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1 | INTRODUCTION

In many applications, machinery components subjected
to fatigue loading must be designed in the so-called
very high cycle fatigue (VHCF) region, to sustain even
more than 10® cycles. Automotive components,'™ high-
speed train components,®”’ aircraft components,>** 2
as well as nuclear structural components'® represent
some examples of components to be designed in the
VHCF region. The need to prevent the failure of these
components is one of the main reasons for the growing
interest toward the research on the VHCF response of
materials.

Currently, the VHCF research focuses on the mecha-
nisms behind the crack initiation and researchers
generally agree about the experimental evidence that the
VHCF crack originates from the weakest site within
the most stressed volume, the so-called risk-volume
(or control-volume, or highly stressed volume'*'?).
The weakest site in fatigue is generally represented by a

(VHCF) is proposed in the paper. The statistical distributions of the VHCF
life and of the size of the defect leading to VHCEF failure (critical defect) are
identified in the paper through the weakest-link principle. The statistical
distributions are able to account for the stress gradients that are present in a
loaded material volume. An efficient procedure for estimating the parame-
ters involved in the statistical distributions is also shown. The proposed
statistical models are finally validated through experimental data taken from
the literature. The experimental validation proves the fitting capability of the
proposed models that outperform the traditional models based on the 90%

risk-volume, stress gradients, uniformly stressed volumes, very high cycle fatigue, weakest-link

defect (inclusion, pore, matrix inhomogeneity) that acts
as an initial crack'®'” in the loaded material volume.
This is well known in the fatigue literature (see, e.g., the
works on manufacturing defects in cast irons'®** and
additive materials*®—°). The defect population drives the
VHCF response of materials, and according to
Murakami,'”*!** the defect size is the main responsible
for the VHCF failure. In particular, the largest defect in
the risk-volume is generally assumed to nucleate the
crack leading to the VHCEF failure. Defects are randomly
distributed within the risk-volume and, according to
Murakami'” and Beretta et al.,>® the distribution of the
defect size in materials is statistically dependent on
the material volume: the larger the material volume, the
larger the probability of large defects. Furthermore, the
larger the defect, the smaller the VHCEF strength, follow-
ing Murakami's theory.'”?"** This is the rationale
behind size effects in VHCEF: larger loaded volumes may
include larger defects that negatively affect the VHCF
response.
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Size effects in VHCF have been recently investigated
in the literature.'*2>2%3%45 1p all cases, VHCF tests have
been run with ultrasonic fatigue testing machines and
size effects have been assessed by testing specimens with
different risk-volumes, under tension-compression load-
ing cycles. Experimental results reported in previous
studies®®**73*383944 have shown that size effects signifi-
cantly affect the VHCF response and must be carefully
considered when designing components against VHCF
failure.

The computation of the risk-volume plays a major
role when quantifying size effects in VHCF. It is gener-
ally acknowledged'”-***>34~*® that the risk-volume corre-
sponds to the material volume with stresses larger than
the 90% of the maximum stress in the whole loaded
volume. This is generally referred to as 90% risk-volume.
The reason for this definition is that defects leading
to failure (critical defects) are most likely located in the
region where the applied stress is larger than a suffi-
ciently large threshold. However, the choice for the
threshold value could be not uniquely defined, depending
on the investigated material. Generally, 90% risk-volume
have been considered in the literature.'”***>***% How-
ever, a 95% risk-volume has been used in Fitzka et a
and in Furuya,® VHCF failures have been found for
defects outside the 90% risk-volume, in particular for
applied stresses equal to 83% and 88% of the maximum
stress. In the latter case, the 90% risk-volume provides a
smaller, thus nonconservative, estimate of the volume to
be considered for quantifying size effects.

Furthermore, according to the statistics of
extremes'’>>* a change in the considered threshold
implies, for the same critical defect sizes, a change in the
parameters involved in the statistical distribution of the
critical defect size, which is not physically admissible:
parameter estimates should only depend on the investi-
gated material and not on the threshold considered for
computing the risk-volume. Therefore, the risk-volume
concept may lead to an inaccurate assessment of size
effects in VHCF, and it is in need of a revision for
preventing nonconservative design of machinery compo-
nents against VHCEF failure.

In the present paper, the concept of risk-volume is
revised in a statistical framework. Novel statistical
models, based on the weakest link principle, are
provided, with the aim of accounting for size effects with
no need of defining a risk-volume. The proposed statisti-
cal models can consider stress gradients within the
loaded volume and involve actual material parameters
that only change if the material changes. The proposed
statistical models are finally validated through several
experimental datasets taken from the literature and from
VHCEF tests run by the author and his coworkers.

1‘,49

2 | CRITICAL DEFECT SIZE AND
CONDITIONAL VHCF LIFE:
PRELIMINARY DEFINITIONS

In a loaded volume, the defect that originates the fatigue
failure is referred to as critical defect. To identify the criti-
cal defect in a loaded volume, both the defect size and
the local stress in the proximity of the defect must be con-
sidered. Indeed, large defects in a lightly stressed region
may be less critical than small defects in a highly stressed
region, following the stress intensity factor definition.

Figure 1 shows the variation of the uniformly stressed
volumes with the local stresses, in a Gaussian specimen37
subjected to an ultrasonic VHCEF test. The stress distribu-
tion within the specimen, which is depicted in Figure 1,
can be obtained with a finite element model (FEM) of the
tested specimen.

