that E’f is the only non-vanishing spatially-averaged
coefficient for odd n.

For the region x < xp, we have

OXL(x, E,1) = —AZo(E)H(x — xo — £ sin(wol)). (36)

In this case, the Heaviside function is equal to unity when

sin(wof) < 20 37)
E

and zero otherwise, i.e., between time T/2 + 7(x,xg) and T¢ — 7(x,x9). This
condition defines a rectangular wave that is shifted by 7y/2 with respect to the
one for the region x > xo. By applying the Fourier transform, we have thus

62k (x,E,w) =

AT, (E) {cg(x, X0)0(w) + Y ck(x, x0) 8w - newp) + (e + nwo)e""”]} . (38)

n=1

where cf(x, x0) = cR(x, xo) for n > 1, and ¢§(x, x0) = c&(x, x0) — 27. The spatially-
13
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averaged contributions are given by

R N )
Cp = . ¢,y (x, x0)dx, 39)
X

0—¢&

which yields ¢ = —¢f, ¢ =¥, ¢, =0 forodd n > 1, and & = ¢ for evenn > 2.

The spatial behaviour of the exact noise source is illustrated in Fig. 1.

3.3. Multiple interfaces

So far we have examined the effects of a single vibrating interface. The
case of a region of size d vibrating into a host material can be dealt with by
considering the linear superposition of the effects of two vibrating interfaces,
each located at the boundaries of the region °. In this case, the terms AZ,(E)
corresponding to the respective boundaries will have opposite signs, so that one
might possibly expect interference phenomena due to the simultaneous presence
of two vibrating interfaces. The intensity of the interference of the interfaces
will depend on the interplay between the vibration amplitude & and the linear
separation d between the boundaries: these effects will be discussed in Sec. 4,
with the help of a numerical example.

3.4. Impact of the source on the noise field

Equations (28) and (38) completely define the Fourier spectrum of the noise
source corresponding to a vibrating boundary between two homogeneous re-
gions, for a sinusoidal displacement at a single frequency wg. The system will
in principle respond to the vibration at several discrete frequencies nwy, despite
the impulsion being monochromatic at wg. The noise response

Z)(a)):fhD(r,Q,E)égo(r,Q,E,a))drdeE (40)
D

for a given frequency w = nwo will depend on the source intensity (i.e., on the
Fourier coeflicients cf’L(x, xo) and on the shape of the fundamental flux ¢.), and
on the noise detector function hp(r, 2, E), where the integral is defined over a
region D of the phase space variables r,Q,E. The noise source term can be
generally written as

~6B()pc =~ ) 3Bupcd(w—nwp). (41)

SHere we will assume that & < d/2; the general case of arbitrary £ and d is discussed in (Rou-
chon, 2016).
14
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with the appropriate noise source components 68, associated to the cross section
perturbations 0Z,(w), to be inferred from Egs. (28) and (38). We thus expect the
noise field to be of the form (Sanchez, 2015; Rouchon, 2016)

Sp(r, Q. E,w) = )" 6pu(r, 2, E)S(w—newo), (42)

where d¢,(r, Q, E) is the solution of the exact Fourier-transformed noise equa-
tion (10) corresponding to the noise source component at frequency nwy, namely

1
Bubgn+ - ; 5B-mOom = —6Bnpe. (43)

Here we have denoted By = B(kwg) and 6By = 6B(kwop) the noise operator and
the perturbation operator, respectively, evaluated at the discrete frequencies kwy
of the source. This yields an infinite system of coupled equations for the noise
components d¢,, where the noise field at a given discrete frequency nwo depends
on the behaviour of the noise field for all the other frequencies mwy. For the
orthodox approximation, Eq. (43) reduces to

Bn&Pn =-08, Qe (44)

which is an infinite system of fully decoupled linear equations © for the noise
components 0¢;,.

The noise source contributions due to negative frequencies n < 0 can be
dealt with by observing that d¢_, = 6(,0;(,, where T denotes complex conjuga-
tion. Finally, the noise source contribution —8y¢., which involves the coeffi-
cients cg’L(x, xo) and therefore corresponds to w = 0 (i.e., the time-average of the
perturbation), physically represents the offset due to the fact that the perturbation
will in general introduce a non-vanishing reactivity effect in the system. For the
linearized equations (13) all the components are decoupled from each other, so
that the equation for n = 0 will not influence the others and can be disregarded
when solving for n > 1 (Sanchez, 2015; Rouchon, 2016). The effect of —By¢, on
the non-perturbative Egs. (43) is more involved and the discussion of this case is
deferred to Section 5.

