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A new method for inverting the Laplace transform from the real axis is formulated. This method
is based on a quadrature formula. We assume that the unknown function f(t) is continuous with

(known) compact support. An adaptive iterative method and an adaptive stopping rule, which
yield the convergence of the approximate solution to f(t), are proposed in this paper.
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1. Introduction

Consider the Laplace transform
Lf(p) = f e f(t)dt=F(p), Rep>0, (1.1)
0
where £ : Xq, — L2[0, ),
Xop = {f € 12[0,00) | supp f < [0, b)}, b>0. (1.2)

We assume in (1.2) that f has compact support. This is not a restriction practically. Indeed, if
lim;_, o f () =0, then |f(¢)| < 6 for t > t5, where 6 > 0 is an arbitrary small number. Therefore,
one may assume that suppf C [0,ts], and treat the values of f for t > ts as noise. One may
also note that if f € L(0, o0), then

© b ©
F(p) := .[o f(t)ePdt = fof(t)eptdt + J‘b f(t)e?'dt == Fi(p) + F2(p), (1.3)
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and |F>(p)| < e7%6, where [ |f(t)|dt < 6. Therefore, the contribution of the “tail” f,(t) of f,

0, t<b,
fo(t) == { (1.4)
f(t), t>b,

can be considered as noise if b > 0 is large and 6 > 0 is small. We assume in (1.2) that
f e L?[0, ). One may also assume that f € L'[0, o0), or that [f(B)| < cr1e®!, where ¢,
are positive constants. If the last assumption holds, then one may define the function g(t) :=
f(t)e @Dt Then g(t) € L'[0, 0), and its Laplace transform G(p) = F(p + ¢ + 1) is known on
the interval [c; +1, ¢, + 1 +b] of real axis if the Laplace transform F(p) of f(t) is known on the
interval [0, b]. Therefore, our inversion methods are applicable to these more general classes
of functions f as well.

The operator £ : Xy, — L*[0,00) is compact. Therefore, the inversion of the
Laplace transform (1.1) is an ill-posed problem (see [1, 2]). Since the problem is ill-posed,
a regularization method is needed to obtain a stable inversion of the Laplace transform.
There are many methods to solve (1.1) stably: variational regularization, quasisolutions,
and iterative regularization (see, e.g., [1-4]). In this paper we propose an adaptive iterative
method based on the Dynamical Systems Method (DSM) developed in [2, 4]. Some methods
have been developed earlier for the inversion of the Laplace transform (see [5-8]). In many
papers the data F(p) are assumed exact and given on the complex axis. In [9] it is shown
that the results of the inversion of the Laplace transform from the complex axis are more
accurate than these of the inversion of the Laplace transform from the real axis. The reason
is the ill-posedness of the Laplace transform inversion from the real axis. A survey regarding
the methods of the Laplace transform inversion has been given in [6]. There are several types
of the Laplace inversion method compared in [6]. The inversion formula for the Laplace
transform that is well known

1 o+ioo
0= 5| F@)edp, o>0, (15)

is used in some of these methods, and then f(t) is computed by some quadrature formulas,
and many of these formulas can be found in [10, 11]. Moreover, the ill-posedness of the
Laplace transform inversion is not discussed in all the methods compared in [6]. The
approximate f(t), obtained by these methods when the data are noisy, may differ significantly
from f(t). There are some papers in which the inversion of the Laplace transform from the
real axis was studied (see [9, 12-19]). In [12, 17] a method based on the Mellin transform is
developed. In this method the Mellin transform of the data F(p) is calculated first and then
inverted for f(t). In [13] a Fourier series method for the inversion of Laplace transform from
the real axis is developed. The drawback of this method comes from the ill-conditioning of
the discretized problem. It is shown in [13] that if one uses some basis functions in Xg, the
problem becomes extremely ill-conditioned if the number m of the basis functions exceeds
20. In [15] a reproducing kernel method is used for the inversion of the Laplace transform. In
the numerical experiments in [15] the authors use double and multiple precision methods to
obtain high accuracy inversion of the Laplace transform. The usage of the multiple precision
increases the computation time significantly which is observed in [15], so this method
may be not efficient in practice. A detailed description of the multiple precision technique
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can be found in [20, 21]. Moreover, the Laplace transform inversion with perturbed data
is not discussed in [15]. In [19] the authors develop an inversion formula, based on the
eigenfunction expansion for the Laplace transform. The difficulties with this method are (i)
the inversion formula is not applicable when the data are noisy, (ii) even for exact data the
inversion formula is not suitable for numerical implementation.

The Laplace transform as an operator from Coy into L?, where Cox = { f(t) € C[0, +o0) |
supp f C [0,k)}, k = const > 0, L? := L?[0,0), is considered in [14]. The finite difference
method is used in [14] to discretize the problem, where the size of the linear algebraic system
obtained by this method is fixed at each iteration, so the computation time increases if one
uses large linear algebraic systems. The method of choosing the size of the linear algebraic
system is not given in [14]. Moreover, the inversion of the Laplace transform when the data
F(p) is given only on a finite interval [0,d], d > 0, is not discussed in [14].

The novel points in our paper are the following:

(1) the representation of the approximation solution (2.69) of the function f(¢) which
depends only on the kernel of the Laplace transform,

(2) the adaptive iterative scheme (2.72) and adaptive stopping rule (2.83), which
generate the regularization parameter, the discrete data Fs(p), and the number of
terms in (2.69), needed for obtaining an approximation of the unknown function

f(@).

We study the inversion problem using the pair of spaces (Xo s, L2[0,d]), where Xo, is defined
in (1.2), develop an inversion method, which can be easily implemented numerically, and
demonstrate in the numerical experiments that our method yields the results comparable in
accuracy with the results, presented in the literature, for example, with the double precision
results given in paper [15].

The smoothness of the kernel allows one to use the compound Simpson’s rule in
approximating the Laplace transform. Our approach yields a representation (2.69) of the
approximate inversion of the Laplace transform. A number of terms in approximation (2.69)
and the regularization parameter are generated automatically by the proposed adaptive
iterative method. Our iterative method is based on the iterative method proposed in [22].
The adaptive stopping rule we propose here is based on the discrepancy-type principle,
established in [23, 24]. This stopping rule yields convergence of the approximation (2.69)
to f(t) when the noise level 5 — 0.

A detailed derivation of our inversion method is given in Section 2. In Section 3 some
results of the numerical experiments are reported. These results demonstrate the efficiency
and stability of the proposed method.

