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IIpencraBieH UTEpallMOHHBIN AITOPUTM, KOTOPBIA YHUCIEHHO PELIAeT HEJIMHEHHbIE OJHOMEPHbIE HECUHIY-
JISIpHbIE UHTETpasibHble ypaBHeHus: dpenronbma u Bonbsreppsl BToporo poja tuna YpsicoHa. Ilokazano, uro me-
TOJI TTOCIIEIOBATENBHBIX MPUOMIKeHNH [Inkapa MoeT OBITh UCTIONB30BAH P YMCICHHOM PEIICHUH TaKOTo THIIA
ypaBHeHHH. CXOAMMOCTb YUCIOBOH CXEMBbI rapaHTHPYETCsl TEOPEMaMH O HEMOJABMKHOU Touke. [Ipu sTom kBaj-
paTypHbI alTOPUTM OCHOBAH Ha SIBHOU (hopMe BCTPOSHHOTO mpaBmia PyHre—KyTThI MATOTO MOpSIKa C aJanTHB-
HBIM KOHTPOJIEM pa3Mepa miara. Bo3aMOXHOCTh KOHTPOJIS JIOKAIBHBIX OMIMOOK KBaJpaTyp MO3BOJISET CO37aBaTh
OUEHb TOYHbIE ABTOMaTUYECKHUE YHMCIOBBIE CXEMBbl U 3HAUUTEIILHO YMEHBIIUThL OCHOBHOM HEAOCTAaTOK UTEpALUN
TTukapa, a UMEHHO Ype3BBIYAHHO OOJBIIIOE KOJUYECTBO BHIUMCICHUN C YBETMUECHUEM TIIyOWHBI peKypcuu. Harn
AJTOPHUTM OPTraHU30BaH TaK, YTO 10 CPABHCHHUIO ¢ OOJBIIMHCTBOM MOAXOI0B HEIMHEHHOCTh HHTETPAJIbHBIX YpaB-
HCHHI HE BBI3BIBACT KAKUX-JTHOO JOMOJHUTEIBHBIX BEIYUCIUTEIBHBIX TPYAHOCTEH, €T0 OYCHB IIPOCTO MPUMEHSTh
Y peasin30BbIBaTh B Mporpamme. Hair anroputm 1eMOHCTPUPYET NPAKTUUECKU Ba)KHbIE YEPThl YHUBEPCAIbHOCTH.
Bo-niepBbIx, cieqyer NoAYEpKHYTh, YTO METOJ CTOJIb XK€ IIPOCT B IPUMEHEHUH K HEJIMHEHHBIM, KaK U K JIMHEH-
HBIM ypaBHeHHsAM Turna ®Opearonsma U Bomasreppsl. Bo-BTOphIX, anropuT™ cHaGXeH MpaBUIaMH OCTAHOBA, IO
KOTOPBIM BBIYHCIIEHUs] MOTYT B 3HAUUTENIbHON CTENEHH KOHTPOJIMPOBATLCS aBTOMaTtudecku. lIpeacraBieH KoM-
nakTHeIM C++4-KoJl ONMCAHHOTO anropurMa. Peanmusanus Hamiel mporpammsbl sIBISI€TCS CaMOJOCTATOYHOM: OHa
He TpeOyeT HUKAKWX Mpe/BapUTENIbHBIX BBIYNCICHUH, HUKAKUX BHEIIHUX (QYHKUIUH U OMOIMOTEK M He TpedyeT
JIOTIONTHUTENbHON TaMATH. [IpUBEIeHBI YUCIOBBIE TTPUMEPHI, TTOKA3BIBAIONINE MPUMEHUMOCTD, 3(P(PEKTHBHOCTS,
HaJe)KHOCTh U TOYHOCTb MPEAJIOKEHHOTO [TOIXO0/1A.
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We present the iterative algorithm that solves numerically both Urysohn type Fredholm and Volterra
nonlinear one-dimensional nonsingular integral equations of the second kind to a specified, modest user-defined
accuracy. The algorithm is based on descending recursive sequence of quadratures. Convergence of numerical
scheme is guaranteed by fixed-point theorems. Picard’s method of integrating successive approximations is of
great importance for the existence theory of integral equations but surprisingly very little appears on numerical
algorithms for its direct implementation in the literature. We show that successive approximations method can
be readily employed in numerical solution of integral equations. By that the quadrature algorithm is thoroughly
designed. It is based on the explicit form of fifth-order embedded Runge-Kutta rule with adaptive step-size
self-control. Since local error estimates may be cheaply obtained, continuous monitoring of the quadrature
makes it possible to create very accurate automatic numerical schemes and to reduce considerably the main
drawback of Picard iterations namely the extremely large amount of computations with increasing recursion
depth. Our algorithm is organized so that as compared to most approaches the nonlinearity of integral equations
does not induce any additional computational difficulties, it is very simple to apply and to make a program
realization. Our algorithm exhibits some features of universality. First, it should be stressed that the method is
as easy to apply to nonlinear as to linear equations of both Fredholm and Volterra kind. Second, the algorithm
is equipped by stopping rules by which the calculations may to considerable extent be controlled automatically.
A compact C++-code of described algorithm is presented. Our program realization is self-consistent: it demands
no preliminary calculations, no external libraries and no additional memory is needed. Numerical examples are
provided to show applicability, efficiency, robustness and accuracy of our approach.
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1. Introduction