©As a consequence, the n-th harmonic of the noise field only depends on the n-th order term
of the noise source.
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4. Analysis of the linearized noise equations: a benchmark model

In order to assess the linearized equations (13) combined with the exact
model of the noise source (Eqgs. (28) and (38)) or with the £/d approximation
(Eq. (19)), we consider the case of neutron noise due to vibrating interfaces in
a benchmark configuration based on the rod model, which is possibly the sim-
plest example of space- and direction-dependent transport problem (Wing, 1962;
Montagnini and Pierpaoli, 1971): particles move at constant speed v along a line
(the rod) and undergo collision events with total cross section Z,(x). Only two
directions of flight are allowed, namely forward (€2 = +) and backward (2 = -);
we furthermore assume that the angular distributions for scattering and fission
are isotropic. For the sake of simplicity, we will consider a single precursor
family.

If we define 5¢™ (x) and 6~ (x) to be the (angular) neutron noise at position
x in the positive and negative direction, respectively, the linearized noise equa-
tion (13) takes the form of two coupled ordinary first-order differential equations

[19 L9, Z,(x)] 50*(x, )
v Ox
1 VpZr(X) A vaZe(x) -
—E[ZS(XH T * T T dp(x,w) = 0~ (x,w), (45)

where 5¢(x) = 6ot (x) + 8¢~ (x) is the scalar noise integrated over the directions.
We will assume that the viable space is a segment [0, L], for some positive length
L, with leakage boundary conditions 6¢*(0,w) = 0 and ¢~ (L,w) = 0. In prin-
ciple, the Green’s function of Eq. (45) could be determined exactly, by slightly
adapting the analytical methods proposed in (Hoogenboom, 2008), and the solu-
tion would then follow by quadrature formulas with respect to the noise source
term Q*(x,w). In practice, the resulting expressions are rather cumbersome, so
that a numerical solution by discretization and matrix inversion has been chosen
for this work. The noise source Q*(x,w) = —6B(w)¢, is given by

Qi(x’ (,l)) = —6Z[(X, U))QO;_F (x)
VpoZr(x, w) A VadZe(x,w)
+

1
+ 5 62S(-x7 (,()) + SDC(-X)9 (46)
where ¢ (x) is the fundamental mode corresponding to the stationary system,
with associated eigenvalue ke, and ¢ (x) = ¢ (x) + @2 (x). The quantity 6Z,(x, w)
is the Fourier-transformed, spatially dependent cross section perturbation for re-
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Figure 2: The rod model: a segment [0, L] with three spatial regions separated by two interfaces
at x; and x,.

action @, whose functional form for a vibrating interface is given in Egs. (28)
and (38).
The noise field d¢*(x,w) will be decomposed as

5™ (x,w) = ) 0gE(xX)6(w —nwp), 47)

where the components ¢} (x) satisfy
Bogy (x) = =08,z (%), (48)

which can be solved separately for each n > 1 (Sanchez, 2015; Rouchon, 2016).
In practice, instead of working with complex variables we will further decom-
pose the operators and the noise into real and imaginary parts, which is the strat-
egy adopted by most numerical solvers for the Fourier-domain linearized noise
equations, either deterministic or Monte Carlo (Rouchon, 2016).

To fix the ideas, we will consider a rod composed of three regions: a centrally
located fuel pin within the inner boundaries at x = x; and x = x,, and a host
moderator in x < x; and x > x,, as illustrated in Fig. 2. This configuration is
inspired by the Colibri experimental setup, developed in the framework of the
CORTEX project, where one or several fuel rods of the Crocus zero-power pool-
type reactor are oscillated at different frequencies for the purpose of neutron
noise analysis (Lamirand et al., 2020). The physical parameters for the three
regions are the following: for the moderator, we take £, =3 cm™! and X, = 0.2
cm™!; for the fuel, we take £, =1 cm™!, £, = 1.2 cm™! and 2r=0.98 cm™L
The delayed neutron fraction is 8 = 7 x 107> and the precursor decay constant
is A =0.08 s™!. The neutron speed is v = 2.2 x 10° cm/s. For our simulations,
we will consider three symmetrical configurations with a decreasing size d for
the fuel region, and the average number v; = v, + v4 of fission neutrons will be
adjusted in order to make the system critical: for the first, we take d = 6 cm,
with x; =2 cm and x, = 8 cm, and v; = 2.2711; for the second, d = 4 cm, with
x;=3 cmand x, =7 cm, and v; = 2.30635; for the third, d =2 cm, with x; =4 cm
and x, = 6 cm, and v; = 2.4250. In all cases, the total segment length is L = 10
cm and the number of spatial meshes for numerical integration is 8000. The
corresponding fundamental modes ¢., normalized to unit, are shown in Fig. 3.
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Figure 3: Stationary solution for the rod model with a central fuel rod in a host moderator. Solid
lines: the critical flux ¢.(x). Dashed lines: the critical flux @.(x) with average correction, as
detailed in Sec. 5.4. Left: fuel region size d = 6 cm; center: d =4 cm; right: d =2 cm.