2. Description of the Method

Let f € Xop. Then (1.1) can be written as

b
(Lf)(p) = Joe"”f (dt = F(p), 0<p. (2.1)

Let us assume that the data F(p), the Laplace transform of f, are known only for 0 < p < d <
oo. Consider the mapping £,, : L?[0,b] — R™!, where
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b

(Lnf),; = f e Pt f(dt=F(pi), i=0,1,2,...,m, (2.2)
0
. . d
pi=ih, i=0,12,...,m, h:=—, (2.3)
m

and m is an even number which will be chosen later. Then the unknown function f(t) can be
obtained from a finite-dimensional operator equation (2.2). Let

m
(,0)yn = >0 upor, [l = (1) (2.4)
j=0

be the inner product and norm in R™!, respectively, where w](.m) are the weights of the

compound Simpson’s rule (see [10, page 58]), that is,

gl jzolm/

o ._ )4 _ mo_4

wi =5, jEA-1L1=12,.., 5, h= (2.5)
2h . -2
|5 J=A =12,

where m is an even number. Then

m b
(Lng VYyym = Zw](.’”) foe‘Pft g(Hdtv;

j=0
(2.6)
b )t
= fog(t)ij ePludt = (g, L3,0)y, .
70
where

(4

m (4]
Lrv = Zw;m)e"”ftvj, vi=| |eR™, (2.7)

=0 :

Om

b
(3.1, = [ st 28)
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It follows from (2.2) and (2.7) that
(L5 L,2)(t) = Zw(”” Pj J‘Ze-ng(z)dz = (T(’")g>(t), (2.9)
/I e potiw](.m)e”’itvjdt\
=0
L Lo = f 0 _Pltf;w;m)e_pjtvjdt =QMy, (2.10)
\f e pm*Zw e pit v]dt/
where
(@) = w!™ g — wjﬁ"’)—l - e'_b(pi_ﬂ’j), ij=0,12,...,m.  (211)
ij 0 Pi +Pj

From (2.7) we get Range[£2},] = span{w](.m)k(pj, ,0)}7Zo, where

Lemma 2.1. Let w](.m) be defined in (2.5). Then

; (2.12)
j=0

for any even number m.

Proof. From definition (2.5) one gets

2h (2.13)
3ttt &3

3 =5 +T—hm=—m=d.
Lemma 2.1 is proved.

O
Lemma 2.2. The matrix Q™ , defined in (2.11), is positive semidefinite and self-adjoint in R"™*! with
respect to the inner product (2.4).
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Proof. Let

1 — e~ bpit+p))

b
Hp);= | e ®Ptde =
(Hoy = | e

w™, i=j,
(Dm)ij =

0, otherwise,

w](.m) are defined in (2.5). Then (D, HyuDytt, ©) gmer = (th, Dy Hpy D0 ) g, where

m
(U, V)gma = Zujvj, u,v e R™,
=0

We have
(Qmuo) =" (Q(%)jvj = > (DyHuDutt) 0;
j=0 j=0
= <DmHmDmu, U)Rmﬂ = <u, DmHmDm'U>]Rm+l

m
(D HpDyv); = Y00\ (Hyu Do),
j=0

Mz

—
i}
o

<u,Q("’)v>Wm.

Thus, Q™ is self-adjoint with respect to inner product (2.4). We have

b b
(Hm)i]' = j e PrPtgt = J‘ e PlePitdt
0 0
= <¢ir ¢j>x0,b/ ¢i (t) = eipit/
where (-, )y, is defined in (2.8). This shows that H,, is a Gram matrix. Therefore,
(Hpu, u)gma >0, Yue R™1

This implies

<Q(m)u,u>Wm = <Q(m)u, Dmu>]Rm1 = (HuDyut, Dytt) g > 0.

(2.14)

(2.15)

(2.16)

(2.17)

(2.18)

(2.19)

Thus, Q™ is a positive semidefinite and self-adjoint matrix with respect to the inner product

(2.4).

O
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Lemma 2.3. Let T be defined in (2.9). Then T is self-adjoint and positive semidefinite operator
in Xop with respect to inner product (2.8).

Proof. From definition (2.9) and inner product (2.8) we get

b m b
T™g, h =f (m) *P'fJ' Pizo(z)dz h(t)dt
< g >X0,b sz ePi Oe iZg(z)dz h(t)

0=0

b m b
=f g(Z)Zw}’")e‘PfZJ e Pith(t)dt dz (2.20)
0 j=0 0

- (s

Xop

Thus, T™ is a self-adjoint operator with respect to inner product (2.8). Let us prove that T
is positive semidefinite. Using (2.9), (2.5), (2.4), and (2.8), one gets

b m b
(Tog,g) - f SwMent f ePrg(2)dz g(t)dt
0b 0520 0
m b b
= ij('m)f e"pfzg(z)dzf e Pitg(t)dt (2.21)
=0 0 0
m b 2
= Zw](m) <I e_pfzg(Z)dZ> > 0.
= 0
Lemma 2.3 is proved. O
k(pt,z) = e P2 (2.22)
Let us approximate the unknown f(t) as follows:
m
f) = e w et =T 21 P = £ (1), (2.23)
j=0

where p; are defined in (2.3), T, is defined in (2.30), and c](.m) are constants obtained by
solving the linear algebraic system:

<aI + Q(m>>c<'"> = F(m), (2.24)
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where Q™ is defined in (2.10),

e F(po)
™ F(p1)

cm .= , Fm .= ) . (2.25)
ey F(pm)

To prove the convergence of the approximate solution f(t), we use the following estimates,
which are proved in [4], so their proofs are omitted.

Estimates (2.26) and (2.27) are used in proving inequality (2.88), while estimates (2.28)
and (2.29) are used in the proof of Lemmas 2.9 and 2.10, respectively.

Lemma 2.4. Let T™ and Q™ be defined in (2.9) and (2.10), respectively. Then, for a > 0, the
following estimates hold:

1

-1 < -
||Qa,m£m” N (2.26)
al|Qa| <1 (2.27)

_ 1
|72 < < (2.28)
-1 p= 1
TomLm|| < 57 N (2.29)
where

Qum =0 +al,  Top:=T" +al, (2.30)

I is the identity operator and a = const > 0.