Two different large volumes with constant stress are
highlighted in Figure 1: the first one, v;, is in a region
with stress equal to 13.75% of the maximum stress; the
second one, vj, is larger and in a region with larger stress
(equal to 92.75% of the maximum stress). Volume v; is
the one subjected to a larger stress and, according to the
statistics of extremes,'”**! is the one with larger proba-
bility of including a large defect. Therefore, if compared
to v;, v; more probably contains the critical defect. How-
ever, if smaller volumes with larger stress are considered,
the evaluation becomes more difficult, and it can be only
quantified by defining the statistical distribution of the
criticality associated to each volume.

In each uniformly stressed volume, the largest defect
is the most critical one, and it can be identified with the
square-root of area approach suggested by Murakami'’
and Beretta et al.” It is well known'”>>°*> that the larg-
est defect, denoted as /A, follows a truncated largest
extreme value distribution (LEVD) with parameters u /7
and o ; and defined for positive defect sizes. Equation 1

800
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FIGURE 1
Gaussian specimen subjected to an ultrasonic very high cycle

Distribution of uniformly stressed volumes in a

fatigue (VHCEF) test (stress field in the specimen is also depicted)
[Colour figure can be viewed at wileyonlinelibrary.com]
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reports the probability density function (pdf) for the
largest defect contained in volume v;:

- _L(pL<Z\/Zi(\/a)>
f\/Zi (\/E,vl) = CA1—¢, (Zﬂi(0)> ) (1)

-z7,(Va)
where ¢, (Z\/Z,(\/a-)) — o %A (Va)=e VA; is the pdf of

the standardized LEVD, evaluated at
- o ~1 ; _ fz\/—i(O)

Z\/Zi(\/a) — va (F\/Z;\/Z\/Z og(v)), and or, (z\/Zi(O)) —e ¢ A

is the cumulative distribution function (cdf) of

the standardized LEVD, evaluated at

Z\/Zi (0) - _ ﬂ\/Z"':glOg(Vi)‘

Each uniformly stressed volume is characterized by
a specific stress level and by a specific distribution for
the largest defect size. If volume v; is considered, then a
given largest defect size +/a; , which is randomly
extracted from f 7 (v/a), and a given local stress level s;
must be taken into account to estimate the VHCF life
associated to v;. Indeed, it is well known in the litera-
ture'®17*%3132 that the VHCF life depends both on the
stress amplitude and on the defect size. It is worth to note
that, to simplify the statistical model, several approxima-
tions must be tolerated (e.g., defect shape and composi-
tion as well as three-dimensional effects>>* at the initial
defect are not taken into account). However, provided
that the estimated statistical model well fits the experi-
mental data, then all the approximations involved in the
model can be considered as cancelled out in the fitting
phase.

According to previous works,”>*7 the VHCF life
(i.e., the logarithm of the number of cycles to failure) fol-
lows a normal distribution with constant standard devia-
tion oy and mean value that linearly depends on the
logarithm of the stress amplitude (Basquin's model) and
on the logarithm of the largest defect size (square-root of
area model proposed by Murakami'” and stress intensity
factor relevance®®>?). In particular, the cdf of the VHCF
life for a given largest defect size \/a; and applied stress s;
is given by

FYi\\/E(y;Si’\/ai) =¢g¢ GM)’ (2)

Oy

where Y;|\/a denotes the conditional random variable
(rv) VHCEF life given the defect size, ¢(-) is the cdf of
standardized Normal distribution, and the mean value
Uy, is as follows:

: ! i 1211
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pyi(si,v/a;) = cy + mylogy, <Smax (%) ) + nylog, (Va;),
(3)

where cy, my, and ny are constant parameters and s,,qy is
the maximum stress in the whole volume.

3 | STATISTICAL DISTRIBUTION
OF THE (MARGINAL) VHCF LIFE

According to the definition of marginal cdf,>*** the
expression of the marginal cdf for the VHCF life related
to volume v; is given by

FYi (y;si’vi) = J:¢G C%}M)f\/x (\/a’vi)d\/a’
(4)

where f 7 (v/a,v;) is reported in Equation 1.

The marginal cdf in Equation 4 is related to volume
v;. Similar expressions can be obtained for the other uni-
formly stressed volumes vq,vs,...,V,, , being ng the total
number of uniformly stressed volumes.

According to the weakest-link principle,"* the
smallest VHCF life among the VHCF lives related to all
the uniformly stressed volumes represents the VHCEF life
of the whole loaded volume. The cdf of the smallest
VHCEF life can be computed from the product of the reli-
abilities related to each volume:

Fy (y;(s1,v1), (8,5 vn,)) = 1—H?;1Ryi Wssivi),  (5)

where Ry,(y;si,vi) =1—Fy,(y;s:,v;) is the reliability
related to volume v; and Fy,(y;s;,v;) is the marginal cdf in
Equation 4. Equation 5 shows that the cdf of the
(marginal) VHCF life for the whole loaded volume
depends on all the couples (s;, v;), being i = 1,...,1;.

4 | STATISTICAL DISTRIBUTION
OF THE CRITICAL DEFECT SIZE

The infinitesimal probability of having, in volume v;, a
largest defect size smaller than y/a and a VHCF life in
the range (y; y+dy] is given by

VA <y_”Y,i(Si’\/a)

fY,,JEg\/E(Ya \/Zl;si,vi) =J —¥c )fﬂl(\/&,vi)d\/&,
0o Oy Oy

(6)
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where fy, z<asVa;sivi)dy=Pl(y<Yi[y/a<y+dy)n
(VAi<va)], @o(-) is the pdf of the standardized
Normal distribution, and f \/Zi(\/a,vi)
Equation 1.

is reported in

If all the other uniformly stressed volumes have mar-
ginal VHCEF life larger than y, then v; becomes the critical
uniformly stressed volume, that is, the uniformly stressed
volume that contains the critical defect, and +/A4;
becomes the critical defect size, v/A,:

P[(y< YiVa<y+dy)n (\/Zc < \/5) N (v is critical)}

g
=fvova</a0Vaisuv) H Ry, (v:5;,))-
j=1
A (7)

To define the cdf of the critical defect size is necessary
to integrate over the range of variation of the VHCF life
and to sum up the probabilities related to each uniformly
distributed volume:

Pz (Va5 (51,90), - (50570,)
_Z JfY,\/_<\/_ y,\/a San H Ry y,s],vj)dy
Jj=1
JFi

(8)

Equation 8 shows that the cdf of the critical defect
size depends on all the couples (s;, v;), being i = 1,...,1

5 | STATISTICAL DISTRIBUTION
OF THE CRITICAL VOLUME

The critical volume is, in the whole volume, the uni-
formly stressed volume that contains the critical defect.
The probability that the ith uniformly stressed volume is
critical corresponds to the probability that the VHCEF life
related to v;, Y;, is the minimum VHCEF life in the whole
loaded volume:

ng
Plv;iscritical| = P[Ypin = Y| =P | (y < Y; <y +dy) ﬂ Yi>yVyeR|.
j=1
J#j

9)

The infinitesimal probability of having y < Y; <y
+ dy is related to the pdf of Y;, which can be easily
obtained from Equation 4:

IFy, (y;si,vi)
WS Vi) = ——————
le (y ) 0')y

= [Coo (s 2 (vam)ava

(10)

The reliability Ry, (y;s;,v;) corresponds to the proba-
bility of having Y; > y. Therefore, the probability that v; is
critical is the integral, over the domain of the VHCEF life,
of the product of fy (y;s;,v;) times all the reliabilities
Ry, (y;5),v), being j = 1,...,i — 1,i+1,..., 1,

+ o
=P[V.=vj]= J Iy, (y;si,vi)H;fx: 1Ry, (v;55,v;) dy,
JEL

Py, (vi)

(11)

where V. denotes the critical volume rv. Equation 11 is
the probability mass function of the discrete rv V.. The
cdf of V. is thus equal to

0

£y, 035:9) [ T = 1 Ry, 0351 vi) by,
k#j

Fy, () =P[Ve<v]=Y" J

(12)

where i = 1,...,n,. Equation 12 can be used to quantify
the probability of having critical defects for stresses,
in the whole loaded volume, below a threshold of
interest.

6 | VHCF LIFE AND CRITICAL
DEFECT SIZE DISTRIBUTIONS:
PARAMETER ESTIMATION

The statistical distributions of the VHCF life and of the
critical defect size (Equations 5 and 8, respectively)
involve six parameters in total: ¢y, my, ny, oy, u /5, and
o /7 - The parameters must be properly estimated with
statistical estimation methods. Typically, when the statis-
tical distributions are known, the maximum likelihood
(ML) estimation principle is adopted for its good asymp-
totic properties.®>® The ML principle requires the maxi-
mization of the likelihood function, which depends on
the parameters to be estimated and is computed from the
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pdfs of Y and /A, fy, and f ;5. The pdfs of Y and /A,
can be analytically defined from Equations 5 and 8
(ie., fy = dFy/dy and f - =JF ;5-/d\/a) and requires
several numerical integrations to be computed. The
numerical integrations must be replicated for each
datapoint and must be iterated when maximizing the
likelihood function. Each numerical integration is not
immediate, and each iteration, run in Matlab with the
Nelder-Mead maximization algorithm, can take up to
10 min. By considering at least 1000 iterations for getting
the maximum value of the likelihood function, the esti-
mated computational time for the parameter estimation
would be larger than 150 h, which is not acceptable
at all.

To reduce the computational time required for the
parameter estimation, a different approach, based on
Monte Carlo simulations, is applied in the following. The
approach consists of the following steps:

1. Randomly generate, from a standard uniform distri-
bution, ng, X Ny X Ne, samples (being ng,, larger
than 1000, n, equal to the number of uniformly
stressed volumes and n,,, equal to the number of
experimental failures). In the following, u;;x
denotes, for the kth experimental failure occurred
with maximum stress equal to S,y (being k = 1,
«fexp), the ith random sample (with i = 1,...,ng4,,)
related to the jth uniformly stressed volume v; (with
Jj = 1,..,n).

2. Randomly generate, from a standard normal distribu-
tion, ng, X Mg X Ny samples. In the following, z;;«
denotes, for the kth maximum stress amplitude, the
ith random sample related to the jth uniformly
stressed volume v;.

3. Define an initial guess for the six parameters cy =cy,
My =my, Ny = ny, ay:0§,ﬂﬂ:yt/; ando\/gzo’:/;l.

4. Compute, from the truncated LEVD (Equation 1), ng,,,
random largest defect sizes, for each uniformly
stressed volume v; and for each maximum stress, as
follows:

Vaijx =Hya T UT/Z(_IOg(_IOg (piJ’k)D

Hyz =Kzt o zlog (1) . (13)
N Wik il
piJ:e_e b + Uijk (1—e‘e K ﬁ)

Equation 13 exploits the location-scale properties of
the truncated LEVD distribution®?; /g, ;, denotes, for the
kth maximum stress amplitude, the ith random sample
related to the jth uniformly stressed volume v;.

' ‘ i 1213
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5. Compute, from the normal distribution (Equation 2),
Ny, VHCEF lives, for each uniformly stressed volume
v; and for each maximum stress amplitude, as
follows:

J— *
Yijk = My, 0y Zijk

) )+ it (V)
(14)

L *
My, =Cyt mylog,, (Smax,k <

Smax,k

Equation 14 exploits the location-scale properties of
the normal distribution®*; y; jk denotes, for the kth
maximum stress amplitude, the ith random sample
related to the jth uniformly stressed volume v;.