As for the perturbation, we will assume that the forcing frequency is wg/2mr =0.1
Hz, with a vibration amplitude £ = 0.5 cm, unless otherwise specified.

4.1. A single vibrating interface

We start our analysis by considering the somewhat artificial case of a single
vibrating interface located at the right boundary of the fuel region (x = x,). The
main findings obtained from the application of the linearized equations coupled
to the exact model of the noise source or to the £/d approximation are illustrated
in Figs. 4-6 for the configuration with d = 4 cm. We have computed the first four
components, from wq to 4wq. It turns out that the noise field dp(x,w) is dom-
inated by the components corresponding to the first and the second harmonic:
this is due to the shape of the noise source, the first and the second harmonic
having the smallest number of nodes, and thus the smallest compensation effects
between positive and negative contributions. Thus, the noise field for 3wy and
4wq will not be displayed.

Concerning the noise source, the real part of Q(x,w) is dominated by the
component due to 2wg, whereas the imaginary part of Q(x,w) is dominated by
the component due to wg. The real part of d¢ due to wy has approximately the
same amplitude as the one due to 2wy, but opposite sign. On the contrary, the
imaginary part of d¢ due to wy is considerably larger than the one due to 2wy.
This behaviour is mirrored in the shape of the absolute value of d¢ (Fig. 6): an
hypothetical noise detector would show a peak at wp whose intensity would be
much stronger than at 2w at any spatial location within the rod.

An interesting observation is that the £/d approximation yields an accurate
estimate for the shape of the noise field, for both the first and the second har-
monic, despite some apparent discrepancies concerning the shape of the noise
source. Quite surprisingly, this holds true even for our choice of &, which is

somewhat large as compared to the linear size d of the fuel region.
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Figure 4: The noise source Q(x,w) for a single vibrating interface at x, = 7. Left: real part; right:
imaginary part. Blue: harmonic component for wy; red: 2wg. Solid lines: exact source model;
dashed lines: €/d approximation.
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Figure 5: The normalized noise field for a single vibrating interface at x, = 7. Left: real part;

right: imaginary part. Blue: harmonic component for wyp; red: 2wg. Solid lines: exact source
model; dashed lines: €/d approximation.
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Figure 6: The normalized noise field for a single vibrating interface at x, = 7. Left: amplitude;
right: phase. Colors and line styles are the same as in Fig. 5.
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4.2. Two vibrating interfaces

We discuss next the more physical case of two interfaces vibrating in phase at
each end of the fuel region, each giving rise to the shapes discussed in Sec. 4.1,
but with opposite signs because of AY,, which would mimic the effect of the fuel
pin being oscillated into the moderator. The main simulation results obtained
from the application of the linearized equations coupled to the exact model of
the noise source or to the £/d approximation are illustrated in Figs. 7-9 for the
configuration with d = 6 cm, in Figs. 10-12 for the configuration with d = 4 cm,
and in Figs. 13-15 for the configuration with d = 2 cm. The computed noise field
for 3wo and 4wy is again negligible with respect to that of the first two harmonics
and will not be displayed.