Let us formulate an iterative method for obtaining the approximation solution of f ()
with the exact data F(p). Consider the following iterative scheme:

un(t) = qua (t) + (1-q)T;' L*F,  uo(t) =0, (2.31)
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where .£* is the adjoint of the operator .Z, that is,
d
(L*g)(t) = J eg(p)dp, (2.32)
0

b #d
TN = 2200 = [ [ kot dps 2z

, (2.33)
_ f(2) (1 _ e—d(t+z)>dz’
ot +2z
k(p,t,z) is defined in (2.22),
T,:==al+T, a>0, (2.34)
anp =qay-1, ap>0, g€ (0,1). (2.35)

Lemma 2.5 together with Lemma 2.7 with g(a) = a||T,* f|| yields

Lemma 2.5. Let T, be defined in (2.34), Lf = F, and f L N(L), where N(L) is the null space of
L. Then

a

nvwﬁo%aea (2.36)

Proof. Since f L N (£), it follows from the spectral theorem that

a2

nvwzm1m

a—0J g (a + S)2d<Esfrf> = ||1:'_/U(,£)f||2 =0, (2.37)

lim a?
a—0

where E; is the resolution of the identity corresponding to £*£, and P is the orthogonal
projector onto N(£).
Lemma 2.5 is proved. O

Theorem 2.6. Let Lf = F, and u, be defined in (2.31). Then

nlgr;g”f —uy|| =0. (2.38)
Proof. By induction we get
n-1
uy = Y w"T,! L°F, (2.39)
j=0

where T, is defined in (2.34), and

n—j-1

w](.") =g - g (2.40)
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Using the identities

Lf=F,
T, £* £ =T, (T +al - al) = I - aT,’,
(2.41)
n-1
(n) _ n
ij =1-4",
j=0
we get
S, mp 5, m 1
f-u,=f- Zw]. f+Zw]. ajaTy, f
=0 =0
(2.42)
n-1
=q"f+ Za);")ajHT;jlﬂf.
=0
Therefore,
S0 !
1f = wall < q" 1 £l + S0 ajen| T2, £ (243)
=0
To prove relation (2.38) the following lemma is needed. O
Lemma 2.7. Let g(x) be a continuous function on (0, 00), ¢ > 0 and g € (0, 1) constants. If
lim g(x) = (0) = o, (2.44)
then
lim <q"f7*1 - q"*]>g<cq7+1> = 0. (2.45)
n—oo ]:0
Proof. Let
S0 -
Fi(n) = Zw]. g(cq]>, (2.46)
=1
(m) ._ _n-j _ n+l-j
where w; = q" —gq"J. Then
| Fut () = 80| < [Fi(m)| + _z;wﬁ”’g(cqf) - |- (2.47)
i
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Take € > 0 arbitrarily small. For sufficiently large fixed I(¢) one can choose n(e) > I(€), such
that

€
|Fl(€)(1’l)| < E, Vn > 1’1(6), (248)

because lim,_,q" = 0. Fix I = I(€) such that |g(cq/) — go| < €/2 for j > I(€). This is possible
because of (2.44). One has

€
|Fiey (m)] < 5 > n(e) > 1(e),

n
(n) j () j
S wg(cq’) gl < 3 w”|g(cq™) - g0 + > w" =1||g0]
j=l(e) j=l(e) j=l(e)
(2.49)
<€ zn:w(")+ n—l(e)| |
oW TR0
j=le)
<t lpolg <
<5 +8lq €
if n(e) is sufficiently large. Here we have used the relation
Zw(") n+1 I (2.50)
Since € > 0 is arbitrarily small, relation (2.45) follows.
Lemma 2.7 is proved. O
lim Zw aju||TaL f|| = 0 (2.51)

This together with estimate (2.43) and condition g € (0, 1) yields relation (2.38). Theorem 2.6
is proved.
Lemma 2.9 leads to an adaptive iterative scheme:

U, () = Quntm, + (1= q)T; 0 Lo F™, ug () =0, (2.52)

where g € (0,1), a, are defined in (2.35), T, ,,, is defined in (2.30), A, £ is defined in (2.2), and

Lemma 2.8. Let T and T be defined in (2.33) and (2.9), respectively. Then

-1 < (2bd)” (2.53)

~ 540v/10m*
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Proof. From definitions (2.33) and (2.9) we get

b| pd m
|(r-1™)s0] < [ || kot 2p = 3w k(1) |17z
=0
b| 5 (on)
< —p(t+z
f 1801114]%021(](t+z) e |f(z)|dz

(2.54)

b d5 ) dS b ) 1/2
=f0180m4(t+z) f@)dz< oo fo(t+z) dz)  fllx,

& [+p°-]"
= 180m4 9 ||f||X[)lb’

where the following upper bound for the error of the compound Simpson’s rule was used
(see [10, page 58]). For f € CH[xo, x21], x0 < x21,

f f(x)dx - = [ fo +4Z fa-1) + 22 foj + fm] <R, (2.55)
where
fi= ), x=xo+jh, j=012..,2, k===,
2.56
=M|f(4)(§)| X0 < &< X (256
180(21)* ’
This implies

|(-1)s

/2
& [@n*-2"] (2bd)°
o s | P W 2 A, @)

so estimate (2.53) is obtained.
Lemma 2.8 is proved. O

Lemma2.9. Let0 < a < ay,

m= K<%)1/4, x > 0. (2.58)
Then
. (2bd)°
”T —T¢ >|| < 510 ™ (2.59)

where T and T are defined in (2.33) and (2.9), respectively.
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Proof. Inequality (2.59) follows from estimate (2.53) and formula (2.58). O
F(po)
F(p1)

Fm .= : e R™, (2.60)
F(pm)

p; are defined in (2.3). In the iterative scheme (2.52) we have used the finite-dimensional
operator T approximating the operator T. Convergence of the iterative scheme (2.52) to
the solution f of the equation £f = F is established in the following lemma.

Lemma 2.10. Let £f = F and u, ,, be defined in (2.52). If m,, are chosen by the rule
a0\ /4
my, = K<a_n> , an=qan, q€(0,1), x,a0>0, (2.61)

where [[x]] is the smallest even number not less than x, then

Jim || £ = tt,m, || = 0. (2.62)
Proof. Consider the estimate
”f - un,mn” < ”f - ”n” + ||y = Upm, || := I (n) + Ir(n), (2.63)

where I1(n) := || f—u,|| and I (n) := || up—tym,||. By Theorem 2.6, we get I (n) — Oasn — co.
Let us prove that lim,, . I>(n) = 0. Let U, = u,, — Uy ,. Then, from definitions (2.31) and
(2.52), we get

Uy = qUys + (1= q) (T £ F =T, 25, FO™), Uy =0, (2.64)

Qn,Mn

By induction we obtain

n-1

Uy =Y (T LF=T;1 (L) F0), (2.65)

Aj1,Mj+1
j=0
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where w; are defined in (2.40). Using the identities £f = F, £,,f = F™,

T T =T;N(T +al — al) = I - aT3?,

a,m’

T T = T5, (T™ + al - al) = I - aT;,

Tom =T =T, (T =TT,

one gets

n-1
(n) -
U, = Zw] aj+1 (Ta]: My Ttlj1+1>f
i=0
n-1 (
— ] ll]+1T;]+1 - (T T(mm))T 1f
j=0

This together with the rule (2.61), estimate (2.28), and Lemma 2.8 yields

Tl

Aj+1,Mj+1

||T — T(mjn)

n-1
()
Ul < 30! azin ]|
j=0

2bd) S
- 540ma01c4j§0wj a]Jrl a/+1f”

Applying Lemmas 2.5 and 2.7 with g(a) = a||T," f||, we obtain limy, _, o||[U,|| = 0

Lemma 2.10 is proved.

