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Abstract

In this paper, the stochastic stability of uncontrolled and controlled Duffing—van der Pol systems under
Gaussian white-noise excitation is investigated. On the one hand, Lyapunov exponent as a measure is used
to estimate the local stability with probability one for the trivial solution of uncontrolled and controlled
systems. The difference in Lyapunov exponents between these two kinds of systems is given. On the other
hand, the boundary classification of Hamiltonian as a criterion is chosen to judge the global stability of
coupled Duffing—van der Pol systems. And the Hamiltonians associated with controlled and uncontrolled
systems are also expressed.
© 2005 Elsevier Ltd. All rights reserved.

1. Introduction

In the last century, the theory of stochastic optimal control for systems under random
excitations has developed rapidly with wide applications in many scientific fields, especially in
economics and physics [1-4]. For the problem of stochastic stabilization control, the purpose is
mainly to design a control law to make unstable random dynamic systems become stable, or to
enhance the stability balance of a stable random dynamic systems. Besides, the dynamic stability
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and control of stochastic systems under parametrical and external excitations were paid attention
to by several researchers [5-8], mainly focusing on linear systems.

In recent years, based on the stochastic averaging method for quasi-Hamiltonian systems
[9-11], Zhu and his co-workers proposed a stochastic dynamical stability strategy [12—14], which
can be applied either to linear or nonlinear systems under random excitations. By applying the
stochastic averaging method, the system can be described in averaged Ito stochastic differential
equations, whose solutions are Markov processes. Generally, the Lyapunov exponent is a measure
to judge the stability of a random system [15]. However, the ergodic control based on the
Lyapunov exponent can only estimate local stability with probability one for a trivial solution of
the system. For a random controlled system governed by one-dimensional diffusion process, the
classification of boundaries for the governing FPK equation can be applied to judge the global
stability of the system. Recently Zhu and Huang [16] discussed the stability problems of two
linearly and nonlinearly coupled van der Pol oscillators. In the present paper, we apply the same
strategy to a two-dof coupled Duffing—van der Pol quasi-non-intergrable Hamiltonian system
with nonlinear damping to achieve stochastic stabilization and stochastic stability control, which
to our knowledge has not been studied yet.

The paper is arranged as follows. Firstly, the local and global stability for coupled Duffing—van
der Pol systems subjected to parametric random excitations are analyzed in detail by means of the
Lyapunov exponent and the boundary classification. Secondly, the stochastic stability of
unbounded control within semi-infinite time interval for coupled Duffing—van der Pol systems is
investigated in a similar way. Finally, the numerical results of stochastic stability for uncontrolled
and controlled Duffing—van der Pol systems are compared through illustrative figures.

2. Stochastic average for Duffing—van der Pol systems

The Duffing model of an electro-magnetized vibrating beam and the van der Pol model of an
electrical circuit with a triode value whose resistance changes with current are two of the most
common examples in nonlinear oscillation texts and research articles. In recent years, the coupled
Duffing—van der Pol systems has attracted the attention of researches because of their special
nonlinear characters in dynamical theories [17]. Moreover, some of the modified Duffing—van der
Pol systems are being used to analyze the vibration behavior in electronic oscillator in practice
[18,19]. Thus we consider a two-dof Duffing—van der Pol systems subject to random parametric
excitation in this article to explore the stability and control of it, of which the Lagrange motion
equation is given here as

X1+ B1(1 = X3 = X)X + e? X (0 X3 + 03 X3) + 0l X = b1 X 1E,(0), 0
X+ Bo(1 = 70X} = 0 X)X2 + 03 Xo(0? X3 + 03 X3) + 03 X2 = by X265(),

where parameters f;, 4;, bf (i = 1, 2) are positive parameters and small enough of order ¢, « is the
parameter for strongly nonlinear stiffness term, and &;(¢z) (i = 1, 2) are mutually independent
Gaussian white-noise with zero mean and noisy intensity 2D;, D; are also positive and small
parameters. So Eq. (1) defines a quasi-Hamiltonian system with light damping forces and strong
nonlinear restoring forces.
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The canonical Hamiltonian equations

OH OH
q; o Di 3q,’ (2

lead to the following stochastic differential equations in the sense of Stratonovich with zero
Wong-Zakai correction terms