Integral equations are encountered in a variety of applications in many fields including continuum
mechanics, potential theory, geophysics, electricity and magnetism, kinetic theory of gases, hereditary
phenomena in physics and biology, renewal theory, quantum mechanics, radiation, optimization,
optimal control systems, communication theory, mathematical economics, population genetics, queuing
theory, medicine, mathematical problems of radiative equilibrium, the particle transport problems
of astrophysics and reactor theory, acoustics, fluid mechanics, steady state heat conduction, fracture
mechanics, and radiative heat transfer problems.

A computational approach to solving integral equation is an essential work in scientific research.
One may find in the references [Atkinson, 1992, 1997; Atkinson, Potra, 1987; Linz, 1985], a review of
classical numerical methods for solving integral equations.

Some novel methods for solving second kind integral equation are available in the open literature
and very large variety of novel techniques which emphasize the importance of interdisciplinary effort
for advancing the study on numerical methods for solving integral equations have been applied to
obtaining numerical solutions of the nonlinear integral equations during the past years. Among them
we note a different method [Borzabadi et al., 2006], discrete Adomian decomposition method [Behiry
et al., 2010], homotopy perturbation method [Biazar, Ghazvini, 2008]. Positive definite function
method [Alipanah, Dehghan, 2007] is based on interpolation by radial basis functions. Triangular
functions method [Maleknejad et al., 2010] and harmonic wavelet method [Cattani, Kudreykom, 2010]
were utilized as a basis in the collocation method, sinc approximation was utilized in [Maleknejad
et al., 2013], multigrid method was utilized in [Lee, 1997], optimal homotopy asymptotic method
was introduced in [Hashmi et al., 2012]. Methods based on the use of Haar wavelets are presented
in [Babolian, Shahsavaran, 2009; Erfanian et al., 2014]. Iterative methods based on discretization and
projection techniques are presented in [Borzabadi, Fard, 2009; Javadi, 2014]. Random search algorithm
is presented in [Farnoosh, Ebrahimi, 2008], Newton-Kantorovich-quadrature method is presented
in [Saberi-Nadjafi, Heidari, 2010], etc.

However, each of these methods has its inherent advantages and disadvantages. Most of them
consider nonlinear Fredholn and Volterra kind equations separately or deal with only Hammerstein type
equations and do not consider more general Urysohn type equations. In general the algorithm structure
is rather complicated, needs vast preliminary calculations and is therefore difficult to be programmed
(most authors present no program code).

We propose to solve the integral equations of most general type by means of successive
approximations method in its classical form using no collocation or projection technique. Picard’s
method of integrating successive approximations is of great importance for the existence theory
of integral equations but surprisingly very little appears on numerical algorithms for its direct
implementation in the literature. This may be partly due to the fact that there is the lack of powerful
quadrature rules in evaluating multidimensional integrals. We show that successive approximations
method can be readily employed in numerical solution of integral equations.