2.1. Noisy Data

When the data F(p) are noisy, the approximate solution (2.23) is written as

9] -p - *
£5.(t) —Z wM eV e Pt =T, 27 F",
7=0

where the coefficients cﬁm’é)

Qumc™ = FL,

(2.66)

(2.67)

(2.68)

(2.69)

are obtained by solving the following linear algebraic system:

(2.70)
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Qam is defined in (2.30),

g™ Fs(po)
(m,5) F
¢ 5(p1)
clm0) .= ,  FEM.= _ , (2.71)
clm) Fs(pm)

w](.m) are defined in (2.5), and p; are defined in (2.3).
To get the approximation solution of the function f(t) with the noisy data Fs(p), we
consider the following iterative scheme:

b qu_ .+ (=q)TL, L5, E™, uf =0, (2.72)

nm,

where T, ,, is defined in (2.30), a, are defined in (2.35), g € (0,1), F, ém) is defined in (2.71),
and my,, are chosen by the rule (2.61). Let us assume that

F5(P]) = F(P]) +5]‘, 0< |6]| < 6, j= 0,1,2,...,71’[, (273)

where 6; are random quantities generated from some statistical distributions, for example,
the uniform distribution on the interval [-6, 6], and 6 is the noise level of the data F(p). It
follows from assumption (2.73), definition (2.5), Lemma 2.1, and the inner product (2.4) that

(m)
|7 - F)

2 G, (M2 2N (M) _
= Zowj 67<6 Zow]. = 6%d. (2.74)
J= J=

Lemma 2.11. Let tty,, and us,, be defined in (2.52) and (2.72), respectively. Then

_ Vds
N

Io)
n,my

Unm, — U

(1-9"), q€(0,1), (2.75)

where ay, are defined in (2.35).

Proof. Let Uf := uym, — 15, . Then, from definitions (2.52) and (2.72),
ug = qus_, + (1= )T, £y, (F™) = F™), U =o. (2.76)

By induction we obtain

2= ST (20, ) (), e
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where w!" ; ) are defined in (2.40). Using estimates (2.74) and inequality (2.29), one gets

<Va' Z w0 VA o _ \F(S( -q"), (2.78)

||u§ “i e s 2/, S 2,

where w; are defined in (2.40).
Lemma 2.11 is proved. O

Theorem 2.12. Suppose that conditions of Lemma 2.10 hold, and ns satisfies the following conditions:

limngs = oo, lim =0. (2.79)
6—0 6—04/0ng
Then
lim 1S = 16ym,, || = 0 (2.80)

Proof. Consider the estimate

1 = 8 m || < (| = 40 || + [[ 180005 = 45 || (2.81)
This together with Lemma 2.11 yields
\dé
5
”f = unﬁlmnﬁ < ||f - uno‘,mn‘5 2\/7 qn) (282)
Applying relations (2.79) in estimate (2.82), one gets relation (2.80).
Theorem 2.12 is proved. O

In the following subsection we propose a stopping rule which implies relations (2.79).

2.2, Stopping Rule

In this subsection a stopping rule which yields relations (2.79) in Theorem 2.12 is given. We
propose the stopping rule

Gng,mn6 S C6E < Gn,m,,/ 1 S n< nﬁ/ C > \/E/ £ E (011)/ (283)

where

Gnm, = 4Gn-1,m,, + (1 - q) ||£mnz(mm6) - Fémn)

e Gom =0, (2.84)
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Il - [lym is defined in (2.4),
< (6
20 = g e, .
j=0

w](.m) and p; are defined in (2.5) and (2.3), respectively, and c;m’é) are obtained by solving

linear algebraic system (2.70).
We observe that

1mnz(mn,6) _ Fémn) — Q(mn)c(m,,,é) _ Fém,,)

-1
= Q(mn) <anI + Q("M)) Fémn) _ Fémn)

B (2.86)
— <Q(mn) +a,l - an1> <anI + Q(mn)> Fémn) _ Fémn)
-1
= —day <anI + Q(mn)> Fémn) = _anc(m"'ﬁ).
Thus, the sequence (2.84) can be written in the following form:
Gum, = 4Gn-tmes + (L= )au|[ ™| Gom, =0, (2.87)
where || - ||y« is defined in (2.4), and ¢ solves the linear algebraic system (2.70).
It follows from estimates (2.74), (2.26), and (2.27) that
-1
(my,6) _ () (mn)
an||c =a,|(a +Q F
e g, = @] (ant + @) R
-1
< ap|[(anl + Q™))  (F™ — plm) ‘
o (ant + Q) (F; )|
-1
+ay <anI + Q(’”")> Flm)
Winn (2.88)

< ||Fém") _ F(mn)

W

(aul + Q)" 2,,, f

+ay

W

<6Vd +v/au| fllx,,-
This together with (2.87) yields

Gy < 4Gnim,, + (1-9) (8VAd+ v flly,, ), (2.89)
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or

G, =8V < q(Gurm,, ~6VA) + (1= @) Vau|fl .- (2.90)

Lemma 2.13. The sequence (2.87) satisfies the following estimate:

1-q)/@n
Gom -6V (1-9) ||f||x0,b’ 291)
1-vq
where ay, are defined in (2.35).
Proof. Define
q‘n = Gn,mn - 6\/3 ’
(2.92)
gn = (L= q)van|fllx,,-
Then estimate (2.90) can be rewritten as
v, < qlpn—l + \/ﬁ‘lfn—ll (293)

where the relation a, = qa,—1 was used. Let us prove estimate (2.91) by induction. For n = 0
we get

1-
%:—6\/33( DVl fllx, 294)

1-vq

Suppose that estimate (2.91) is true for 0 < n < k. Then

q
1-va

_ V4 N9
1_\/‘7 1_\/‘7(Ifk+l

| A E
- gvam ' " 1- g

Wi < q¥% + /9 <

P + \/ﬁlpk

W1 (2.95)

Pr+1,

where the relation aj,1 = gax was used.
Lemma 2.13 is proved. O

Lemma 2.14. Suppose

Gim, > 6Vd, (2.96)
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where Gy, 1, are defined in (2.87). Then there exists a unique integer ns, satisfying the stopping rule
(2.83) with C > +/d.