As expected, at each interface the qualitative behaviour of the noise source is
similar to the case of the source corresponding to a single interface (see Figs. 7,
10 and 13). The real part of Q(x,w) is dominated by the component due to 2wy,
whereas the imaginary part of Q(x,w) is dominated by the component due to wy.
However, the corresponding noise field 6¢(x,w) has a distinct shape, because of
the linear superposition of the noise sources, which results in non-trivial interfer-
ence effects. The real part of 6¢(x, w) is dominated by the component due to 2wy
(Figs. 8, 11 and 14, left), which is symmetric with respect to the two interfaces
and thus leads to a constructive interference; for the same cases, the contribution
of wy to the real part is on the contrary suppressed by a destructive interference.
Conversely, the imaginary part of d¢(x, w) is dominated by the component due to
wo, which is anti-symmetric with respect to the two interfaces, and thus leads to a
destructive interference (Figs. 8, 11 and 14, right). Observe in particular that the
imaginary noise component due to wg has now a node at x = L/2, corresponding
to the mid-point of the two interfaces. This behaviour is mirrored in the shape
of the amplitude of dp(x,w) (Figs. 9, 12 and 15, left): the component due to wy
is larger than the one due to 2w far from the vibrating region; conversely, the
component due to 2wo becomes larger than the one due to wqy within the vibrat-
ing region, where the first harmonic is suppressed. Again, the £/d approximation
yields an accurate estimate for the shape of the noise field, for both the first and
the second harmonic.

The linear separation d between x; and x, has a strong impact on the be-
haviour of the noise field. When reducing the size d of the fuel region by keeping
fixed the amplitude € of the vibration, a striking phenomenon occurs: the real
part of d¢ corresponding to the component due to 2w increases dramatically
(Figs. 8, 11 and 14, left) and so does the corresponding amplitude of the noise
field (Figs. 9, 12 and 15, left). Since the component due to wq is comparatively
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much less sensitive to d, the amplitude of the noise field corresponding to the sec-
ond harmonic may become everywhere larger (and eventually much larger) than
the one corresponding to the first harmonic, provided that the separation d of the
two interfaces is sufficiently small (see Fig. 15, left, for the configuration with
d =2 cm). According to the linearized equations, an hypothetical noise detector
would thus show a peak at 2wy whose intensity would be much stronger than at
wo at any location within the rod. The same behaviour is observed when increas-
ing the size of & for a given d. These surprising features are consistent with the
recent findings related to Monte Carlo simulations of the linearized noise equa-
tions mentioned before. In general, we would expect that a linear system under
the effect of an external forcing function at a frequency wg should primarily re-
spond at the same frequency, except for special cases where the symmetries of
the forcing function and/or the detectors might suppress the response at wqy and
thus artificially promote the response at 2wp. One then wonders whether the pre-
dictions of the linear theory in the Fourier domain are physically sound for the
configurations examined here.
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Figure 7: The noise source Q(x,w) for two vibrating interfaces with d = 6 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wp; red: 2wp. Solid lines: exact source
model; dashed lines: €/d approximation for wg and 2wy.
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Figure 8: The normalized noise field for two vibrating interfaces with d = 6 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wg; red: 2wp. Solid lines: exact source
model; dashed lines: €/d approximation for wg and 2wy.
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Figure 9: The normalized noise field for two vibrating interfaces with d = 6 cm. Left: amplitude;
right: phase. Colors and line styles are the same as in Fig. 8. Additionally, reference solutions
obtained by solving the time-dependent equations, as described in Sec. 5.1, are plotted as dotted
lines.
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Figure 11: The normalized noise field for two vibrating interfaces with d = 4 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wg; red: 2wp. Solid lines: exact source
model; dashed lines: €/d approximation for wg and 2wy.
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Figure 12: The normalized noise field for two vibrating interfaces with d =4 cm. Left: amplitude;
right: phase. Colors and line styles are the same as in Fig. 11. Additionally, reference solutions
obtained by solving the time-dependent equations, as described in Sec. 5.1, are plotted as dotted
lines.
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Figure 13: The noise source Q(x,w) for two vibrating interfaces with d = 2 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wp; red: 2wp. Solid lines: exact source
model; dashed lines: €/d approximation for wg and 2wy.
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Figure 14: The normalized noise field for two vibrating interfaces with d =2 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wg; red: 2wp. Solid lines: exact source
model; dashed lines: €/d approximation for wg and 2wy.
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Figure 15: The normalized noise field for two vibrating interfaces with d =2 cm. Left: amplitude;
right: phase. Colors and line styles are the same as in Fig. 14. Additionally, reference solutions
obtained by solving the time-dependent equations, as described in Sec. 5.1, are plotted as dotted
lines.
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5. Non-perturbative approach to the noise equations

In order to ascertain whether the linearized noise equations in the Fourier
domain provide a faithful representation of the system behaviour in the pres-
ence of vibrating boundaries, reference solutions are required. For this purpose,
we analyze the rod problem using a time-domain solver, the non-perturbative
equations in the Fourier domain, and finally an average-corrected version of the
non-perturbative equations in which a compensation is included for the possible
reactivity effect.

