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The standard deviation of the third term uses again the fact that the errors of the yj are i.i.d. to give

σ3 = σ

√
2 |h(0)|

q1/2(q + 1)∆t
.

Note that the three variances σ1,2,3 are independent of the discretisation parameter ∆t, proportional to (∆t)1/2

and to (∆t)−1/2, respectively. If the regularisation parameter q is chosen to be proportional to (∆t)−2/3 then
the method is stable. For our example and choice of parameters, we obtain to one digit σ1 = 0.4σ, σ2 = 0.1σ,
and σ3 = 3σ.

5 CONCLUSIONS

For future research, we plan to consider the more general kernels of the form

k(t) = 1 +

∫ ∞
0

exp(−t/τ) dµ(τ). (8)
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