Proof. From Lemma 2.13 we get the estimate

. (1- Q)\/E”f”XU,b

Gum, <6Vd , (2.97)
1-vq
where a,, are defined in (2.35). Therefore,
lim sup Gy, < 5V4d, (2.98)

n— oo

where the relation lim,,_,,a, = 0 was used. This together with condition (2.96) yields the
existence of the integer n5. The uniqueness of the integer ns follows from its definition.
Lemma 2.14 is proved. O

Lemma 2.15. Suppose that conditions of Lemma 2.14 hold and ns is chosen by the rule (2.83), then

lim
6—04/0ny

= 0. (2.99)

Proof. From the stopping rule (2.83) and estimate (2.97) we get

-yl

C6° < Gy-tm,, < 6Vd , (2.100)
Mng-1 1 _ \/q
where C > +/d, e € (0,1). This implies
6(Co -/d -
(c57-vd) @ D, 2101
A/ Ans—1 1- Vaq
so, for € € (0,1), and a,, = gan,-1, one gets
5 - (1-9)67 I,
lim = lim < lim =0. (2.102)
6—0/Any  6—0/G\/Ang—1 60 (Va-1q) (C_(Sl—s\/a)
Lemma 2.15 is proved. O

Lemma 2.16. Consider the stopping rule (2.83), where the parameters m,, are chosen by rule (2.61).
If ng is chosen by the rule (2.83) then

é{r})n,g = 0. (2.103)
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Proof. From the stopping rule (2.83) with the sequence G,, defined in (2.87) one gets

48"+ (1~ g)ay o)

) (105,6)
sy S QG- + (1= q)ang [ ? | (2.104)

= Gnﬁ,mm5 < Cé6°,

where ¢™?) is obtained by solving linear algebraic system (2.70). This implies

0 < ay, |[cmma? ||Wmn5 < C68. (2.105)
Thus,
%ig})anéuc(mn&ﬂ g =0 (2.106)
If F0™ £0, then there exists a A(()m) > 0 such that
Eim ™ #0, (EQPF™FM) =g >0, (2.107)

where E™ is the resolution of the identity corresponding to the operator Q™ := 2, £* 1et

(5, a) = a2||Q;n{aFg"’ ||2 . Quai=al + Q™. (2.108)

For a fixed number a > 0 we obtain

hn(6,a) = 2| Qe FE

® 2
=J = d(EMEM, FM)

0o (a+ s)2 wm

A(()m) az
> I —=—d(EME F)
0

2 Wwm
(a+s) (2.109)
a2 A"
2 | AEENE),
a+ A 0 "
2
(m) (m)
a?||E) FY
0

wm

<a + )L(()m)>2
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Since Ei’:) is a continuous operator, and ||[F™ — F ém) llym < V8, it follows from (2.107) that

. (m) n(m) (m) _ (m)
tim (EVVF™, B = (EQPFO0,F0) > 0. (2.110)
Therefore, for the fixed number a > 0 we get
h,(6,a) >c, >0 (2.111)

for all sufficiently small 6 > 0, where ¢; is a constant which does not depend on 6. Suppose
lims ., oay; # 0. Then there exists a subsequence 6; — 0 as j — oo, such that

anb-/. 2 Cl > 0/

174 / (2.112)
oo (@) J[<[FE) o oo
/ ang]. C1

where rule (2.61) was used to obtain the parameters My . This together with (2.107) and
(2.111) yields

(mn5.) (mnb )
2
anﬁj EA(m";f 1Y g
lim h,, <6j, Ang > > lim 0 — ZV !
j— oo j— oo My
<an5]_ +1, ' >
) (2.113)
C2 ( "5,') (myg.)
1 )‘(mngj) g
> lim inf 0 W0

This contradicts relation (2.106). Thus, lims_,pa,, = lims_,0a0g™ = 0, that is, lims_,gns = .
Lemma 2.16 is proved. O

It follows from Lemmas 2.15 and 2.16 that the stopping rule (2.83) yields the relations
(2.79). We have proved the following theorem.

Theorem 2.17. Suppose all the assumptions of Theorem 2.12 hold, m,, are chosen by rule (2.61), ns
is chosen by rule (2.83), and Gy, > C6, where Gy, are defined in (2.87), then

lim || =l || =0 (2.114)

6—0

2.3. The Algorithm

Let us formulate the algorithm for obtaining the approximate solution f:
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(1) The data Fs(p) on the interval [0,d], d > 0, the support of the function f(t), and the
noise level 6.

(2) Initialization: choose the parameters « > 0, ap > 0,9 € (0,1), £ € (0,1), C > Vd, and
set ug,mo =0,Gp=0,n=1.

(3) Iterate, starting with n = 1, and stop when condition (2.120) (see below) holds,

(a) an = aoq",
(b) choose m,, by the rule (2.61),

(c) construct the vector F g"”):

" d
(S ”)), =Fs(p), pi=lh, h=—,1=0,1,...,m, (2.115)

My

(d) construct the matrices H,,, and D,,,:

b _ o-blpitp)
1 pi+p
(Hum,);; = f erptg = "¢ j=1,2,3,...,my,
0 pi +pj
my . (2.116)
i 7 1= ]/
(Dm,)i; =
0, otherwise,
where w](.m) are defined in (2.5),
(e) solve the following linear algebraic system:
(@nl + H, Do, ) e = F™, (2.117)
where (c(™9)). = cl.(m"’é),
(f) update the coefficient c](.m""s) of the approximate solution uﬁ/mn(t) defined in
(2.69) by the iterative formula:
'S ()
Upy o, (8) = quiy_y (8 + (1= q) D™ D0 ™ ePH, (2.118)
=1
where
ud . (t) =0. (2.119)
Stop when for the first time the inequality
Gum, = G-ty , + an||c<mm6> ||Wm < Cs* (2.120)

holds, and get the approximation fo(t) = u$ ; (t) of the function f(¢) by formula (2.118).

