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1. Introduction

Due to flexibility of the Monte Carlo neutron transport 

analysis for cross section and geometry treatment, it has 

been in the spotlight recently with the development of 

computer science [1-4]. The transient behavior and 

safety analysis of nuclear system requires to solve the 

space-time dependent neutron transport equation. MCNP 

has simulated the time-dependent behavior of a nuclear 

system, based on the Monte Carlo neutron transport 

method, using the direct simulation method (DSM) [5]. 

In the development version of SERPENT 2 code, a time-

dependent simulation mode has also been implemented. 

In this mode, sequential population control mechanism 

has been proposed for modeling of prompt super-critical 

systems [6]. For super-critical or sub-critical systems, the 

neutron population increases or decreases over a period 

of time. The neutron population is uniformly combed to 

return it to the neutron population started with at the 

beginning of time boundary [7]. 

In the Monte Carlo (MC) eigenvalue calculations, 

various schemes have been devised to estimate real 

variance [8-11]. However, in the time-dependent Monte 

Carlo (TDMC) calculations, the real variance estimation 

method is not studied sufficiently. The main purpose of 

this paper is to estimate the real variance of the tally in 

TDMC calculations using uncertainty propagation model. 

In this paper, uncertainty of the fractional core fission 

rate is quantified. The effectiveness is examined for 

C5G7-TD benchmark which specifies a series of space-

time neutron kinetics problems without consideration of 

any feedback effects [12]. 

In non-critical system, the neutron population can 

increase or decrease exponentially. To prevent this 

fluctuation, the combing technique is usually applied to 

TDMC calculations [13]. Through the combing process, 

the neutron population is regulated to a user-defined 

value and the combed neutrons have the same weight.

2. Time-Dependent Monte Carlo Scheme

In this study, the conventional TDMC method is 

implemented, which can also be called as neutron 

history-based method (NHBM). In TDMC calculation, 

the tally mean and the variance are calculated from each 

time-step. From the very beginning to the end of each 

time boundary, all the neutron histories are tracked with 

creating branches by fission reactions instead of new 

neutron histories. Figure 1 shows the general scheme for 

performing TDMC calculation. Before the simulation for 

𝑖𝑡ℎ time-step, the system properties, such as material and

geometry, are read. After a single neutron is simulated, 

the branches from this neutron due to fission and splitting 

are simulated directly. When a neutron crosses the time 

boundary, it is stopped and stored in the bank for the next 

time-step. If all the neutron histories are simulated in this 

manner, the tally is estimated and the simulation for the 

time-step is terminated. 

Fig. 1. Scheme for Performing Time-Dependent Monte Carlo 

Calculation. 

There is no time information with the neutrons 

simulated in the MC eigenvalue calculations. On the 

other hand, the time information must be stored to 

describe the time-dependent behavior of neutrons. 

Therefore, the time is discretized into several time-steps 

and the time-step index 𝑖  is introduced in the TDMC 

algorithm. 

2.1. Combing Algorithm 

The neutron population and weights are controlled by 

combing algorithm. The combed weights of the neutron 

at the beginning of every time-steps are normalized to 

unity by introducing scale factor. Physically, the scale 

factor is the expected value of the weight of neutron 

history at the beginning of 𝑚𝑡ℎ time-step generated by a

neutron history at the beginning of the first time-step. 

Mathematically, the scale factor at 𝑚𝑡ℎ time-step can be

written as; 
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where 𝑓𝑖 is defined by;
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where 𝑁 and 𝑤𝑖
0 are the number of neutron histories

and the initial weight of neutron histories at the 

beginning of the 𝑖𝑡ℎ  time-step, respectively. 𝑤𝑖,𝑘
𝑆  is

the survival weight from 𝑘𝑡ℎ history at 𝑖𝑡ℎ  time-step.

Substituting the value of Eq. (2) into Eq. (1), the scale 

factor can be rewritten as; 
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3. Real Variance Estimation for

Time-Dependent Tally 

The statistical uncertainty of each time-step is 

accumulated with the uncertainty propagating through 

the calculation from the preceding time-step. Without 

considering the uncertainty propagation, the uncertainty 

in TDMC simulations can be underpredicted, which 

means the existence of variance bias in tally [14]. In this 

study, with the help of uncertainty propagation model, 

diagnostic method for real variance of time-dependent 

tally is derived. 

3.1. Time-Dependent Tally Estimator 

An integral form of the time-dependent Boltzmann 

transport equation for the collision densityΨ(𝐏), where 

𝐏  denotes the state vector of a neutron in the seven-

dimensional phase space (𝒓, 𝐸, �̂�, 𝑡) can be written as; 
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where Ψ(𝐏)  and 𝐾(𝐏′ → 𝐏)  is collision density and 

transport kernel, respectively. The transport kernel is; 
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where 𝐶(𝒓′, 𝑡′; 𝐸′, �̂�′ → 𝐸, �̂�)  is collision kernel and

𝑇(𝐸, �̂�, 𝑡; 𝒓′ → 𝒓) is transition kernel [15]. 