6. Compute ng, VHCF lives, for the whole loaded
volume and for each maximum stress, as follows:

yfailure,i,k :yi,i*,k =min [yi,l,k’ '"’yi,ns,k] s (15)

where j denotes the index corresponding to the
minimum value among the random n, VHCF lives
extracted for each uniformly stressed volume; yyuire,ik
denotes, for the kth maximum stress amplitude, the ith
random VHCF life related to the whole loaded
volume.

7. Compute ng, critical defect sizes, for each maximum
stress, as follows:

Vgiticalix = Vij oo (16)

where /a1 denotes, for the kth maximum stress
amplitude, the ith random critical defect size related to
the whole loaded volume.

8. Gather together the ng,, X n., VHCF lives for the
whole loaded volume and compute the simulated
empirical cdf® for the VHCF failure.

9. Gather together the ng, X ne, critical defect sizes
and compute the simulated empirical cdf for the crit-
ical defect size.

10. Compute the coefficient of determination R} in a
quantile-quantile (Q-Q) plot®* comparing the experi-
mental and the simulated quantiles of the VHCF
failures.
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11. Compute the coefficient of determination R%/Zc in a
Q-Q plot comparing the experimental and the simu-
lated quantiles of the critical defect size.

12. Compute the total coefficient of determination
Ri =Ry +R .

13. Change the parameter values and repeat from step
3 until R2, is maximum. The last set of parameter
values, when RZ, reaches its maximum value, repre-

sents the set of estimates for the six parameters.

The proposed estimation procedure converges quite
rapidly, and typically, less than 5 min are required for
getting the estimates, provided that the initial guess is
reasonable. A reasonable initial guess can be easily
obtained by estimating the parameters of the statistical
model that considers the 90% risk-volume. The reader
may refer to Paolino et al.>* for details about the proce-
dure that must be followed to estimate the parameters of
the model involving the 90% risk-volume.

7 | VHCF LIFE AND CRITICAL
DEFECT SIZE: EXPERIMENTAL
VALIDATION OF THE STATISTICAL
MODELS

In this section, several experimental datasets are ana-
lyzed to validate the statistical models in Equations 5 and
8. The first two datasets are taken from experimental tests
performed by the author and his coworkers and are
detailed in previous studies.?>2*#>%+5264 The second two
datasets are taken from the VHCF literature on size
effect.’® To evaluate the fitting performance of the pro-
posed statistical models, experimental data are also ana-
lyzed with the traditional approach that considers the
90% risk-volume.'7*>2643-4852 The cdf of the critical
defect size, if the traditional approach is adopted,
depends on two parameters, y N7 and ¢ Vv ? and is
equal to

91(2 o (VD)) = 01 (27,00, (0))

F\/Zm%o% (\/C_l, V90%) = ,
1- ¢L (Z\/Zc,vgo% (0))
(17)
va- (”JZ +0 /200, 108(Veo% ))
— Y90% Y90% L
where 2/, v (vVa)= - )
 HVawggy Vg, 108(Ve0%) 90%
2o (0) = = ,andv  denotes the

0‘/Z~"90%
90% risk-volume. With the traditional approach, the cdf
of the VHCF life depends on six parameters, Cy,y,, ,

MY vog > MY oo s O¥ o, > /A gy, 2 and o Vv and is

given by

FY,Vg[)% (y;smax’v%%)

oot nlento),
0 OY o/ Ov/Avgy 1=y, (Z\/chvtm% (O))

va,

(18)

Where piy . = C¥ vy, F+ My, 10810 (Smax) + 1y vy, 10810 (/).

The comparison between the two approaches is car-
ried out by computing the coefficients of determination,
R and R? 7. » Tesulting from Q-Q plots of the estimated
versus the experimental values. Q-Q plots are obtained
from the estimated cdfs of the experimental VHCF lives
and of the critical defect sizes, according to Benard's
approximation for median ranks.®> Equation 19 reports

the cdf value for the ith sorted experimental failure:

i—03
exp,i:N+0.4a (19)
where N is the total number of failures in the analyzed
dataset.

The variation of the coefficients of determination with
respect to the minimum stress ratio in the whole loaded
volume (Figure 1) is also assessed. If the minimum stress
ratio in the whole loaded volume is changed, then the
number of uniformly stressed volumes changes as well:
for a minimum stress ratio equal to 0%, then all the uni-
formly stressed volumes inside the whole loaded volume
are considered, whereas for a minimum stress ratio equal
to 90%, then the uniformly stressed volumes inside the
90% risk-volume are only considered. The analysis is per-
formed with minimum stress ratios ranging from 0% to
90% with steps of 10%, to assess the capability of the pro-
posed approach to identify statistical distributions whose
parameters do not depend on the value of the minimum
stress ratio.

7.1 | Tool steel: Gaussian versus
hourglass

Fully reversed ultrasonic VHCF tests have been run
in,3%:4244.52.64.66 Tegts have been performed on hourglass
and Gaussian®’ specimens made of H13 steel. Twelve
hourglass specimens with 90% risk-volume equal to
247 mm?®, and 18 Gaussian specimens with 90% risk-
volume equal to 2278 mm?> have been tested up to failure.
Defects originating failures have been analyzed with the
scanning electron microscope (SEM) and their size has
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been measured following the square-root of area
approach proposed by Murakami'’ and Matsunaga
et al.>* Further details on the experimental dataset are
reported in previous works, 384244526466