Ng, My
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3. Numerical Experiments
3.1. The Parameters «, ay, d

From definition (2.35) and the rule (2.61) we conclude that m,, — oo as a, — 0. Therefore,
one needs to control the value of the parameter m, so that it will not grow too fast as a,
decreases. The role of the parameter x in (2.61) is to control the value of the parameter m,
so that the value of the parameter m, will not be too large. Since for sufficiently small noise
level 6, namely, 6 € (1071¢,107°], the regularization parameter a,,, obtained by the stopping
rule (2.83), is at most O(1077), we suggest to choose « in the interval (0, 1]. For the noise level
6 € (107°,1072] one can choose « € (1,3]. To reduce the number of iterations we suggest to
choose the geometric sequence a, = ap6*", where ay € [0.1,0.2] and a € [0.5,0.9]. One may
assume without loss of generality that b = 1, because a scaling transformation reduces the
integral over (0, b) to the integral over (0, 1). We have assumed that the data F(p) are defined
on the interval | := [0,d]. In the case the interval | = [d,d], 0 < d; < d, the constant d in
estimates (2.59), (2.74), (2.75), (2.78), (2.90), (2.91), and (2.97) are replaced with the constant
d—d,. 1f b =1, thatis, f(t) = 0fort > 1, then one has to take d not too large. Indeed, if f(t) =0
for t > 1, then an integration by parts yields F(p) = [f(0) —e?f(1)]/p+ O(1/p*), p — o.If
the data are noisy, and the noise level is §, then the data becomes indistinguishable from noise
for p = O(1/06). Therefore it is useless to keep the data Fs(p) for d > O(1/6). In practice one
may get a satisfactory accuracy of inversion by the method, proposed in this paper, when one
uses the data with d € [1,20] when 6 < 1072. In all the numerical examples we have used d =
5. Given the interval [0,d], the proposed method generates automatically the discrete data
F5(pj),j=0,1,2,...,m, over the interval [0, d] which are needed to get the approximation of
the function f(f).

3.2. Experiments

To test the proposed method we consider some examples proposed in [5-7, 9, 12, 13, 15,
16, 19, 25]. To illustrate the numerical stability of the proposed method with respect to the
noise, we use the noisy data Fs(p) with various noise levels 6 = 102, 6 = 10%, and 6 =
107°. The random quantities §; in (2.73) are obtained from the uniform probability density
function over the interval [-6, 6]. In Examples 3.1-3.12 we choose the value of the parameters
as follows: a, = 0.19", g = 6'/2, and d = 5. The parameter « = 1 is used for the noise levels 6 =
1072 and 6 = 107*. When &6 = 107 we choose x = 0.3 so that the value of the parameters m,, are
not very large, namely, m,, < 300. Therefore, the computation time for solving linear algebraic
system (2.117) can be reduced significantly. We assume that the support of the function f ()
is in the interval [0, b] with b = 10. In the stopping rule (2.83) the following parameters are
used: C = v/d +0.01, ¢ = 0.99. In Example 3.13 the function f(t) = e is used to test the
applicability of the proposed method to functions without compact support. The results are
given in Table 13 and Figure 13.
For a comparison with the exact solutions we use the mean absolute error

1/2
=9 (£ - £5,, )

MAE := 100 ,

tj=0.01+0.1(j-1), j=1,...,100, (3.1)
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—04 L L L L

—— Exact solution 65=10"*
--- 6=107 —-e- 6=10"°

Figure 1: Example 3.1: the stability of the approximate solution.

Table 1: Example 3.1.

o) MAE My Iter. CPU time (second) An,

1.00 x 1072 9.62 x 1072 30 3 3.13 x 1072 2.00 x 1073
1.00 x 1074 5.99 x 1072 32 4 6.25 x 1072 2.00 x 1077
1.00 x 107 4.74 x 1072 54 5 3.28 x 1071 2.00 x 10710

where f(t) is the exact solution and f,‘?% (t) is the approximate solution. The computation
time (CPU time) for obtaining the approximation of f(t), the number of iterations (Iter.), and
the parameters m,,; and a,; generated by the proposed method is given in each experiment
(see Tables 1-12). All the calculations are done in double precision generated by MATLAB.

Example 3.1 (see [15]). We have

1, <t<

7

N —
N W

fi(t) =
0, otherwise,

(3.2)
1, p=0,

Fi(p) = eP/2 _ o-3p/2

, > 0.
P p

The reconstruction of the exact solution for different values of the noise level 6 is shown in
Figure 1. When the noise level 6 = 107, our result is comparable with the double precision
results shown in [15]. The proposed method is stable with respect to the noise 6 as shown in
Table 1.
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1.2

—«— Exact solution 6=10"*
-—- 6=1072 —-— 6=10"°

Figure 2: Example 3.2: the stability of the approximate solution.

Table 2: Example 3.2.

Is) MAE My Iter. CPU time (seconds) An,

1.00 x 1072 1.09 x 107! 30 2 3.13x 1072 2.00 x 1073
1.00 x 10™* 8.47 x 1072 32 3 6.25 x 1072 2.00 x 107
1.00 x 107° 741 x 1072 54 5 438 x 107! 2.00 x 10712

Example 3.2 (see [13,15]). We have

1

7 tZl/

2

f20)=191, 1<t<10,

0, elsewhere, (3.3)

9, p=0,
Fy(p) = gv _ o100

, > 0.
N 14 P

The reconstruction of the function f,(t) is plotted in Figure 2. In [15] a high accuracy result is
given by means of the multiple precision. But, as reported in [15], to get such high accuracy
results, it takes 7 hours. From Table 2 and Figure 2 we can see that the proposed method
yields stable solution with respect to the noise level 6. The reconstruction of the exact solution
obtained by the proposed method is better than the reconstruction shown in [13]. The result
is comparable with the double precision results given in [15]. For 6 = 107 and x = 0.3 the
value of the parameter m,,, is bounded by the constant 54.
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0.4
035
03 /¢

0.25

—*— Exact solution 65=10"
--- 6=1072 —-— 6=10"°

Figure 3: Example 3.3: the stability of the approximate solution.

Table 3: Example 3.3.

6 MAE My, Iter. CPU time (seconds) Ans
1.00 x 1072 2.42 x 1072 30 2 3.13x1072 2.00 x 1073
1.00 x 10~* 1.08 x 1073 30 3 3.13x 1072 2.00 x 107°
1.00 x 107° 4.02x10™* 30 4 4.69 x 1072 2.00x 10~
Example 3.3 (see [6,12,13, 16, 19]). We have

tet, 0<t<10,

fa(t) =
0, otherwise,
(3.4)
1- e—(p+1)10 106—(p+1)10
F3(p) = -

(p+1)2 p+1

We get an excellent agreement between the approximate solution and the exact solution when
the noise level 6 = 107* and 107® as shown in Figure 3. The results obtained by the proposed
method are better than the results given in [13]. The mean absolute error MAE decreases as
the noise level decreases which shows the stability of the proposed method. Our results are
more stable with respect to the noise 6 than the results presented in [19]. The value of the
parameter m,, is bounded by the constant 30 when the noise level 6 = 107® and x = 0.3.
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1
09
0.8
0.7
0.6
05
04
03
0.2

01 ¢

—— Exact solution 6=10"*
-—- 6=1072 —-— 6=10"°

Figure 4: Example 3.4: the stability of the approximate solution.

Table 4: Example 3.4.

