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Estimation of Sample Lyapunov Exponent for Stodbast

Differential Equation

LI Guangyd, WEI Fengying
(1. School of Ou Jiang, Wenzhou University, Wenzt@ina 325035; 2College of Mathematics
and Computer Science, Fuzhou University, Fuzhoin@&h 350002)

Abstract: This paper studies the sample Lyapunov exponetiiteo$olution of thed -dimensional stochastic
differential equation, where the monotone conditisrreplaced by the local monotone condition, amel t
sample Lyapunov exponent of the solution is obthibg using truncation function, dts formula and some
special inequalities.
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