The distribution of the uniformly stressed volume v
with respect to the stress ratio s/s,,, has been obtained
with FEMs of the tested specimens. Modal analyses in
Ansys software have been performed to get the stress dis-
tribution within the specimens during the ultrasonic test.
Eight-node quadrilateral elements (plane 82) with the
axisymmetric option are used for the FEMs. The average
element size is 0.1 mm, ensuring mesh convergence. The
material model considers a linear elastic isotropic steel
(Young's modulus equal to 211,000 MPa, Poisson's ratio
equal to 0.29, and material density equal to 7800 kg/m?>).
Stress values are normalized with respect to the maxi-
mum value $,,,, Within the volume. Then, the volumes
with stress ratio larger than a specific minimum stress
ratio ranging from 0% to 99.5% with steps of 0.5% have
been computed: if the minimum stress ratio is equal to
0% then the whole volume is considered, whereas if it is
equal to 99.5%, then the volume is quite smaller and has
stress ratios ranging from 99.5% to 100%. The uniformly

800

700 - Gaussian 2278 mm? .
. - Hourglass 247 mm?
mE 600
E 500
Qo 400 o
E 300 ’ ; .
§ 200"""".
100 ‘.\ o,
0
0 0.2 0.4 0.6 0.8 1
S/Smax
FIGURE 2 Distribution of uniformly stressed volumes in

38,42,44,52,

Gaussian and hourglass specimens 6466 [ Colour figure can

be viewed at wileyonlinelibrary.com]
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FIGURE 3
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Effect of the minimum stress ratio for data in previous works
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stressed volumes are finally computed as the differences
between the adjacent volumes: for example, the first uni-
formly stressed volume, related to a stress ratio equal to
99.75%, corresponds to the volume with stresses ratios
ranging from 99.5% to 100%; the second uniformly
stressed volume, related to a stress ratio equal to 99.25%,
is obtained by computing the difference between the vol-
ume with stress ratios ranging from 99% to 100% and the
volume with stress ratios ranging from 99.5% to 100%;
finally, the last uniformly stressed volume, related to a
stress ratio equal to 0.25%, is obtained by computing the
difference between the volume with stress ratios ranging
from 0% to 100% and the volume with stress ratios rang-
ing from 0.5% to 100%. To be more precise, the volumes
are indeed quasi-uniformly stressed volumes, since the
stress ratio is not constant in each volume but has a toler-
ance of +0.25%. Figure 2 plots, for the two specimen
shapes, the uniformly stressed volumes as a function of
the stress ratio.

Parameters involved in the traditional approach with
90% risk-volume (Equations 17 and 18) are estimated
with the ML principle, whereas parameters involved in
the proposed approach (Equations 5 and 8) are estimated
with the procedure described in Section 6. The estimates
for the traditional approach are cy,,, =65.03,
My = —18.85, Ny, = —2422,  Oyp,, =0.4118,
B Fvoy, = —24.15, and o VAo = 7.656, whereas the
estimates for the proposed approach are cy = 71.40,
my = — 2019, ny = — 3.148, oy = 1.113, u 7 =8.565,
and o VA= 5.547 . Figure 3A shows, for the two
approaches, the variation of the coefficients of determina-
tion, Ry and R* 7 resulting from Q-Q plots of the esti-
mated versus the experimental values at different
minimum stress ratios. The proposed approach (red and
blue hollow circles in Figure 3A) outperforms the
traditional approach (red and blue dots in Figure 3A).
Furthermore, the R and R* 5. computed with the pro-
posed approach are constant (equal to 93% and 97%,

1
—Gaussian 2278 mm®, Analytical
o Gaussian 2278 mm?, Montecarlo
—Hourglass 247 mm?, Analytical

o Hourglass 247 mm?®, Montecarlo

0.8
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0.4
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(B)

%6: (A) variation of the coefficients of determination;
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(B) cumulative distribution function of the critical volume [Colour figure can be viewed at wileyonlinelibrary.com]
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respectively), regardless of the considered minimum
stress ratio. Minimum stress ratios larger than 90%
are not considered in the analysis, since they include
an insufficient number of uniformly stressed volumes.
This is confirmed by Figure 3B, which depicts the cdfs of
the critical volume (Equation 12) for both specimen
shapes. The probability of having critical volumes for
minimum stress ratios larger than 90% is almost equal to
85%. Therefore, a nonnegligible quantity of critical vol-
umes may be neglected (with probability larger than
15%) if the minimum stress ratio is set to values larger
than 90%.

Hollow circles in Figure 3B also show the perfect
agreement  between the  analytical approach
(Equation 12) and the Monte Carlo approach (Section 6).

Figure 4 highlights the fitting capabilities of the pro-
posed approach: Q-Q plots of the VHCF life (Figure 4A)
and of the critical defect size (Figure 4C) show the
agreement between the experimental data and the ana-
lytical models reported in Equation 5, for the VHCEF life,
and in Equation 8, for the critical defect size. The two
Q-Q plots are obtained by considering a minimum stress
ratio equal to 70% to be almost sure to include all the
critical volumes in the analysis and, at the same time, to
save computational time. Indeed, the plots and the coef-
ficient of determination (Figure 3A) do not change for
minimum stress ratios below 70% since the probability
of having critical volumes for stress ratios below 70% is

x Gaussian 2278 mm?
x Hourglass 247 mm?
—DBisector

Yest
©
n

« Gaussian 2278 mm?
60 - x Hourglass 247 mm?®
—DBisector

FIGURE 4

negligible. The good agreement shown in Figure 4A,C is
also confirmed by the Anderson-Darling goodness of fit
test,®> whose p values are equal to 91.5% and 89.1% for
the VHCF life and for the critical defect size,
respectively.