5.1. Reference solutions from a time-domain solver

We have developed a time-domain solver for the time-dependent rod model
equations, namely,

10 o Lo vpZ (x,1) 1
I + Ep + 24(x, t)] e (x,1) = > [Zs(x, 1)+ o o(x,1) + Z/IC(X, 1)
2r(x,t
9 ey = YD e, (49)
at keﬂ:

where ¢*(x, 1) is the angular flux and ¢(x,7) = ¢*(x,1) + ¢~ (x,1) is the scalar flux
integrated over the directions. The viable space is again the segment [0, L], with
leakage boundary conditions ¢*(0,¢) = 0 and ¢~ (L,¢) = 0. The initial conditions
for Eq. (49) correspond to a critical state:

1 vaZs(x,0)

90 =7
c(x,0) 1 kor

@(x,0), (50)
where ¢(x,0) = ¢.(x) is the reactor fundamental mode. The functional behaviour
of the time-dependent cross sections for reaction « is given by

02Xy (x,1) = AXy [H(x — x9) — H(x — x9 — e sin(wgt))], D

where AY, = XL — R is the difference between the spatially homogeneous cross
sections at the left and the right of each interface located at xg.

Since the system of equations in (49) is stiff because of the large separation
between the typical time scale of the neutrons and the one of the precursors, in
order to determine the behaviour of the angular flux ¢*(x,7) the precursor equa-
tion has been discretized in time by using an explicit Euler scheme, whereas the
Boltzmann equation for the neutrons has been discretized by using a backward
Euler method (Vidal-Ferrandiz et al., 2020). The equations are integrated over
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a domain [0, T], starting from the equilibrium conditions at t = 0. For our ex-
amples, we have taken T = 500 s. Once the scalar neutron field ¢(x, ) has been
determined at a collection of hypothetical detectors located at several spatial lo-
cations 0 < x; < L within the domain, the neutron noise field is then obtained by
taking
o(xj,1) —@c(x;)
@e(x j) .

Finally, the Fourier-transformed neutron noise field is computed by taking the
FFT of the expression derived in Eq. (52), over the discrete grid of times 0 <
t; < T for which the time-dependent noise field is available, and for each spa-
tial location x;. We will thus have reference solutions for the noise field within
the system, to be compared with the results stemming from the linearized equa-
tion (45) in the Fourier domain. For the calculations described here, we have
chosen 400 locations x;, evenly distributed in [0, L].

The simulation findings are illustrated in Fig. 9 for d = 6 cm, Fig. 12 for
d =4 cm, and Fig. 15 for d = 2 cm. For the first harmonic, the amplitude and the
phase of noise field stemming from the linearized noise equations in the Fourier
domain are in good agreement with the reference solution obtained by integrat-
ing the kinetic equations. However, for the second harmonic the linearized noise
equations completely fail to address the features of the amplitude and the phase,
regardless of the use of the exact model or the £/d model for the noise source: the
phase should have a step-wise variation within the vibrating region, and the am-
plitude should be much smaller. In particular, the abrupt increase of the second
harmonic for small d seems to be an artefact induced by the orthodox lineariza-
tion.

0p(xj,1) = (52)

5.2. Non-perturbative equations in the Fourier domain

For the benchmark configurations discussed in this work, the reference solu-
tions obtained from the time-domain analysis suggest that the linear approxima-
tion in the Fourier domain is appropriate for the first harmonic, but is not capable
of reproducing the key properties of the amplitude and phase of the noise field
for the second harmonic. In this Section we will explore the impact of the non-
perturbative noise equations (43) on the accuracy of the system response in the
Fourier domain.

In practice, a numerical solution of Eq. (43) requires a truncation of the in-
finite sum over m, which can be obtained by applying a cut-off at m = +M: this
leads to a closed system, containing only terms for which an explicit equation
is available. This system can be solved by iteration as follows (Sanchez, 2015;
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Rouchon and Sanchez, 2015; Rouchon, 2016): first, we solve the linearized prob-
lem
B,60Y = —68B,., (53)

in order to initialize the noise field (5go,(10) for each frequency component nwy;
then, for each iteration j > 1 we compute the effective noise source

: 1 .
07 (@)= ~6Bupe~5- ) 6Bu-ndpy) (54)

m#n

finally, the noise field is determined by solving

8, + iéﬂo] o) = 0 (). (55)
2n

This procedure is iterated until appropriate convergence criteria on the norm
||(5<p£lj) — 6g0£,j _l)ll are met. At convergence, j — oo, the noise field 6(,0,(100) formally
satisfies a linearized equation where the operator 8, is replaced by the modified
operator 8B, + 6By /2m and the source —68B,¢. is replaced by the effective source
Qfloo)(w). The term 68y is kept on the left hand side of the equation: numerical
investigations have shown that such operator shift can contribute to the stability
of the iterations (Mancusi and Zoia, 2018). Since the equations are coupled, the
components at each frequency nwg will also depend on d¢p, which is related to
the reactivity offset and was dropped in the linearized equations: this term will
need a distinct treatment, as shown in the following.

