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Consider a singleConsider a single--degreedegree--ofof--freedom system freedom system 
with nonwith non--linear springlinear spring
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StationaryStationary

ConsiderConsider

FokkerFokker--PlanckPlanck
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Now setNow set

Assuming f = Assuming f = f(Hf(H) ) 
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SolutionSolution
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StationaryStationary

ConsiderConsider
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Consider the Nonlinear system given asConsider the Nonlinear system given as
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FokkerFokker--Planck EquationPlanck Equation

Consider the nonlinear stochastic equation Consider the nonlinear stochastic equation 
with random coefficient with random coefficient (Yong & Lin, 1987)(Yong & Lin, 1987)
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