Figure 4B,D shows the cdfs of the VHCF life
(Equation 5) and of the critical defect size (Equation 8)
for an applied stress equal to the mean value for each
subset: for the Gaussian-specimen subset, the considered
maximum stress is equal to 599 MPa, whereas for the
hourglass-specimen subset, the considered maximum
stress is equal to 635 MPa. For both subsets, Figure 4B,D
highlights a good agreement with the experimental data.
Figure 4C,D shows a larger number of datapoints (20 for
the Gaussian-specimen subset and 18 for the hourglass-
specimen subset) with respect to Figure 4A,B, since also
runout specimens have been considered for the analy-
sis 3B424432.6466 1t s worth to note that the mean stress
well represents the whole subset, since the plotted
datapoints are taken from all the applied stresses in each
subset. Finally, hollow circles in Figure 4B,D again show
the perfect agreement between the analytical approach
(Equations 5 and 8) and the Monte Carlo approach
(Section 6).

Figure 5 depicts the probabilistic-S-N (P-S-N) plot for
the experimental data. The P-S-N curves corresponding
to the ath quantiles, 10%, 50%, and 90%, are computed
from Equation 5, by substituting Fy with a and by solving

1 o
Smax = 635 I\/IPa\ o
p \s,m — 599 MPa
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Fitting capabilities of the proposed approach for data in previous studies®®*2#+°%646: (A) Q-Q plot for the VHCF life;

(B) dataset and cumulative distribution functions for the VHCEF life; (C) Q-Q plot for the critical defect size; (D) dataset and cumulative
distribution functions for the critical defect size [Colour figure can be viewed at wileyonlinelibrary.com]
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the Equation 5 with respect to y, for different values of
Smax-

Size effects are clearly visible in Figure 5 as well as in
Figure 4D: the larger Gaussian specimen exhibits smaller
VHCEF life and strength (blue curves in Figure 5) and
larger critical defect size (blue curve in Figure 4D). It is
worth to note that size effects are instead hindered in
Figure 4B due to the partial overlap of the VHCEF lives if
all the applied maximum stresses are gathered together.
Indeed, Figure 5 shows that, if the comparison is per-
formed for each applied maximum stress, then the hour-
glass specimens exhibit, in average, larger VHCF lives
with respect to the Gaussian specimens, thus highlighting
size effects.

7.2 | Refined tool steel: Gaussian versus
hourglass

Fully reversed ultrasonic VHCF tests have been run in
previous studies.’*****% Tests have been performed on
hourglass and Gaussian specimens made of an H13 steel
subjected to electro-slag-remelting (ESR) refinement
process. Specimen geometries are the same analyzed in
Section 7.1. Thirteen hourglass specimens with 90% risk-
volume equal to 247 mm® and 16 Gaussian specimens
with 90% risk-volume equal to 2278 mm?® have been
tested up to failure. Defects originating failures have been
analyzed with the SEM and their size has been measured
following the square root of area approach proposed by
Murakami'” and Matsunaga et al.** Further details on
the experimental dataset are reported in previous
Works.39’42’44’66

The distribution of the uniformly stressed volume v
with respect to the stress ratio s/s,,q, has already been
reported in Section 7.1. Parameters involved in the
traditional approach with 90% risk-volume and in the
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proposed approach are estimated with the procedure
described in Section 7.1. The estimates for the
traditional approach are cy,,,, =58.06, my,, = —16.54,
Ny = —1.737, Oy, =0.6107, u g, =—4.472, and
O JA gy = 3-351L whereas the estimates for the proposed
approach are cy = 44.42, my = — 9.059, ny = — 5.278,
oy =1.682, u z=8.229, and oz =2.728. Figure 6 shows,
for the two approaches, the variation of the coefficients
of determination, R} and R%/ZC’ resulting from Q-Q plots
at different minimum stress ratios. For minimum stress
ratio smaller than 70%, the proposed approach (red and
blue hollow circles in Figure 6) outperforms the tradi-
tional approach (red and blue dots in Figure 6).

For a minimum stress ratio equal to 90%, the pro-
posed approach shows a drop in the coefficient of deter-
mination for the VHCEF life, since an insufficient number
of uniformly distributed volumes is considered if only
stress ratios larger than 90% are taken into account.
Indeed, the probability of having critical volumes for
minimum stress ratios larger than 90% is equal to 52%, in
case of Gaussian specimens, and to 54%, in case of hour-
glass specimens. Therefore, a nonnegligible quantity of
critical volumes is neglected if the minimum stress ratio
is set to values larger than or equal to 90%.

Figure 7 highlights the fitting capabilities of the pro-
posed approach. The two Q-Q plots, obtained by consid-
ering a minimum stress ratio equal to 70%, show the
agreement between the experimental VHCF lives
(Figure 7A) and critical defect sizes (Figure 7B) and the
analytical models in Equations 5 and 8. The good
agreement shown in Figure 7A,B is also confirmed by
the Anderson-Darling goodness of fit test,®* whose p
values are equal to 80.1% and 52.3% for the VHCF life
and for the critical defect size, respectively. Figure 7B
shows a larger number of datapoints (20 for the
Gaussian-specimen subset and 16 for the hourglass-
specimen subset) with respect to Figure 7A, since also

100
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FIGURE 6 Variation of the coefficients of determination for

different minimum stress ratios (experimental data reported in
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Fitting capabilities of the proposed approach for data in previous works***>*+%: (A) Q-Q plot for the VHCF life; (B) Q-Q

plot for the critical defect size; (C) S-N plot of experimental data and estimated P-S-N curves for Gaussian and hourglass specimens [Colour

figure can be viewed at wileyonlinelibrary.com]

runout have been considered in the
analysis.

Figure 7C depicts the P-S-N plot for the experimental
data. The P-S-N curves corresponding to the ath
quantiles, 10%, 50%, and 90%, are computed following
the procedure described in Section 7.1.