5.3. The rod model revisited

Based on the analysis of the linear system, it appears that the two major
contributors to the behaviour of the noise field are wg and 2wq, the components
corresponding to n > 3 being small for the configurations considered in this work.
We can thus safely assume that the dominant portion of the corrections due to
the convolution term in Eq. (43) will be carried by d¢; and 6¢»>, and choose the
cut-off M = 4. For the time being, we also neglect the component at w = 0 by
artificially setting 6¢gp = 0.

We revisit then the rod model with two vibrating interfaces. The convergence
of the non-perturbative corrections is achieved in about 20 iterations for d = 6 cm,
30 iterations for d =4 cm and 70 iterations for d = 2 cm. The numerical solutions
for the non-perturbative noise equations are compared to those of the linearized
equations in Figs. 16-18 for the configuration with d = 6, Figs. 19-21 for the
configuration with d = 4 cm, and Figs. 22-24 for the configuration with d =2
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cm. Concerning the effective noise source, the component at 2wy is slightly but
systematically affected by the additional terms given by the convolution product,
whereas the component at wy is almost unaffected (Figs. 16, 19 and 22).

Despite these modifications of the effective source being rather small, the
corresponding impact on the noise field is extremely strong, which shows that
the symmetry-induced compensations occurring in linearized equations are bro-
ken by the presence of the coupling terms of the non-perturbative equations. In
particular, the real part of the second harmonic is dramatically decreased with
respect to the linearized noise equations (Figs. 17, 20 and 23, left), which in turn
is mirrored by a decrease of the amplitude of this harmonic (Figs. 18, 21 and24,
left). Conversely, the component due to wg is minimally modified by the non-
perturbative terms. Eventually, within the framework of the non-perturbative
noise equations the first harmonic dominates everywhere, except for the vibrat-
ing region, where the absolute value of 6¢1(x) is depressed because of the anti-
symmetry of the imaginary part of the component due to wy.

The noise fields obtained by using the non-perturbative equations have been
compared to the reference solutions in Figs. 18, 21 and 24. For the first har-
monic, the corrections due to the non-perturbative terms are rather small, and the
overall agreement with respect to the reference solutions are good, except for the
case of the smallest fuel region (d = 2 cm), where a slight but systematic discrep-
ancy is found far from the vibrating region. On the contrary, the impact of the
non-perturbative terms on the second harmonic is very strong: for all the tested
configurations, the non-linearized noise equations perform better than the lin-
earized equations in reproducing the spatial behaviour of the second harmonic,
for both amplitude and phase (compare Figs. 18, 21 and 24 against Figs. 9, 12
and 15, respectively). However, for decreasing d the discrepancy with respect to
the reference solution tends to increase. This is particularly apparent for the con-
figuration with d = 2 cm: while for the other configurations the non-perturbative
equations were able to correctly reproduce the phase jump of the second har-
monic within the vibrating region (which the linearized equations failed to do),
for this case the predicted phase is spatially flat, and the shape of the amplitude is
correspondingly far from the reference curve. The origin of such discrepancies
will be investigated in the next section.

5.4. Average-corrected noise equations

In the customary derivation of the noise equations, the neutron noise is de-
fined as the time-dependent deviation with respect to the steady-state flux ¢,
satisfying Eq. (1). This hypothesis underlies the entire formalism for both the lin-

earized and the non-perturbative noise equations in the Fourier domain. Actually,
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some recent works have suggested that the traditional decomposition of the time-
dependent neutron flux as in Eq. (4) might not be the wisest choice (Sanchez,
2015; Rouchon and Sanchez, 2015; Rouchon, 2016). The neutron flux ¢, cor-
responds to the initial condition of the system, before the perturbation is intro-
duced; once the perturbation is effective, the net reactivity induced by the per-
turbation will be compensated by control rod adjustments, physical feedbacks
such as Doppler effect, or any other external control mechanisms, which will
prevent the system from drifting, and the reactor will asymptotically reach a new
steady state . # ¢.. In order to mimic these effects, we will simply assume
that the average number of fission neutrons is rescaled by ket (Sanchez, 2015),
where ket # kefr is the new fundamental eigenvalue associated to the steady state
including the perturbation (Sanchez, 2015; Rouchon and Sanchez, 2015; Rou-
chon, 2016).
Correspondingly, we will define the neutron noise 6¢ as