After reviewing Neumann series solution, the desired 

tally at the end of 𝑚𝑡ℎ time-step can be calculated as;
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where 𝑤𝑚,𝑘
𝑗

and 𝑞𝑚,𝑘
𝑗

 is the weight of neutron and the 

tally response for the 𝑗𝑡ℎ collision of 𝑘𝑡ℎ history at 𝑚𝑡ℎ

time-step. The scale factor is global parameter which 

only depend on time-step index 𝑚 . Therefore, the 

variance of the tally 𝑄𝑚 can be written;
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where 𝑄�̃� is defined by;

, ,

1

N
j j

m m k m k

k j

Q w q
=

= (8) 

Because the second-order derivative of scale factor 

comes out to be zero, using Taylor expansion of Eq. (1), 

the total derivative term of scale factor can be written as; 
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By definition, the variance of scale factor is; 

  ( )
22

m mF E dF  =
 

 (10) 

Substituting the value of derivative in Eq. (9) into Eq. 

(10), the variance of the scale factor can be rewritten as; 
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The relative partial derivative of scale factor is; 
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Combining Eq. (11) and Eq. (12), the relative variance 

of the scale factor can be written as; 
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By substituting the value of Eq. (2), the inter-step 

covariance cov[𝑓𝑖, 𝑓𝑗] can be written as;
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By substituting the value of the inter-step covariance 

in Eq. (14) into Eq. (13), we can obtain; 
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As a result of combing process, one neutron history is 

expected to generate one neutron history at the next time-

step. One can see that the probability the 𝑘𝑡ℎ  neutron

history at 𝑖𝑡ℎ  time-step generates 𝑘′𝑡ℎ  history at the

next time-step depends only on the difference between 

history index. Thus, we can introduce the real lag 𝑙 
covariance: 

  , ,cov ,S S

R i k j k lC l w w +
 =    (16)

For the lag 𝑙  covariance, we use the following 

estimator 𝐶𝑠[𝑙]:
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where 𝑤𝑖
𝑠 is the average survival neutron weight at 𝑖𝑡ℎ

time-step, which is calculated by; 
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If we assume that 𝐶𝑆[𝑙] is 𝐶𝑅[𝑙], inter-step covariance

can be estimated by; 
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By substituting Eq. (19) into Eq. (13), the final 

estimator for real variance of scale factor can be written 

as; 

 

  ( )  

2

2

2 0 0

1

1 ' 1 1

1
2

m

m

i j

N N N

S S

k k li j

F
F

N w w

NC l N l C l
f f



−

= = =

=

 
 + − 

  
  (20) 

4. Numerical Results and Analysis

The reference value of real variance of fractional core 

fission rate is calculated by repeating 500 TDMC runs 

with different random number sequences. The mean 

value of the variance estimates from every single run is 

treated as the numerical result of real variance estimate. 

The individual TDMC calculation is performed for 

10,000 neutron histories and 100 time-steps with time-

step size 0.01 msec. 

4.1. C5G7-TD Phase I – TD0-5 

In this problem, the postulated transient event is 

approximated in the 2-D calculations as a step change of 

the material composition, i.e., an instantaneous 

replacement of the moderator-filled guide tube material 

by control rod material. Eq. (21) gives mathematical 

expression of the cross section mixing. 
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Figure 2 shows the real and estimated relative standard 

deviation (RSD) of fractional core fission rate. Real RSD 

is calculated from Eq. (7). One can see that new method 

predict more accurately the real RSD of fractional core 

fission rate tally. Figure 3 shows the real to apparent 

standard deviation (SD) of fractional core fission rate. 

Fig. 2. Comparison of Estimated RSD’s with Real RSD for 

Fractional Core Fission Rate Tally in C5G7-TD Phase I – 

TD0-5 

 

Fig. 3. Comparison of Estimated Real to Apparent SD for 

Fractional Core Fission Rate Tally in C5G7-TD Phase I – 

TD0-5 

4.2. C5G7-TD Phase I – TD2-5 

In this problem, the postulated transient event is 

approximated in the 2-D calculations as a ramp change 

of the material composition, i.e., a linear replacement of 

the moderator-filled guide tube material by control rod 

material. Eq. (22) gives mathematical expression of the 

cross section mixing. 
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The real SD is estimated in the same manner with 

Problem 1. Figure 4 and 5 shows the RSD and real to 

apparent SD of this problem. 

Fig. 4. Comparison of Estimated SD’s with Real SD for 

Fractional Core Fission Rate Tally in C5G7-TD Phase I – 

TD2-5 

Fig. 5. Comparison of Estimated Real to Apparent SD for 

Fractional Core Fission Rate Tally in C5G7-TD Phase I – 

TD2-5 

In Figure 2 and 4, the error bar means the sample SD 

of estimated SD’s for fractional core fission rate from 

500 individual TDMC run. 