Is) MAE My Iter. CPU time (seconds) Ang

1.00 x 1072 1.59 x 1072 30 2 3.13x 1072 2.00 x 1073
1.00 x 1074 8.26 x 1074 30 3 9.400 x 1072 2.00 x 1076
1.00 x 10 1.24 x 10~ 30 4 1.250 x 107! 2.00 x 107

Example 3.4 (see [13,15]). We have

1- e_O‘St, 0<t<10,
fa(t) =

0, elsewhere,

(3.5)
8 +2e70, p=0,

Fy (P) TV 1_el0r 1o (pr1/2)10

p  p+05 p>0.

As in our Example 3.3 when the noise § = 107* and 107® are used, we get a satisfactory
agreement between the approximate solution and the exact solution. Table 4 gives the
results of the stability of the proposed method with respect to the noise level 6. Moreover,
the reconstruction of the function f4(t) obtained by the proposed method is better than
the reconstruction of f4(f) shown in [13], and is comparable with the double precision
reconstruction obtained in [15].

In this example when 6 = 10~° and x = 0.3 the value of the parameter m,, is bounded
by the constant 109 as shown in Table 4.
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-0.2 .
0 2 4 6 8 10
t
—— Exact solution 6=10"*
--- 6=107 —— 6=10"°

Figure 5: Example 3.5: the stability of the approximate solution.

Table 5: Example 3.5.

6 MAE My Iter. CPU time (seconds) Ans

1.00 x 102 426 %1072 30 3 6.300 x 102 2.00x 1073
1.00 x 1074 1.25 x 1072 30 3 9.38 x 1072 2.00 x 107°
1.00 x 107° 1.86 x 1073 54 4 3.13x 1072 2.00 x 107°

Example 3.5 (see [5,7,13]). We have

f5() :
L () =
v/3e /2 sin (t\/§/2>
(3.6)
o 1-cos(10v/3/2)e 10003 2(p +0.5)e719%+09) sin(10/3/2)
F5 pP)= —

[(p +0.5)" +3/4] V3[(p+05)" +3/4]

This is an example of the damped sine function. In [5, 7] the knowledge of the exact data
F(p) in the complex plane is required to get the approximate solution. Here we only use
the knowledge of the discrete perturbed data Fs(p;), j = 0,1,2,...,m, and get a satisfactory
result which is comparable with the results given in [5, 7] when the level noise 6 = 107°.
The reconstruction of the exact solution f5(f) obtained by our method is better than this of
the method given in [13]. Moreover, our method yields stable solution with respect to the
noise level 6 as shown in Figure 5 and Table 5. In this example when x = 0.3 the value of the
parameter m,, is bounded by 54 for the noise level 6 = 107° (see Table 5).
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-0.2 ; ; ; ;
0 2 4 6 8 10
t
—— Exact solution 6=10"*
--- 6=107 —-- 6=10"°
Figure 6: Example 3.6: the stability of the approximate solution.
Table 6: Example 3.6.
Is) MAE My Iter. CPU time (seconds) Apg
1.00 x 1072 419 x 1072 30 2 4.700 x 1072 2.00 x 1073
1.00 x 107 1.64 x 1072 32 3 9.38 x 1072 2.00 x 107
1.00 x 107° 1.22 x 1072 54 4 3.13x 1072 2.00 x 10~
Example 3.6 (see [15]). We have
(¢, 0<t<l,
3
s()=9=-5, 1<t<3,
f 55 15
0, elsewhere,
N (3.7)
(3
N7’ P = O/
F 2
o(P) = 4 1-eP(l+p) e¥+e?(2p-1)
> + > , p>0.
\ p 2p

Example 3.6 represents a class of piecewise continuous functions. From Figure 6 the value
of the exact solution at the points where the function is not differentiable cannot be well
approximated for the given levels of noise by the proposed method. When the noise level
6 = 107%, our result is comparable with the results given in [15]. Table 6 reports the stability
of the proposed method with respect to the noise 6. It is shown in Table 6 that the value of the
parameter m generated by the proposed adaptive stopping rule is bounded by the constant
54 for the noise level 6 = 107° and x = 0.3 which gives a relatively small computation time.
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—— Exact solution 6=10"*
--- 6=107 —— 6=10"°

Figure 7: Example 3.7: the stability of the approximate solution.

Table 7: Example 3.7.

o) MAE My Iter. CPU time (seconds) Apg
1.00 x 1072 1.52 x 1072 30 2 4.600 x 1072 2.00 x 1073
1.00 x 10~* 2.60 x 1073 30 3 9.38 x 1072 2.00 x 107
1.00 x 107 2.02 %1073 30 4 3.13x 1072 2.00 x 107°
Example 3.7 (see [15]). We have
(—tet—et+1, 0<t<l,
fr(t) =13 1-2e71, 1<t<10,
0, elsewhere,
(3.8)
(3 2
——1+9<1——>, p=0,
e e
F7(p) = 9
| o 1P e (1) 4pG2p) (p(p+1)) | (o _ 2) @ 1p-10p( 7 —e") /) p>0.

When the noise level § = 107* and 6 = 107, we get numerical results which are comparable
with the double precision results given in [15]. Figure 7 and Table 7 show the stability of the

proposed method for decreasing 6.
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0.1

—— Exact solution 6=10"*
--- 6=107 —— 6=10"°

Figure 8: Example 3.8: the stability of the approximate solution.

Table 8: Example 3.8.

6 MAE M, Iter. CPU time (seconds) An,

1.00 x 1072 2.74 x 1072 30 2 1.100 x 1072 2.00 x 1073
1.00 x 107* 3.58 x 1073 30 3 3.13x 1072 2.00 x 107°
1.00 x 107° 5.04 x 107* 30 4 4,69 x 1072 2.00 x 1070

Example 3.8 (see [13,25]). We have

4t2e7, 0<t<10,
fs(t) =
0, elsewhere,
(3.9)

8 +4e710C7)[-2-20(2+ p) ~100(2 - p)’|

fp) - 2+p)’

The results of this example are similar to the results of Example 3.3. The exact solution can be
well reconstructed by the approximate solution obtained by our method at the levels noise
6 = 10" and 6 = 107 (see Figure 8). Table 8 shows that the MAE decreases as the noise
level decreases which shows the stability of the proposed method with respect to the noise.
In all the levels of noise 6 the computation time of the proposed method in obtaining the
approximate solution is relatively small. We get better reconstruction results than the results
shown in [13]. Our results are comparable with the results given in [25].
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—— Exact solution 6=10"*
--- 6=107 —— 6=10"°

Figure 9: Example 3.9: the stability of the approximate solution.

Table 9: Example 3.9.