. oH
= op; .
pi= <_ aq, — Cij ap ) +fn€z(t)
with
ci = Bi(1 — /11'61% - /L-qg), Ji = big;, (4)

where ¢, and p;(i=1,2) express generalized displacement and generalized momentum
respectively, the Hamiltonian H(f) represents the total energy of the uncontrolled systems. By
letting ¢ = 0 and ignoring small terms, the Hamiltonian can be expressed as follows:

04
=11 +p3) + Ulgy, ¢2), Ulqy, o) = Loiqt + 1033 Z(wlql+w2qz) Q)

The Hamiltonian system governed by Eq. (1) is non-integrable, since U(q,, ¢,) is non-separable
when o#0. The damping is light and random excitations are weak, so Eq. (1) describes a quasi-
non-integrable Hamiltonian system [5]. By applying the stochastic averaging method of quasi-
non-integrable-Hamiltonian system [9], the Hamiltonian H(#) converges in probability to a one-
dimensional diffusion process, governed by

dH = m(H) dt + o(H) dB(). (6)

It is seen that H = 0 is a trivial solution of the systems, and what we care about most is the
stability of this trivial solution. Therefore, we pay special attention to the neighbor of this solution
to keep the analysis simple. Note that the drift coefficient m(H) and diffusion coefficient o(H) can
be computed approximately by integrating in the state—space [5]. They are

m(H) = m H +myH* +m;H?, H — 0, (7)
o*(H)=oiH? + o3H?, H — 0, (8)
where
1[Db}  Dsb3
m = [+ 222 - . ©)
w1 w3

m =g (BALRR BEERR) L2 1, (10

w1 co2
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I+ ByA 1+ BrA
m3=_g ﬁl 1 2ﬁ2 2+ﬁ1 1 zﬂz 2 , (11)
4 7 w35
1 /(Dib> Dyb3 « (Db  D,b?
2 1Y 2h 2 101 205
—_ =_= . 12
i 3<w%+w§>’ ¢ z<w%+w§> 12

3. Lyapunov exponent and stochastic stability

In the theory of stochastic stabilization, the Lyapunov exponent can be a measure to judge the
stability of a random system. Letting Z = [q", p']’, one can see from Eq. (1) that Z = 0 is a trivial
solution of the original systems. The definition for the local stability and the asymptotic stability
of the trivial solution are given as follows.

For any small ¢>0, the trivial solution Z = 0 is known to be stable with probability one if

lim P{supHZ(t, Z())H <s} =1
=0

lzoll—0

and the trivial solution Z = 0 is known to be asymptotic stable with probability one if

lim P{lim | Z(t, 20)|| =0} = 1,
2|0 r—>oo“ (& )

where zg = Z/(0) is the deterministic initial state and || Z| denotes the norm of Z which is usually
Euclidean norm, i.e. | Z| = (Z,Zi)l/ 2. On the basis of Oseledec Multiplicative ergodic theorem,
the Lyapunov exponent of the linearized equations is defined as

1
A= ,ILIEO?IHHZ(Z’ )

and the most important character is that the sign of largest Lyapunov exponent determines the
stability behavior of random system [15]. And the necessary and sufficient condition for the
asymptotic stability with probability one of the system’s trivial solution is that the largest
Lyapunov exponent should be less than zero.

However, for the two-dof Duffing—van der Pol systems, the linearized equations are 2 x 2
dimensions which are very difficult to obtain the analytical expression of the largest Lyapunov
exponent. To overcome this difficulty, Zhu and Huang [20] proposed a new norm H'/? to replace
the Euclidean norm and gave the explanation for the rationality of this norm.

Firstly, we apply Lyapunov exponent method to estimate the stability of coupled Duffing—van
der Pol systems. The Lyapunov exponent can be evaluated by introducing the transformation
Y(t) = H'?(¢), and the diffusion process governing Y(¢) can be obtained by the Ito differential
rule on the basis of averaged Ito differential equation (6), that is

dY(t) = a(Y)dt+ b(Y) dB(2). (13)
The drift term a(Y) and diffusion term b(Y) satisfy the following equations:
a(Y)=3Y"'m(Y) =LY (V)ly_ye, DY) =LYVl e (14)
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Substituting Egs. (9)—(12) into Eq. (14), we can rewrite the drift coefficient a(Y) and diffusion
coefficient b(Y) as

a(Y)=1m —LieD)Y +1(m - 1o Y’ +imyY°, (15)
P(Y)=1otY? +1a37" (16)
The linearized Ito equation at ¥ = 0 is of the form
dY =d'(0)H dt + b'(0)H dB(2), (17)
whose solution is
t t
Y(t) = Y(0)exp [/ <a 0) — b/z(O)ﬂ ds + / b'(0) dB(s). (18)
0 0
Then the Lyapunov exponent corresponding to the new norm is
1 1
Jy = lim —ln Y(1) = d'(0) — —b’(O) 3= Zaf (19)

According to the necessary and sufﬁcrent condition for asymptotic stability with probability one
of the trivial solution, when 4, <0, namely
Db} D2b2
(Pt 26+ b

W] a)2

H = 0 is locally asymptotic stable.