The goal of this article is to present the realization of an algorithm which exhibits some features
of universality. First, it should be stressed that the method is as easy to apply to nonlinear as to linear
equations of both Fredholm and Volterra kind and as compared to most approaches the nonlinearity
of integral equations does not induce any additional computational difficulties. Second, the algorithm
is equipped by stopping rules by which the calculations may to considerable extent be controlled
automatically.

The algorithm is based on descending recursive sequence of quadratures. By that the quadrature
algorithm is thoroughly designed. It is based on the explicit form of fifth-order embedded Runge-
Kutta rule with adaptive step-size self-control. Since local error estimates may be cheaply obtained,
continuous monitoring of the quadrature makes it possible to create very accurate automatic numerical
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schemes and to reduce considerably the main drawback of Picard iterations namely the extremely large
amount of computations with increasing recursion depth.

Any possible program realization will be self-consistent: our algorithm demands no preliminary
calculations, no external functions and libraries and no additional memory is needed. Convergence of
numerical scheme is guaranteed by fixed-point theorems and some numerical examples are provided
to show applicability, efficiency, robustness and accuracy of the proposed approach.

The integral equations which will be treated by our schemes are the Urysohn integral equations
of the second kind. The paper is organized as follows.

In Sect. 2, we present several tools of the trade [Atkinson, Han, 2009; Zemyan, 2012] that are
indispensable for the comprehension of the material in this article. In Subsect. 2.1, we apply a fixed
point theorem originally enunciated by Banach to establish the existence and uniqueness of a solution to
an integral equation of Fredholm type, when the integrand satisfies a Lipschitz condition. An analogous
theorem for nonlinear integral equations of Volterra type is also considered in Subsect. 2.3. Other fixed
point theorems, e.g., those of Brouwer and Schauder [Krasnosel’skii, 1964; Krasnosel’skii, Zabreyko,
1984; Polyanin, Manzhirov, 2008], can also be invoked to prove existence and uniqueness theorems in
different settings, but they are difficult to be implemented in computational scheme and we not pursue
those here.

A typical iterative algorithm in numerical analysis and scientific computing requires a stopping
criterion. Such an algorithm involves a sequence of generated iterates or steps, an error tolerance, and
a method to estimate a priory (or compute a posteriori) some quantity related to the error. If this error
quantity is below the tolerance then the iterative procedure is stopped and success is declared. The
sopping criteria are discussed in Subsect. 2.2 and Subsect. 2.4.

In Sect. 3 the design of our algorithm is outlined and in Subsect. 3.1 the algorithm for quadrature
estimation is described.

In Sect. 4, we consider a large number of examples from different references in order to illustrate
many phenomena that can and do occur in an application of our iterative algorithm to both of linear
and nonlinear integral equations.

In Appendix, we present C++-code of our algorithm.

2. Contraction mappings and Banach fixed point theorems

Consider the space Cla, b] consisting of the real-valued continuous functions that are defined on
the interval [a, b]. It is a complete metric space with the metric d(y, z) = maxe[q,p) [y(1) — z(?)|.

Let X be a metric space with metric d, and let A be a mapping from X into itself. Then A is
called a contraction mapping if d(Ay, Az) < Bd(y, z) for all y € X, where 0 < 8 < 1. The constant 8 does
not depend in any way on the elements of X. If X is a space consisting of functions, then A is called
a contraction operator and 3 is called a contractivity constant [Atkinson, Han, 2009; Zemyan, 2012].

Let A be a mapping from a metric space X into itself. If A(y*) = y*, then y* is called a fixed
point of the mapping A.

Corollary 1 (Banach). Let X be a complete metric space endowed with the metric d. If A is
a contraction mapping from X into itself, then there exists a unique point y* € X such that A(y*) = y*.

Not every continuous mapping from X into itself must be a contraction mapping. However, it
may happen that some power A" of A might be a contraction mapping, even if A is not. In this case,
another fixed point theorem can be enunciated [Zemyan, 2012].