o(r,Q,E,1) = §c(r,Q, E) + 6¢(r,Q, E, 1), (56)

which ensures that the noise will have a time-average equal to zero, i.e.,

RO T A
(0@) = Th_r)lgo 5T IT o0p(r,Q,E,t)dt =0, (57)
where we have used the short-hand notation (-) for the time average. This proce-
dure allows rigorously having 6@ = 6¢(w = 0) = 0, which minimizes the possible
bias in the non-perturbative equations due to having artificially set d¢p = O in the
previous section.
For this purpose, we decompose the perturbed Boltzmann operator as

B, = B(1) +6B(1), (58)
and we set
B =B+ A (59)
and
§B(t) = 6B(1) — A, (60)

where A is a suitable time-independent operator, to be determined. We further
require @ to satisfy the eigenvalue equation B.¢. = 0, where B, is the stationary
operator associated to B(r). The resulting noise equation in the time domain
reads A R A
|B() +5B(0)] 6p(1) = =681 (61)
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which can be then Fourier-transformed to yield
N 1 A A
B164n+ 5 ; 6B-mO@m = —6B,¢. (62)

for the noise components at discrete frequencies nwg. Then, a sufficient (albeit
non-unique) condition to ensure that 6¢g = 0 is

. . 1 5 e
Ape = 6B+ 5 - ; 5B_ndm. (63)

Thus, we formally set the operator (A to be (Sanchez, 2015)

1 Y
A=6Bo+5- 6By P, (64)
2n — ¢

Since A depends on . and 6¢,, which are the solutions of the problem that
we are attempting to solve, an iterative strategy must be used in order to de-
termine the noise field corresponding to the average-corrected non-perturbative
noise equations (Rouchon and Sanchez, 2015; Rouchon, 2016). We first solve
the non-perturbative noise equations without taking into account the average cor-
rection, as detailed in Sec. 5.2, and estimate d¢,. Then, we determine A based on
Eq. (64) and compute the modified operators B, and 68, in the Fourier domain.
This allows computing the new steady-state flux ¢, and successively updating
the noise field 6¢,. By iterating these steps, this procedure eventually converges
towards the average-corrected 6@, satisfying 6¢g = 0.

We have numerically assessed the impact of using the average-corrected
noise equations for the benchmark examples considered above. The correspond-
ing average-corrected stationary fluxes ¢.(x) are contrasted to the respective
¢c(x) in Fig. 3. The solutions of the average-corrected noise equations converge
in about 10 external iterations for the operators. The main findings for the result-
ing noise fields 6¢, are then illustrated in Figs. 16-18 for the configuration with
d =6 cm, Figs. 19-21 for the configuration with d =4 cm, and Figs. 22-24 for the
configuration with d = 2 cm. For the first harmonic, the average-corrected equa-
tions show only slight deviations as compared to the previous analysis for d = 6
cm and d = 4 cm; nonetheless, for the case d =2 cm the average-corrected equa-
tions considerably improve the agreement with the reference solution, especially
outside the vibrating region. The overall conclusion is that the noise equations
for the first harmonic are rather robust, in the sense that the linearized, non-
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perturbative and average-corrected equations yield almost identical predictions
concerning the shape of the noise field. For the second harmonic, on the other
hand, the average-corrected equations are key in reducing the bias with respect
to the reference solution: the phase shift within the vibrating region and the spa-
tial shape of the noise field of the amplitude are correctly recovered, even for the
case d =2 cm. Slight residual discrepancies between the Fourier-domain noise
equations and the reference solutions can be attributed to the numerical accuracy
of the time integration, to the discretization error of both the time and frequency
domain approaches, and to the truncation to the order M in the treatment of the
non-perturbative equations.
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Figure 16: The noise source Q(x,w) for two vibrating interfaces with d = 6 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wy; red: 2wy. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 17: The normalized noise field for two vibrating interfaces with d = 6 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wy; red: 2wy. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 18: The normalized noise field for two vibrating interfaces with d = 6 cm. Left: amplitude;
right: phase. Solid lines: non-perturbative equations (Sec. 5.2); dotted lines: reference solution
from the time-domain solver (Sec. 5.1); dotted-dashed lines: non-perturbative equations with
average correction (Sec. 5.4).
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Figure 19: The noise source Q(x,w) for two vibrating interfaces with d = 4 cm. Left: real part;