Secondly, we discriminate the stability for coupled Duffing—van der Pol systems by the
boundary classification. The ergodic control based on the Lyapunov exponent is effective to
estimate local asymptotic stability with probability one for a trivial solution of the systems, but
incapable of global stability. For this reason, the boundary classification of Hamiltonian governed
by averaged Ito equation is applied to judge the global stability for randomly controlled systems.

Note that the asymptotic expressions for a(Y) and b*(Y) as Y — 0 are

a(Y)=4(m —1e)Y +o(Y), Y —0, (20)

P(Y)=1a2Y 4+ 0(Y?), Y —0. (1)

The left boundary H = 0 is a singular boundary of the first kind. The diffusion exponent, drift
exponent and character value are, respectively,

Diby D2b§> 22)

x1=2, y=1, 6127—5—6(/314‘&)/( 5
of o7 w3
On the basis of the classification for boundary in Table 4.5.2 in [21], ¥ = 0 is repulsively natural if
¢1 > 1, strictly natural if ¢; = 1, and attractively natural if ¢; <1.
The right boundary H — oo is the singular boundary of the second kind, and the asymptotic
expressions for a(Y) and b*(Y) as Y — oo are

B+ Prra +ﬁl/h +ﬁ2/12> Ys

5 +0o(Y?), Y — oo, (23)

1
a(Y) = —m3Y5+0(Y5)_ 8( ” —
1 2
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1 Dbt Db3
b2(Y)=Za§Y4+o(Y4)=_g( al)z‘+ a2> >Y4+ o(Y", Y — oo. (24)
1 2

The diffusion exponent, drift exponent and character value are, respectively,

2 2
P dms _ 2<51)1 + By B +ﬁ2)~2>/<lel +Dzbz>. (25)

o3 ot 3 of o
Note that y,>x, — 1, a(4+00)<0 and y,>1. Refer to Table 4.5.3 in [21], it is concluded that the
right boundary H — oo is the entrance. In the case where the left boundary being attractively
natural and the right boundary being entrance are the necessary conditions of global asymptotic
stability for the trivial solution of the systems, to summarize the constrained condition, the trivial
solution H = 0 is globally asymptotically stable only if ¢; <1, that is

Db} D2b2
( >+ (ﬁl + Ba)- (20)

w1 a’z

This coincides with the result derived by Lyapunov exponent. Hence, the trivial solution H = 0 is
not stable if

2 2
(lel NEAR ) (B + Bo). 27)

w1 w2

4. Stochastic stabilization control

After obtaining the unstable condition (27) for uncontrolled system, the key problem now turns
to search an effective controlled strategy to realize the stability control from unstable to stable.
So we impose the controlled terms on the coupled Duffing—van der Pol oscillators, whose motion
equations can be expressed as follows:

X1 4 B(1 = X = X)X + 0wl X (03 XF 4+ 03 X3) + 0P X | = b X1 &(8) + ui,
X+ Br(1 = 1o X3 = XD X + a3 X (02 X2 + s X3) 4+ 03Xy = b Xo&o(0) +up. (28)

The Hamiltonian of these systems converges to a partially averaged Ito differential equation

dH = m(H) dt + o(H) dB(1), (29)
where
n’q(H)zm(H)+<2—Hu1 +2—Hu2> (30)
P1 )]

and m(H) is in accordance with Eq. (7). Now we design a control strategy to change the systems
from unstable to stable. Consider the unbounded control within semi-infinite time interval [0, oo].
Select the performance index

1 T
J(w) = lim 7 /0 [f(H) + (u'Nu)] dz, (31)
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where matrix N is positive definite and diagonal. For convenience, suppose N has the form

Ne |V Y it N0 =12
=10 N with N;>0 (i=1, 2).

