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Abstract

In the analysis of the queuing phenomenon, the Laplace transform is a powerful tool, but
in many caces it’s analytical inversion is difficult. Hence applications such as obtaining a
time dependent solution by the Laplace transform seems to be lacking in the literature.

However, if such a numerical inversion can be obtained, an accurate transient solution
may be obtained.

This paper introduces a numerical inversion technique of the Laplace transform, which
involves Bellman’s Method and describes its limitation by applying it to Erlang’s model
which has a known accurate solution.

Judging from the results of the numerical experiment, this technique is very useful in
a sufficiently wide range of parameters.
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