
Electronic Transactions on Numerical Analysis.
Volume 25, pp. 67-100, 2006.
Copyright  2006, Kent State University.
ISSN 1068-9613.

ETNA
Kent State University 
etna@mcs.kent.edu

ERROR CONTROLLED REGULARIZATION BY PROJECTION �
WOLFGANG DAHMENy AND MARKUS JÜRGENSy
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Abstract. The paper is concerned with regularization concepts for theinversion of diffusion processes. The
application of the involved evolution operators is based onDunford integral representations combined with the
adaptive application of resolvents using recent wavelet methods. In particular, this allows us to develop and realize
numerically, to our knowledge for the first time in this context, an SVD projection method which is compared to
several versions of Tikhonov-type schemes. The theoretical findings are complemented by numerical tests shedding
some light on the quantitative performance of the schemes.
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