The dynamical programming equation corresponding to this problem is

2
muin{% Py + 87 [m(H) + <27’fu>} +f(H)} . (32)

where
1 [T -
erlféo?/o [f (H) + u*"Nu*] dr

is the optimal average cost function, u* is the optimal control. By the necessary conditions of Eq.
(32), the optimal control terms can be derived

. 1 dV
YT TN arT" &Y
Replacing u; in equality (32) by u}, we obtain the final dynamical programming equation:
1, d*r dv 1 [ eH\?\ [dV\?
—0'(H)— H)— — — — H) = 34
20U g ) g 4N,-<<6p,~> <dH> +HfH) =1 (34)
and the controlled terms can be rewritten as
2 2
* * P1 P3 dv
=—(L 4 22N 35
(uipy +1:p,) <2N1 + 2N2> di (35)

Now, we apply Lypunov exponent method to check the stability of controlled systems for trivial
solution. Taking the average for formula (35) in the state—space, we obtain

(p}) = (p3) =1H + o(H), H — 0. (36)

It is easy to find the drift coefficient and diffusion coefficient approach the following equations as
H— 0:

1 [D\b?  D,b3
m(H) = 3 [ 01)21 + 02)22 — (B —I—ﬂz)}H—l-o(H) =mH+o(H), H— 0, (37)
1 2
1 (Db D>b?
o*(H) = 5( alﬂl + CZ;) H? +o(H*) = o1H? + o(H*), H — 0. (38)
1 2

For satisfying the dynamical programming equation, it is necessary to assume that

SiH) = y=foH +o(H), H—O0. (39)
The solution of final dynamical programming equation can be obtained as
Y koY), H o, (40)

dH
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where
1 1
k= 4[my + (m3 + fono/2) 1 ne,  np = <— + —>. (41)
Ni N>
Therefore, the fully averaged Ito differential equation for Eq. (29) can be derived by taking
m(H) = mH — ynokH + o(H), H — 0. (42)

The largest Lyapunov exponent for trivial solution of controlled systems can be expressed as
Je = 5[(0) = 5(0'(0))*) = ymy — gnok — 3 43)

and the trivial solution is local asymptotic stable, if 1. <0.
Comparing the two largest Lyapunov exponents derived by the uncontrolled and controlled
Duffing—van der Pol systems, the difference between them is

dt = S = Lnok. (44)

Then the key is how to select f, and N; to realize the optimal stability control.

Now we apply the boundary classification method to check the stability of systems. For the left
boundary H = 0, the drift coefficient and diffusion for controlled Ito differential equation
approach the following equations as H — 0.

m(H)=mH — }TnokH+ o(H), H— 0, (495)
2 1 le% DZb% 2 2 2172 2
o' (H)== —t+—3 H* +o(H") =07H" + o(H"). (46)
3\ o w35

The diffusion exponent, drift exponent and character value are, respectively,
x3=2, y3=1, ¢=Q2m —ink)/o7. (47)

According to the classification for the boundary of Hamiltonian [21], the left boundary H = 0 is
an attractively natural boundary if ¢3 <1, and this requires that

2m; — %nok) < 0'%.

For the right boundary H — oo, we note that the drift coefficient and the diffusion one for the
controlled Ito differential equation approach the following equations as H — oo

o <ﬁ1/11 + Bria  Bii1+ Pria

m(H) = m;H> + o(H?) = — ) +o(H?), H — oo, (48)

4 w? w3
2 2173 3 o (Dibi | Dab; 3
0" (H)=0H 4+ 0o(H")=—= 5 +—>=) +to(H"), H — oc. (49)
2\ oy w5
The diffusion exponent, drift exponent and character value are, respectively,
2
Xe=3, y =3 a=-——"2. (50)
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By the hypothesis for the parameters, o is a positive constant, which leads to the result that
m(400) = —oo. On the other hand, if y,>x4 — 1>1, on the basis of classification for singular
boundary H — oo of second kind, then the right boundary H — oo is an entrance boundary.