Corollary 2. Let A be a continuous mapping from the complete metric space X into itself.
If A™ is a contraction mapping for some positive integer n, then there exists a unique point y* € X such
that A(y*) = y*.
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2.1. Nonlinear Fredholm integral equations of Urysohn type
A general form for such an equation is

b

y(x) = F(x) + /lfl((x, t,y()dt, xé€la,b], (1)

a

where y(x) is the unknown function and F' and K are given functions. The function F is known as the
driving or free term, and K as the kernel of the integral equation. We assume that the integrand K(x,t, y)
is continuous on the set x, ¢ € [a, b]. It is natural to ask whether solutions of nonlinear integral equations
exist and, if so, whether these solutions are unique. It is also reasonable to explore the role that the
parameter A plays in the determination of these solutions.

Consider the operator U: Cla, b] — Cla, b] defined as

b

UG) = UG)(x) = F(x) + A f K(x, 1, y(1)) dt.

a

Suppose that the kernel function K satisfies a uniform Lipschitz condition with respect to its third
argument

IK(x,t,y1) = K(x,t,y2)| < Mly1 = y2l,  Vx,t € [a,b], ()

The value M > 0 is the characteristic of kernel "size"and is called the Lipschitz constant.

Observe that for any y, z € Cla, b] and any x € [a, b], we have

b b

U0 - U] = | [ [Kx o) = K200 ] < s | [ o) - 01| < o - 0y,

a

It follows directly from this inequality that
dU(y),U(@2) < ad(y,z), a=I|UM(b-a).
In general, after m such integrations, we obtain [Atkinson, Han, 2009; Zemyan, 2012]
d(U™(y), U"(2)) < a"d(y,2). 3)

Hence, if parameter @ < 1, then U is a contraction operator from Cla, b] into itself and we may
set 8 = a. Thus Banach’s fixed point theorem can be used to state that the nonlinear Fredholm integral
equation y(x) = U(¥(x)) has a unique solution on the interval [a, b] whenever a < 1. This solution is
defined as a limit of functional sequence

b
00 = fim 3. 300 = )+ 4 [ Kxtyoa(0) @)

a

for any initial approximation yo(x), and this sequence converges uniformly for x € [a, b].
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2.2. Error estimations and stopping criteria for Fredholm integral equations

Iterative numerical algorithms should be equipped with a stopping criteria, where the iteration
process is terminated when some error measure is deemed to be below a given tolerance. This is
a useful setting for algorithm performance. There are several general criteria for stopping, which can
be combined if necessary.

1. Maximum number of steps. Using this method for stopping, we impose some maximum
number of steps in the iteration ny,,x and stop when n = np.«. This provides a safeguard against infinite
loops, but is not very efficient — i.e. even if we are very close to the solution after some iterations, this
method will always run for the same number of iterations.

2. Tolerance on the size of the correction. Under this criterion, we are given some tolerance and
stop when difference |y, (x) — y,—1(x)| becomes sufficiently small.

From (4) it follows that the solution y(x) is the sum of uniformly convergent series

Y00 = 50(0) + D st (0 = ¥ (] = 3u(@) + D 1 () = ym(0)]- )
m=0 m=n
Then
) =3 = | Y D1 () = 3@ <D ome1 () = YOl < 3 At ym) = d (U™ (1), U™ (09).

And from (3) it follows the a priori uniform error estimation

“—dO1.y0) Yxelabl 6)

) =30l < ) @"dny0) = 7=

m=n

From (6) it follows that the estimate of convergence rate is defined by condition

[Y(x) = ya ()] < aly(x) = yp1(x)] (7

which means that the convergence rate is linear.

Now let 7 be some user-defined tolerance. Let n,,x be the smallest number of iterations for
which the inequality |y(x) — y,(x)| < 7 holds for all x € [a, b]. Thus the value of ny,x is defined by
condition

- M dy1,y0) 27, n<nmay, YxE€la,b], ®)

an
d =
o 010 = T b - a

and we break the iteration process at n = ny,x just receiving the solution with accuracy .

