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Yin Appendix A, we provide a VBA code that implements numerically the inverse Laplace transform by employing the Euler method. The Laplace transform is specified by
the variable Fs in the function Rf. Inserting different transforms here can solve different problems.
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Function Rf(ByVal X, ByVal Y) As Double
s = imsum(X, improduct("i", Y))
g=0.02
Fs = imdiv(1, (imsum(s, - 9)))
Rfs = imreal(Fs)
Rf = Rfs
End Function
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t =] = =InverseLaplace(Al)
A B & D [ E [ F [ G [ H [ | [ d =
1 1] 1020207] 1.020201 =
2 7 _ 1.040811 1.040811
3 3 1.061837 _ 1.061837
4 4 1.083287 _ 1.08B3287
5 5 11051711 1.105111
3 6 1127497 1127497
7 7 1.150274 1150274
8 8 1173511 1173511
El 9 71197217 1.197217
10 10 1.221403__ 1.221403
11 11 1.246077 _ 1.246077
12 12 1.271249 _ 1.271249
13 13 1.296930 _ 1.296830
14 14 1323130 1.323130
15 15 1.349859  1.349850
16 16 1377128 1.377128
17 17 1404948 1.404548
13 18 1433329 1433329
19 19 1462285  1.462285
20 20 1491825 1.491825
21 21 1.521962__ 1.521962
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px] 23 1.584074__ 1.584074
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2 |n this experiment the stream of returns grows to the continuous rate of the 0.02 (g = 0.02)
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Function Rf(ByVal X, ByVal Y) As Double

s = imsum(X, improduct("i*, Y))

theta= 1.84

Fs = impower(imsum(l, s), -1 / theta)

Rfs = imreal(Fs)

Rf = Rfs

End Function

z-G>+hataplace transform TeeGIYSE“ASG 2" ZEGECG™E — ™ @pEE P SCEEDHHP G
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% In this example the variable q equal to 1.84.
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