The requirement for asymptotic stability in probability one of the trivial solution H = 0 is that
the left boundary H = 0 is attractively natural and the right boundary H — oo is an entrance or
repulsively natural. Therefore, c3<1 is the only restraint for asymptotic stability for trivial
solution. By Eq. (47), it should be

2my — tngk) <. (51)

5. Numerical results

The results derived above are shown in the following figures. Fig. 1 displays the Lyapunov
exponents of uncontrolled Duffing—van der Pol systems (1) and controlled systems (28) under
Gaussian white-noise excitations. Corresponding to the same set of parametric values, the
Lyapunov exponent of uncontrolled systems are always positive and the trivial solution is locally
unstable. However, by selecting the exact controlled values for parameters ny and & according to
the condition (43), the Lyapunov exponent becomes negative, which means the trivial solution
turns to be locally stable. The energy functions of uncontrolled systems (1) and its averaged
system (6) are given in Fig. 2. Note that the parametric value satisfies the restrictive condition (27).
The energies are explosive and have an increasing tendency in the neighborhood of the trivial
solution with the time. This implies that this solution of uncontrolled systems (1) and its averaged
system (6) are globally unstable. Comparatively, the energy functions H(¢) of both controlled
systems (28) and (29) are given in Fig. 3. By the review inequality (51), we can find the parametric
values selected fulfill the conditions (27) and (51). In this case, the energy functions tend to the

0.005

-0.005} .
001} ]

5 0,015
< -0.02}
-0.025}

-0.03f

-0.035t

-0.04 ' L L L L L L 1 '
0 01 02 03 04 05 06 0.7 08 09 1

Dy

Fig. 1. The Lyapunov exponent of uncontrolled and controlled systems with Gaussian excitation. The parameters are
as follows: w; =1, vy =2, =2, f; =0.001, f, =0.002, 4 =04, 1, =0.6, by =03, b, =05, D, =02, N; =1,
N> =2, f,=0.001.
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H(t)

0 . . . .
0 50 100 150 200 250

t

Fig. 2. The energy functions H(#) of uncontrolled systems (1) and its averaged systems (6) with initial values
¢,(0) = 0.15, p,(0) = 0.12, g,(0) = 0.09, p,(0) = 0.08. The parameters are as follows: w; =1, w2, =2, 2 =2, ; = 0.001,
p> =0.002, ; =04, 2, =0.6, b =0.3, b, =0.5, D, =0.1, D, =0.2.

0.045
0.04
0.035
0.03
0.025
0.02

H()

0.015¢
0.01}

0.005

0 50 100 150 200 250

t

Fig. 3. The energy functions H(¢) of controlled systems (28) and its averaged systems (29). Ny = 1, N, =2, f, = 0.001.
The rest parameters and the initial values are the same with Fig. 2.

trivial solution H = 0 consistently with the time. This in return verifies that condition (51) does
play a significant role in conversion from unstable to stable globally. Figs. 4 and 5 show the
Hamiltonian functions of both uncontrolled systems and controlled systems with a different
parameter f) = 0.02 from those of in Figs. 2 and 3. It is seen that the variations of Hamiltonian
functions of either for uncontrolled systems or for controlled systems are almost synchronous
with the time. It illustrates that the parametric value f|, can improve the effectiveness of the
stochastic averaging method.
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0.35

0.371

0.25

0.2

H(t)

0.15

0.1

0.05 ©)

0 50 100 150 200 250
t

Fig. 4. The energy functions H(¢) of uncontrolled systems (1) and its averaged systems (6). f, = 0.02, the rest
parameters and the initial values are the same with Fig. 2.

O 1 1 1 1 1 L I
0 5 10 15 20 25 30 35 40 45 50
t

Fig. 5. The energy functions H(z) of controlled systems (28) and its averaged systems (29). The parameters and initial
value are the same with Fig. 4.

6. Conclusions

In the present paper, the stability and control of two-dof coupled Duffing—van der Pol systems
under stochastic Gaussian excitations are investigated in detail. It has been shown that the
considered systems can be reduced into a one-dimensional diffusion process. In this way, two
different approaches have been followed to identify the stability property of systems. The method
of Lyapunov exponent based on ergodic theorem can estimate the local stability and boundary
classification of Hamiltonian can examine the global stability for uncontrolled systems. By using
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these two methods, the conditions restricting local stability and global stability are obtained. For
the unstable uncontrolled systems, the dynamical behavior changes from unstable to stable by
applying the strategy of dynamical programming rule and by selecting the controlled parametric
value exactly. The numerical results illustrate the effectiveness of controlled terms.

Acknowledgements

The work reported in this paper was supported by the National Natural Science Foundation of
China under Grant No. 10472091 and 10332030, and supported by Shaanxi Provincial Natural
Science Foundation.