In general the error defined by (6), is overestimated. Moreover it depends strongly on the
hypothetical value of M which is hard to estimate for Urysohn kernels of general form. We could
not find in literature the reasonable methods of estimation of M for Urysohn kernels of general form

except for the case when the function K(x,t,y) has the bounded partial derivative on y [Polyanin,
Manzhirov, 2008]:

‘%—K‘ <L, x,te€lab], ye(—c0,00). )
y

If inequality (9) holds we may set M = L. But in general it is difficult to check numerically the
inequality (9) so we decided to leave the value of M at user’s response (but for nonlinear equations
only) or set M = 0 when there is no guess on its value.

Note that for linear equations such problem does not appear (see below) and in this case the
value of M may be estimated numerically so the calculations may be fully automated.
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Thus the value ny,x may be too large or may be unknown and this dictates to use the stopping
criterion which is independent of M. Such criterion is based on the size of the correction and has the
form

_ YV (X) = Yn-1 ()]
atol + rtol - max(|y, (), [[yn-1(x))

L, n2nyp. (10)

Here atol and rtol are optional absolute and relative error tolerances, respectively. We use atol = rtol =
= 0.17 in our code. This choice is the safest in general but may be changed if need be.

In (10) the value ny;, reflects our knowledge at which iteration the operator U becomes
contractive. If the value of Lipschitz constant M is established and the contractivity constant
a = [AIM(b — a) < 1 then it is natural to set npi, = 1. Moreover if we have no guess about the value
of M (a typical case for nonlinear equations) we simply also set nni, = 1 and accomplish iterations
with hope that U is contractive and before reaching the prescribed value np.x at some n < nyyx the
equality (10) will be fulfilled just leading to breaking iterations and declaring the success. Maybe it
looks as a some trick but it works! At least some nonlinear equations of Fredholm kind presented below
as examples were solved using described strategy and good results were demonstrated in all cases.

Note that as distinct from uniform condition n < ny,,, the stopping criterion (10) is point-wise
i.e. it depends on the value of x. This point-wise stopping criterion may speed up the calculations
considerably, as will be shown below.

2.3. Nonlinear Volterra integral equations of Urysohn type
A general form for such an equation is

X

y(x) = F(x)+/lfl((x,t,y(t))dt, X € [a, b], (11)

a

where the kernel K satisfies a Lipschitz condition (2). Consider the operator V: Cla,b] — Cla, b]

defined as
X

V) = V) (x) = F(x) + /lfK(x, 1, (1)) dt. (12)

Observe that for any y, z € Cla, b] and any x € [a, b], we have

V)(x) = V(@) = |4 <M < AM(x = a)d(y, 2).

f |K(x, 1, 3(0) = K(x, 1,2(0)] dt f V(1) = z(0)| dt

After m such integrations, we obtain [Atkinson, Han, 2009; Zemyan, 2012]

[(AM(x — a)

av). vy < WHCZ O 4 o) < Caa), o= MG - a). (13)
m. m.

Hence, if m is sufficiently large, then V™ is a contraction operator from Cla, b] into itself.

Now let npi, be the smallest n, for which operator V" becomes contractive i.e. the following
inequality holds
an
— > 1

T n < Nmin- (14)

Then the operator V"min is contractive and the contractivity constant 8 is defined as 8 = @™ /ny,!.
Thus Banach’s fixed point theorem can be used to state that the nonlinear Volterra integral equation
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y(x) = V(¥(x)) has a unique solution on the interval [a,b]. This solution is defined as a limit of
functional sequence

X
Y = 1im (0, ¥(x) = F) + 4 f K(x, 1, y-1 (1) dt (15)
a
for any initial approximation y(x), and this sequence converges uniformly for x € [a, b] at n > npiy.
It means that, differently from the case of Fredholm kind equation, any Volterra operator (12) for

which the kernel “size” is restricted according to (2) has the fixed point for any A and, consequently,
any such integral equation of Volterra kind may, in principle, be solved by iterations (15).

