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ABSTRACT.  The finite element method has been previously applied to the solution of the Fokker-Planck equation for second order systems under additive white noise excitation. Animation of these solutions has provided insights into previously unstudied nonstationary behavior of the transition probability density functions of these systems. This work has now been extended to encompass systems subjected to both additive and multiplicative white noise excitations. In this paper we will examine a sequence of Duffing systems having a negative linear restoring force, and we will demonstrate through inspection of the probability density functions that adding parametric excitation to the linear part of the stiffness term results in stabilization at the origin. We will also compute second moments for each system and show the limited accuracy of several closure methods for this class of systems.(please  replace  with the abstract of your paper)
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