right: imaginary part. Blue: harmonic component for wy; red: 2wy. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 20: The normalized noise field for two vibrating interfaces with d = 4 cm. Left: real part;

right: imaginary part. Blue: harmonic component for wy; red: 2wy. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 21: The normalized noise field for two vibrating interfaces with d =4 cm. Left: amplitude;
right: phase. Solid lines: non-perturbative equations (Sec. 5.2); dotted lines: reference solution

from the time-domain solver (Sec. 5.1); dotted-dashed lines: non-perturbative equations with
average correction (Sec. 5.4).
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Figure 22: The noise source Q(x,w) for two vibrating interfaces with d = 2 cm. Left: real part;
right: imaginary part. Blue: harmonic component for wy; red: 2wy. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 23: The normalized noise field for two vibrating interfaces with d =2 cm. Left: real part;
right: imaginary part.Blue: harmonic component for wg; red: 2wg. Solid lines: non-perturbative
equations; dashed lines: linearized equations.
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Figure 24: The normalized noise field for two vibrating interfaces with d =2 cm. Left: amplitude;
right: phase. Solid lines: non-perturbative equations (Sec. 5.2); dotted lines: reference solution
from the time-domain solver (Sec. 5.1); dotted-dashed lines: non-perturbative equations with
average correction (Sec. 5.4).
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6. Conclusions

In this work we have analyzed the behaviour of the neutron noise equations
for a simple benchmark configuration consisting in a fuel rod periodically vi-
brating at the fundamental frequency wy in a host moderator. In this framework,
we have elucidated how the role of the noise source, and in particular the im-
pact of the higher-order terms, is entangled with the structure of the noise equa-
tions. We have shown that the non-perturbative noise equations (as opposed to
the widely used linearized noise equations) are in some case mandatory in or-
der for the Fourier-domain analysis to be consistent with the reference solutions
obtained by solving the time-dependent transport equations. A further improve-
ment comes from the use of the average-corrected noise equations, which can
take into account the reactivity offset due to the presence of the perturbation.
The discrepancy between the predictions of these three families of noise equa-
tions (linearized, non-perturbative and average-corrected) depends on the noise
component d¢g,, to be determined and on the system under investigation. For the
benchmark selected in this work, the three equations provide consistent estimates
for the spatial shape of the first harmonic d¢; at wg; however, the differences be-
tween the three approaches are dramatic for the second harmonic d¢» at 2wyg: the
linearized equation might hint that the second harmonic is everywhere larger than
the first, which contradicts the reference solution; the non-perturbative equations
allow obtaining closer, albeit still not entirely accurate, estimates; the average-
corrected equations finally yield spatial shapes in very good agreement with the
reference solution.

The analysis carried out in this work seems thus to suggest that the non-
perturbative, and even better the average-corrected, noise equations are manda-
tory in order to properly discriminate the double frequency effect of neutron
noise possibly measured in detectors, especially in view of comparing the sim-
ulation results to experimental measurements. However, these conclusions hold
true for the configurations investigated here, namely a small symmetrical sys-
tem in which the perturbation is centrally located, and their more broad validity
for complex systems (three-dimensional geometries, realistic material composi-
tions and cross sections, and multi-group or continuous-energy transport) should
be carefully probed. In this context, an important issue concerns the role of
symmetries, as apparent from the following example. For the configuration ex-
amined here, the growth of the second harmonic with respect to the first for
decreasing d appears to be an artefact of the linearized equations, and disappears
when introducing the non-perturbative corrections. However, if we had taken a
spatially-integrated detector symmetric with respect to the center of the rod, the
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dominant noise component would have been at 2wq, independently of whether
we had used the linearized or non-perturbative equations: since the noise field re-
lated to the first harmonic is anti-symmetric with respect to the center of the sys-
tem, its integral over a symmetric detector is vanishing and the second harmonic
would be the only surviving noise component. Similarly, the impact of the non-
perturbative corrections on the first and second harmonic, which are intimately
related to the behaviour of the fundamental neutron flux within the vibrating re-
gion, strongly depends on the symmetries of the system. Future work will be
aimed at exploring more general cases, in order to further unveil the features the
noise equations.
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