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FOKKER-PLANCK EQUATION SOLUTIONS FOR
A CLASS OF NONLINEAR SYSTEMS

Xur Dingyu
(Control & Simulation Res. Centre, Northeasiern Univ,, Shenyang 110006)

ABSTRACT

A class of typical feedback nonlinear systems is analysed. By this analysis,
analytical solutions of the steady-state Fokker-Planck equations for first-and second-
order systems can be obtained. Based on this algorithm, together with the optimal
reduction technique, approximate solutions for Fokker-Planck equation of high order
systems can also be obtained. The accuracy of the approximate solutions is compared
with that of the traditional RDF method and satistactory conclusions are obtained.

Key words: Nonlinear systems, Fokker-Planck equation, stochastic input, mo-
del reduction, optimisation method.
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