References

[1] Z.G. Ying, Y.Q. Ni, J.M. Ko, Non-linear stochastic optimal control for coupled structures system of multi-degree-
of-freedom, Journal of Sound and Vibration 274 (2004) 2775-2787.
[2] H.F. Wendell, L.S. Jerome, Stochastic optimal control, international finance and debt, Journal of Banking &
Finance 28 (2004) 979-996.
[3] M. Attilio, Vibration control for the primary resonance of the van der Pol oscillator by a time delay state feedback,
International Journal of Non-Linear Mechanics 38 (2003) 123-131.
[4] L. Stefano, R. Giuseppe, Global optimal control and system-dependent solutions in the hardening
Helmholtz—Duffing oscillator, Chaos, Solitons and Fractals 21 (2004) 1031-1046.
[S] W.Q. Zhu, Nonlinear Stochastic Dynamics and Control: Framework of Hamiltonian Theory, Science Press, Beijing,
2003.
[6] S.T. Ariaratnam, N.M. Abdelrahman, Stochastic stability of non-gyroscopic viscoelastic systems, International
Journal of Solids and Structures 41 (2004) 2685-2709.
[7] T. Mosta, C. Buchera, Y. Schorling, Dynamic stability analysis of non-linear structures with geometrical
imperfections under random loading, Journal of Sound and Vibration 276 (2004) 381-400.
[8] M. Mahmoud, El-Borai, L. Osama, Moustafa, Asymptotic stability of some stochastic evolution equations,
Applied Mathematics and Computation 144 (2003) 273-286.
[9] W.Q. Zhu, Y.Q. Yang, Stochastic averaging of quasi-non-integrable-Hamiltonian systems, ASME Journal of
Applied Mechanics 64 (1997) 157-164.
[10] W.Q. Zhu, Z.L. Huang, Y. Suzuki, Stochastic averaging and Lyapunov exponent of quasi partially integrable
Hamiltonian systems, International Journal of Non-Linear Mechanics 37 (2002) 419-437.
[11] Z.L. Huang, W.Q. Zhu, Stochastic averaging of quasi-integrable Hamiltonian systems under bounded noise
excitations, Probabilistic Engineering Mechanics 19 (2004) 219-228.
[12] W.Q. Zhu, Lyapunov exponent and stochastic stability of quasi-non-integrable Hamiltonian systems, International
Journal of Non-Linear Mechanics 39 (2004) 569-579.
[13] W.Q. Zhu, Z.L. Huang, Y. Suzuki, Response and stability of strongly non-linear oscillators under wide-band
random excitation, International Journal of Non-Linear Mechanics 36 (2001) 1235-1250.
[14] Z.L. Huang, W.Q. Zhu, A new approach to almost-sure asymptotic stability of stochastic systems of higher
dimension, International Journal of Non-Linear Mechanics 38 (2003) 239-247.
[15] L. Anold, Random Dynamical System, Springer, Berlin, Heidelberg, New York, 1998.
[16] W.Q. Zhu, Z.L. Huang, Stochastic stabilization of quasi non-integrable Hamiltonian systems, International
Journal of Non-Linear Mechanics 39 (2004) 879-895.
[17] A. Venkatesan, M. Lakshmanan, Bifurcation and chaos in the double-well Duffing—van der Pol oscillator:
numerical and analytical studies, Physics Review E 56 (1997) 6321-6330.



W. Xu et al. | Journal of Sound and Vibration 290 (2006) 723-735 735

[18] A. algaba, E. Freire, E. Gamero, A.J. Rodriguez-Luis, A tame degenerate Hopf-Pitchfork bifurcation in a
modified van der Pol-Duffing oscillator, Nonlinear Dynamics 22 (2000) 249-269.

[19] A. algaba, F. Fernandez-Sanchez, E. Freire, E. Gamero, A.J. Rodriguez-Luis, Oscillation-sliding in a modified van
der Pol-Duffing electronic oscillator, Journal of Sound and Vibration 249 (2002) 899-907.

[20] W.Q. Zhu, Z.L. Huang, Stochastic stability of quasi-non-integrable-Hamiltonian systems, Journal of Sound and
Vibration 218 (1998) 769-789.

[21] Y.K. Lin, G.Q. Cai, Probabilistic Structure Dynamics, Advanced Theory and Application, McGraw-Hill,
New York, 1995.



	Stochastic stabilization of uncontrolled and controlled Duffingndashvan der Pol systems under Gaussian �white-noise excitation
	Introduction
	Stochastic average for Duffingndashvan der Pol systems
	Lyapunov exponent and stochastic stability
	Stochastic stabilization control
	Numerical results
	Conclusions
	Acknowledgements
	References