Size effects are clearly visible in Figure 7C: the larger
Gaussian specimen exhibits smaller VHCF life and

strength (blue curves in Figure 7C).

specimens
39,42,44,66

7.3 | Spring steel, heat B: Dog-bone
versus hourglass

Fully reversed ultrasonic VHCF tests have been run in
Furuya.*® Tests have been performed on hourglass and
dog-bone specimens made of a JIS-SUP7 spring steel sub-
jected to two different heat treatments, called Heat B and
Heat C. Further details on the heat treatments are pro-
vided in Furuya.*® In this section, only specimens sub-
jected to Heat B are analyzed. Thirteen hourglass
specimens with 90% risk-volume equal to 29 mm® and
eight dog-bone specimens with 90% risk-volume equal to
851 mm® have been tested up to failure. Defects

originating failures have been analyzed with the SEM
and their size has been measured following the square-
root of area approach proposed by Murakami'’ and
Matsunaga et al.** Further details on the experimental
dataset are reported in Furuya.®

The distribution of the uniformly stressed volume v
with respect to the stress ratio s/s,,.. is obtained with
FEMs of the two specimen geometries, following the pro-
cedure reported in Section 7.1. Parameters involved in
the traditional approach with 90% risk-volume and in the
proposed approach are estimated with the procedure
described in Section 7.1. The estimates for the
traditional approach are cy,,,, =78.52, my,,, = —22.73,
¥ = —4.593, Oy, =0.3155, p 7, = —5151, and
O JAvgy, = 7903, whereas the estimates for the proposed
approach are cy = 85.77, my = — 23.55, ny = — 7.517,
oy = 0.7459, p z=3.381, and o /7 =6.788. Figure 8A
plots, for the two specimen shapes, the uniformly stressed
volumes as a function of the stress ratio. Figure 8B
shows, for the two approaches, the variation of the coeffi-
cients of determination, R? and R* 7. tesulting from Q-Q
plots at different minimum stress ratios. For all the inves-
tigated minimum stress ratios, the proposed approach
(red and blue hollow circles in Figure 8B) is better or
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FIGURE 8 Effect of the minimum stress ratio for heat B specimens in Furuya*®: (A) distribution of the uniformly stressed volume;

(B) variation of the coefficients of determination [Colour figure can be viewed at wileyonlinelibrary.com]

equal than the traditional approach (red and blue dots in
Figure 8B).

For a minimum stress ratio equal to 90%, the pro-
posed approach shows small changes in the coefficients
of determination, since an insufficient number of uni-
formly stressed volumes is considered if only stress ratios
larger than 90% are taken into account. Indeed, the prob-
ability of having critical volumes for minimum stress
ratios larger than 90% is equal to 80%, in case of dog-bone
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specimens. Therefore, a nonnegligible quantity of critical
volumes is neglected if the minimum stress ratio is set to
values larger than or equal to 90%.

Figure 9 highlights the fitting capabilities of the pro-
posed approach. The two Q-Q plots, obtained by consid-
ering a minimum stress ratio equal to 70%, show the
agreement between the experimental VHCF lives
(Figure 9A) and critical defect sizes (Figure 9B) and the
analytical models in Equations 5 and 8. The good

80
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FIGURE 9 Fitting capabilities of the proposed approach for heat B specimens in Furuya®: (A) Q-Q plot for the VHCEF life; (B) Q-Q plot
for the critical defect size; (C) S-N plot of experimental data and estimated P-S-N curves for dog-bone and hourglass specimens [Colour

figure can be viewed at wileyonlinelibrary.com]
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agreement shown in Figure 9A,B is also confirmed by the
Anderson-Darling goodness of fit test,®® whose p values
are equal to 71.0% and 82.8% for the VHCEF life and
for the critical defect size, respectively. Figure 9B
shows a larger number of datapoints (11 for the dog-
bone-specimen subset and 13 for the hourglass-specimen
subset) with respect to Figure 9A, since also runout speci-
mens have been considered for the analysis.*

Figure 9C depicts the P-S-N plot for the experimental
data. The P-S-N curves corresponding to the ath qua-
ntiles, 10%, 50%, and 90%, are computed following the
procedure described in Section 7.1.

Size effects are clearly visible in Figure 9C: the larger
dog-bone specimen exhibits smaller VHCF life and
strength (blue curves in Figure 9C).

7.4 | Spring steel, heat C: Dog-bone
vs. hourglass

Fully reversed ultrasonic VHCF tests have been run in
Furuya®® on hourglass and dog-bone specimens made of
a JIS-SUP7 spring steel subjected to two different heat
treatments, called Heat B and Heat C. Further details on
the heat treatments are provided in Furuya.* In this sec-
tion, only specimens subjected to Heat C are analyzed.
Eight hourglass specimens with 90% risk-volume equal to
29 mm® and nine dog-bone specimens with 90% risk-
volume equal to 851 mm? have been tested up to failure.
Defects originating failures have been analyzed with the
SEM, and their size has been measured following the
square root of area approach proposed by Murakami'’
and Matsunaga et al.>* Only oxide-type inclusions have
been considered in the analysis of the critical defect size,
since these are the most critical defects originating failure
in the investigated material.>®