6 MAE M, Tter. CPU time (seconds) An,
1.00 x 1072 2.07 x 1071 30 3 6.25 x 1072 2.00 x 107®
1.00 x 107* 7.14 x 1072 32 4 344 x 10! 2.00 x 10~
1.00 x 107° 2.56 x 1072 54 5 3.75 x 107! 2.00 x 10712
Example 3.9 (see [16]). We have
5-t, 0<t<5,
fo(t) =
0, elsewhere,
3.10
25 _0 (310
F 2 7 P - Y
5(P) = e 4 5p-1
—— p>0.
p

As in Example 3.6 the error of the approximate solution at the point where the function is
not differentiable dominates the error of the approximation. The reconstruction of the exact
solution can be seen in Figure 9. The detailed results are presented in Table 9. When the
double precision is used, we get comparable results with the results shown in [16].
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10

—— Exact solution 6=10"*
--- 6=107 —— 6=10"°

Figure 10: Example 3.10: the stability of the approximate solution.

Table 10: Example 3.10.

6 MAE My, Tter. CPU time (seconds) An,

1.00 x 1072 2.09x 107! 30 3 3.13x 1072 2.00x 107
1.00 x 107* 1.35 x 1072 32 4 9.38 x 1072 2.00 x 107
1.00 x 107 3.00 x 1073 54 4 2.66 x 107! 2.00 x 107

Example 3.10 (see [6]). We have

~

, 0<t<10,
fio(t) =

0, elsewhere,

(3.11)
50, p=0,

FlO (P) = 1- e—lOp 106—10p
— ~ , p>0.
p p

Table 10 shows the stability of the solution obtained by our method with respect to the
noise level 6. We get an excellent agreement between the exact solution and the approximate
solution for all the noise levels 6 as shown in Figure 10.
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—— Exact solution 6=10"
--- 6=107 —— 6=10"°

Figure 11: Example 3.11: the stability of the approximate solution.

Table 11: Example 3.11.

6 MAE My, Tter. CPU time (seconds) an,

1.00 x 1072 2.47 x 107! 30 3 9.38 x 1072 2.00 x 107°
1.00 x 1074 491 x 1072 32 4 2.50 x 107! 2.00 x 1077
1.00 x 107 2.46 x 1072 54 5 438 x 107! 2.00 x 10712

Example 3.11 (see [6,9]). We have

sin(t), 0<t<10,
fu(t) =
0, elsewhere,
(3.12)

1-e7'%(psin(10) + cos(10))
1+ p? '

Fii(p) =

Here the function f1(t) represents the class of periodic functions. It is mentioned in [9] that
oscillating function can be found with acceptable accuracy only for relatively small values of
t. In this example the best approximation is obtained when the noise level § = 107® which
is comparable with the results given in [6, 9]. The reconstruction of the function f1;(t) for
various levels of the noise 6 are given in Figure 11. The stability of the proposed method with
respect to the noise 6 is shown in Table 11. In this example the parameter m,, is bounded by
the constant 54 when the noise level 6 = 107 and « = 0.3.
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t
—— Exact solution 6=10"
--- 6=1072 —— 6=10"°
Figure 12: Example 3.12: the stability of the approximate solution.
Table 12: Example 3.12.
6 MAE M, Tter. CPU time (seconds) An,
1.00 x 1072 1.37 x 10° 9% 3 9.38 x 1072 2.00 x 107
1.00 x 1074 5.98 x 10! 100 4 2.66 x 107! 2.00 x 10~°
1.00 x 107° 224 %107 300 5 3.44 x 107! 2.00 x 10712
Example 3.12 (see [6, 25]). We have
tcos(t), 0<t<10,
fra(t) =
0, elsewhere,
Fia(p) = (p* - 1) - ' (-1 + p* + 10p + 10p?) cos(10) (3.13)
12 =
(1+p?)’
e 1% (2p + 10 + 10p?) sin(10)
+ .
(1+p?)’

Here we take an increasing function which oscillates as the variable t increases over the
interval [0,10). A poor approximation is obtained when the noise level 6 = 1072. Figure 12
shows that the exact solution can be approximated very well when the noise level § = 107°.
The results of our method are comparable with these of the methods given in [6, 25]. The

stability of our method with respect to the noise level is shown in Table 12.
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b=8,d=2

05 L L
0

—k— Exact solution —*— Exact solution
-©- 6=e" - 6=e"

(b)

b=30,d=2
1® T T
08¢
0.6
0.4
0.2
0 )
0 5 10 15 20 0 10 20 30
—k— Exact solution —%— Exact solution
- 5=e® - 6=
(c) (d)

Figure 13: Example 3.13: the stability of the approximate solution.

Example 3.13. We have

fis(t) =e™, Fis(p) = (3.14)

1+p

Here the support of fi3(t) is not compact. From the Laplace transform formula one gets

(o0 b 0
Fi3 (p) = I etePtdt = I e—(1+P)tdt + f e—(1+p)tdt
0 0 b
(3.15)
e~ (1+p)b

b
= f f13(t)67ptdt +
0

=15 + D,
1+p 15
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Table 13: Example 3.13.

MAE ms Iter. CPU time (seconds)
5 1.487 x 1072 2 4 3.125 x 1072
8 2.183 x 107~ 2 4 3.125 x 1072
20 4517 x107° 2 4 3.125 x 1072
30 1.205 x 10713 2 4 3.125 x 1072

where 6(b) := e”b. Therefore, I, can be considered as noise of the data Fy3(p), that is,
Fia(p) = Fis(p) - 6(b), (3.16)

where 6(b) := eb. In this example the following parameters are used: d = 2, k = 107! for
6 =eand x = 107 for 6§ = 1078,1072° and 107%. Table 13 shows that the error decreases
as the parameter b increases. The approximate solution obtained by the proposed method
converges to the function fi3(¢) as b increases (see Figure 13).

4. Conclusion

We have tested the proposed algorithm on the wide class of examples considered in
the literature. Using the rule (2.61) and the stopping rule (2.83), the number of terms
in representation (2.69), the discrete data Fs(p;), j = 0,1,2,...,m, and regularization
parameter a,,, which are used in computing the approximation fJ(t) (see (2.69)) of the
unknown function f(t), are obtained automatically. Our numerical experiments show that
the computation time (CPU time) for approximating the function f(t) is small, namely, CPU
time < 1 second, and the proposed iterative scheme and the proposed adaptive stopping rule
yield stable solution given the noisy data with the noise level 6. The proposed method also
works for f with non-compact support as shown in Example 3.13. Moreover, in the proposed
method we only use a simple representation (2.69) which is based on the kernel of the Laplace
transform integral, so it can be easily implemented numerically.
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