
BARRIER CROSSING INDUCED BY FRACTIONAL
GAUSSIAN NOISE

O.Yu. Sliusarenko1, V.Yu. Gonchar1, A.V. Chechkin1,2

1National Science Center
“Kharkiv Institute of Physics and Technology”,
Akhiezer Institute for Theoretical Physics
(1, Akademichna Str., Kharkiv 61108, Ukraine),
2School of Chemistry, Tel Aviv University
(Ramat Aviv 69978, Tel Aviv, Israel)

S u m m a r y

A problem of the rate of escape of a particle under
the influence of the external fractional Gaussian noise
is studied by using the method of numerical integration
of an overdamped Langevin equation. Considering a
truncated harmonic potential, the dependences of the
mean escape time on the noise intensity and Hurst index
are evaluated, together with the probability density
functions for the escape times. It is found that, like
the corresponding classical problem with white Gaussian
noise, they both obey an exponential law.