The distribution of the uniformly stressed volume v
with respect to the stress ratio §/s,,,, is obtained with
FEMs of the two specimen geometries, following the pro-
cedure reported in Section 7.1. Parameters involved in
the traditional approach with 90% risk-volume and in the
proposed approach are estimated with the procedure
described in Section 7.1. The estimates for the
traditional approach are cy,,,, =65.48, my,, = —17.47,
MY g = —5.660, Oy, =0.7401, p 7, = —5.1263, and
O vy, = 45278, whereas the estimates for the proposed
approach are cy = 78.43, my = -22.62, ny = -—2.887,
oy = 1.301, u 7= —0.7009, and o 7=6.631. Figure 8A
plots, for the two specimen shapes, the uniformly stressed
volumes as a function of the stress ratio. Figure 10 shows,
for the two approaches, the variation of the coefficients
of determination, R} and R%/ZC’ resulting from Q-Q plots
at different minimum stress ratios. For minimum stress

PAOLINO
100
o o o o o o o o o o
o Q ¢ .
80° o o o o o . o
60
aN
[
40
o Y, New
20 o /A, New
« Y, Traditional
VA, Traditional
0
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
S/Smax
FIGURE 10 Variation of the coefficients of determination for

different minimum stress ratios (experimental data for heat B
specimens in Furuya*®) [Colour figure can be viewed at
wileyonlinelibrary.com]

ratios smaller than 80%, the proposed approach (red and
blue hollow circles in Figure 10) outperforms the tradi-
tional approach (red and blue dots in Figure 10).

For a minimum stress ratio equal to 90%, the pro-
posed approach shows a drop in the coefficient of deter-
mination for the VHCF life, since an insufficient
number of uniformly distributed volumes is considered
if only stress ratios larger than 90% are taken into
account. Indeed, the probability of having critical vol-
umes for minimum stress ratios larger than 90% is
equal to 67%, in case of dog-bone specimens, and to
47%, in case of hourglass specimens. Therefore, a non-
negligible quantity of critical volumes is neglected if the
minimum stress ratio is set to values larger than or
equal to 90%.

Figure 11 highlights the fitting capabilities of the pro-
posed approach. The two Q-Q plots, obtained by consid-
ering a minimum stress ratio equal to 70%, show the
agreement between the experimental VHCF lives
(Figure 11A) and critical defect sizes (Figure 11B) and
the analytical models in Equations 5 and 8. The good
agreement shown in Figure 11A.B is also confirmed by
the Anderson-Darling goodness of fit test,>> whose p
values are equal to 79.4% and 55.4% for the VHCF life
and for the critical defect size, respectively. Figure 11B
shows a different number of datapoints (14 for the dog-
bone-specimen subset and six for the hourglass-specimen
subset) with respect to Figure 11A, since only oxide-type
inclusions in runout and failed specimens have been con-
sidered for the analysis.*®

Figure 11C depicts the P-S-N plot for the experimen-
tal data. The P-S-N curves corresponding to the ath
quantiles, 10%, 50%, and 90%, are computed following
the procedure described in Section 7.1.

Size effects are clearly visible in Figure 11C: the larger
dog-bone specimen exhibits smaller VHCF life and
strength (blue curves in Figure 11C).
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Fitting capabilities of the proposed approach for heat C specimens in Furuya*®: (A) Q-Q plot for the VHCF life; (B) Q-Q
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8 | CONCLUSIONS
In the present paper, a novel statistical approach based on
the weakest-link principle has been proposed to model size
effects in VHCEF. The statistical distributions of the VHCF
life, of the size of the defect leading to VHCF failure
(critical defect) and of the volume of material that contains
the critical defect (critical volume) have been identified
through direct application of the weakest-link principle and
depend on six parameters that must be estimated from the
experimental data. The identified statistical distributions
are able to account for the stress distributions and the stress
gradients that are present in a loaded material volume. The
procedure for the parameter estimation is based on Monte
Carlo simulations to reduce the computational time.

The main novelties of the present work can be thus
summarized as follows:

« Novel quantitative evaluation of size effects in VHCEF,
based on the weakest-link principle.

« Original identification of the statistical distributions
for the VHCEF life, for the critical defect size, and for
the critical volume.

« Proposal of an efficient and effective estimation
method, based on Monte Carlo simulations, for
estimating the parameters involved in the identified
statistical distributions.

The theoretical results reported in the present paper
can be usefully applied to predict the VHCF life of com-
ponents, in-service conditions. The models can account
for the actual large size of components®™'* and for the
actual geometry and loading conditions of components
that may suffer from stress concentration, with stress
gradients.

The proposed statistical models have been finally
validated through experimental data taken from the
literature and from VHCF tests run by the author and his
coworkers. The experimental validation has proven the
fitting capability of the proposed models. In particular,
the following main conclusions can be drawn from the
experimental validation:

« In terms of fitting capability, the proposed statistical
models outperform the traditional models based on the
90% risk-volume.
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« For a correct application of the proposed models, a suf-
ficient number of uniformly stressed volumes must be
considered in the analysis. For the investigated test
cases, the minimum number of uniformly stressed vol-
umes corresponds to the number of volumes with
applied stress larger than 80% of the maximum applied
stress. The smaller the percentage, the better. Though
computationally expensive, the best analysis is the one
that considers the whole loaded volume, that is, a per-
centage equal to 0%.

« The parameters involved in the proposed models can
be considered as actual material parameters since they
do not change if the whole loaded volume or a portion
of it is considered in the analysis.

« The approach can account for notches. The stress
gradients in notched regions originate a change in the
distribution of the uniformly stressed volumes. This
change causes, in turn, a change in the statistical
distributions of the VHCF life and of the critical
defect size.

« Differently from the traditional models based on the
90% risk-volume, with the proposed models there is no
need of specifying a risk-volume.

The last conclusion is extremely relevant for design-
ing machinery components against VHCF failure.
Indeed, depending on the material, the percentage con-
sidered for computing the risk-volume could be inappro-
priate and, in particular, nonconservative. This risky
occurrence is instead prevented if the models proposed in
the present paper are applied.
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