5. Conclusions

In this paper, a combing technique to control the 

neutron population for non-critical systems is 

implemented. The desired tally level is represented by 

introduction of scale factor. In TDMC calculations with 

combing technique, the uncertainty propagation of tally 

is shown to be driven by the uncertainty propagation of 

scale factor. Two test problem, 2-D heterogeneous 

transient system, are demonstrated for verification of 

uncertainty propagation in fractional core fission rate 

tally. In first case, the material composition changes 

suddenly and there is no more change. On the other hand, 

in second case, the material composition changes during 

simulation. The new method predicts the real SD well by 

comparing it to the existing estimate for both test 

problem. 

REFERENCES 

[1] B. L. Sjenitzer, J.E. Hoogenboom, A Monte Carlo Method 

for Calculation of the Dynamic Behaviour of Nuclear Reactors, 

Nuclear Science and Technology, Vol. 2, pp.716-721, 2011. 

[2] B. L. Sjenitzer, J.E. Hoogenboom, General Purpose 

Dynamic Monte Carlo with Continuous Energy for Transient 

Analysis, PHYSOR 2012 Advances in Reactor Physics Linking 

Research, Industry, and Education, American Nuclear Society, 

April 15-20, 2012. 

[3] B. L. Sjenitzer, J.E. Hoogenboom, Implementation of the 

Dynamic Monte Carlo Method for Transient Analysis in the 

General Purpose Code Tripoli, Joint International Conference 

on Mathematics and Computation (M&C), Rio de Janeiro, RJ, 

Brazil, May 8-12, 2011. 

[4] B. L. Sjenitzer, J.E. Hoogenboom, Dynamic Monte Carlo 

Method for Nuclear Reactor Kinetics Calculations, Nuclear 

Science and Engineering, Vol. 175, pp. 94-107, 2013. 

[5] J. F. Briesmeister, Manual of MCNP-A General Monte 

Carlo N-Particle Transport Code: CCC7000, 2000. 

[6] J. Leppanen, Developmet of a Dynamic Simulation Mode 

in SERPENT 2 Monte Carlo Code, Joint International 

Conference on Mathematics and Computation (M&C), Sun 

Valley, Idaho, May 5-9, 2013. 

[7] D. E. Cullen, C. J. Clouse, R. Procassini, R. C. Little, Static 

and Dynamic Criticality are They Different?, Report: UCRL-

TR-201506, U.S. Department of Energy, LLNL, November 22, 

2003. 

[8] E. M. GELBARD and R. PRAEL, ‘‘Computation of 

Standard Deviations in Eigenvalue Calculations,’’ Prog. Nucl. 

Energy, 24, 237 (1990); http://dx.doi.org/10.1016/0149- 

1970(90)90041-3. 

[9] T. UEKI, ‘‘Batch Estimation of Statistical Errors in the 

Monte Carlo Calculation of Local Powers,’’ Ann. Nucl. Energy, 

38, 2462 (2011); 

http://dx.doi.org/10.1016/j.anucene.2011.07.015. 

[9] T. UEKI, T. MORI, and M. NAKAGAWA, ‘‘Error 

Estimations and Their Biases in Monte Carlo Eigenvalue 

Calculations,’’ Nucl. Sci. Eng., 125, 1 (1997). 

[10] H. J. SHIM and C. H. KIM, ‘‘Real Variance Estimation 

Using an Intercycle Fission Source Correlation for Monte Carlo 

Eigenvalue Calculations,’’ Nucl. Sci. Eng., 162, 98 (2009). 

[11] 9. T. UEKI and B. R. NEASE, ‘‘Time Series Analysis of 

Monte Carlo Fission Sources—II: Confidence Interval 

Estimation,’’ Nucl. Sci. Eng., 153, 184 (2006).\ 

[12] V.F. Boyarinov, P.A. Fomichenko, J. Hou, K. Ivanov, A. 

Aures, W. Zwermann, K. Velkov, Deterministic Time-

dependent Neutron Transport Benchmark without Spatial 

Homogenization (C5G7-TD), Version 1.6, 

NEA/NSC/DOC(2016), OECD Nuclear Energy Agency, 2016. 

[13] T. E. Booth, A Weight (Charge) Conserving Importance-

Weighted Comb for Monte Carlo, LA-UR–96-0051, Los 

Alamos National Laboratory, NM, USA, 1996. 

[14] V. Valtavirta, Uncertainty Underprediction in Coupled 

Time-Dependent Monte Carlo Simulations with SERPENT 2, 

Joint International Conference on Mathematics and 

Computation (M&C), Nashville, Tennessee, April 19-23, 2015. 

[15] H. J. Shim, MCCARD: Monte Carlo Code for Advanced 

Reactor Design and Analysis, Methodology Manual, Ver. 1.0, 

SNUMCL/TR001/2010(01), April 30, 2012. 

Transactions of the Korean Nuclear Society Virtual Autumn Meeting
December 17-18


