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Abstract: Complex dynamical systems are often subject to non-Gaussian random fluctuations. The exit phe-
nomenon, i.e., escaping from a bounded domain in state space, has a great impact on thestochastic evolution
of such dynamical systems. In the present paper, the author analyzes mean exit time for arbitrary noise inten-
sity under multiplicative noise, via numerical investigation. A numerical approach for solving this non-loca
problem is proposed. A computational analysis is conducted to investigate the relative importance of jump
measure coefficient and the effect of « value on first exit time.
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Figure 1. The mean exit time u(x) for thedomain (0.5, 1.5): for fixed ¢=1, thegraphsfrom top to bottom correspondto a=0.5, 1.5

respectively. The solid curveisthe numerical solution under the multiplicative noises and the dashed curveisthe numerical solution under
the additive noises

B 1 FkiEeT u(x) ME%k: SSEMEL S BIRFMEEE TS TA#RE XIE (0.5,15) WEMNE, HPRUERK =1,
LtEEa=05TF, TEfEa=15T

Open Access 145



PREEEE | XIAK Levy SREME 7S N 145 1 YBR[ AR T 5573 Hr

0.25

02f

0.15¢

u(x)

0.1}/ T T T T T

0.05F - ~

0.5 1

X

Figure 2. The mean exit time u(x) for thedomain (0.5, 1.5): for fixed £=0.2, thered solid graph, thered dashed graph and the blue

dashed graph correspondto a =0.5, 1.0, 1.5 respectively
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