2.4. Error estimations and stopping criteria for Volterra integral equations

From (15) it follows that the solution y(x) is the sum of uniformly convergent series of form (5).
Then

[ee)

> D1 (0) = ym()]

m=n

y(x) = ya(X)| =

< D1 () = YO <D d@rtsym) =) d (V" (1), V"(00)).

m=n m=n

From (13) it follows the a priori uniform error estimation

[ee)

a,m
bO) = yu@0l € 3 —d(1.30) 12 nmin, Vx € [a,b).

m=n
The sum on the right can be estimated by Lagrange’s form of the remainder for the exponential series.
In doing so, we obtain the uniform estimate

el

y(x) = yu(0)] < d(y1,y0), VYx¢€la,bl. (16)

n!
Now let T be some user-defined tolerance. Let ny,, be the smallest number of iterations for which the
inequality |y(x) — y,(x)| < 7 is fulfilled for all x € [a, b]. Thus the value of ny,x is defined by condition

el ELUAMD — )]
d()’l,)’0)=wd0ﬁ,yo)2‘r, n<nmax, VYx€la,bl, (17)

n!

and we break the iteration process at n = npax just receiving the solution with accuracy 7. Note
that 7max > Pmin-

When performing iterations we may use the point-wise stopping criterion (10) only at 7 > ny;y.
This fact may produce the problem for solution of Volterra kind equation with large |4|. If ny;, is large
(its value depends not only on M and b — a, but also on |1]), the computation time may appear to be
too large to get the result in reasonable time. We shall illustrate this situation below and show that
even linear Volterra equations may be quickly solved by iterations for small || and can not be solved
(at least by described method) for larger values of |A|.

As we already mentioned, in case when we have no guess about the value of M we simply
set nmin = 1 and accomplish iterations with hope that V will become contractive before reaching the
prescribed value np,x and at some n < ny. the equality (10) will be fulfilled just leading to breaking
iterations and declaring the success.

From (16) it follows that the estimate of convergence rate is defined by condition

a
V) = yn(Ol < = () = yn1 (O 72 i (18)
Thus iterative processes for Volterra equations in general converge faster then the Fredholm ones.
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Naturally above mentioned aspects should be considered when constructing our algorithm. Thus
for Volterra kind equations, if the value M is known, we first estimate ny,;, according to (14) and then
estimate ny,x according to (17).

2.5. Linear equations of both Fredholm and Volterra kind

There is no need to reformulate the problem for linear equations. We just set K(x,7,y) = K(x,1)-y
and use the general algorithm without any changes the only difference being that in linear case the value
of Lipschitz constant may be easily estimated numerically, e.g.

1/2

b( b
1
M =M, = max |K(x,t)] or M=M,= f fl(z(x,t)dt dx (19)

x,t€la,b] b—a

by that M, < M.

3. Numerical algorithm

The Banach fixed-point theorem presented in the preceding subsections contains most of the
desirable properties of a numerical method. Summarizing we may formulate our strategy of calculations
in the following way.

1. If nonlinear equation of both Fredholm and Volterra kind should be solved and we have no
guess about the value of of the Lipschitz constant M of integral operator, we set 8 = 0, nyin = 1
and npmax = Nmax, Where Npax is the prescribed upper limit of iterations. The value Ny,.x depends on
program realization. In our C++-code we set Npyax = 10 this value may be increased or decreased if
need be. By that the convergency of iterations is unknown in advance so we call such problem to be
bad-defined. Convergence analysis is usually difficult for these problems and the approach in solving
them will be largely empirical. Thus we accomplish iterations (4) or (15) for n = 1,..., Npa for any
initial approximation yo(x) and an each step check the point-wise stopping criterion (10). If the process
appeared to be converged the solution for given x with prescribed tolerance will be received. Despite
the absence of a priori number of iterations to achieve a prescribed solution accuracy before actual
computations such strategy may lead to success (examples will be presented below).

2. If the Lipschitz constant M is estimated by some way (in case of linear equation we set
M = M according to (19) then the value @ = |A|M(b — a) may be defined.

a) For Fredholm equation, if @ > 1, the iterations will not converge, and we stop calculations.
Else, we set 8 = @, nmin = 1 and estimate ny,x according to (8)

(1 — ) L)
d(yi,y0) Ina)
The function ceil(x) returns the smallest integer greater than or equal to x.

b) For Volterra equation we estimate ny,j, according to (14). The calculation rule is represented
by pseudo-code

Nmax = ceil (ln

. a
Nmin := 1;  ¢g:=a; while (g > 1){nmin = nmin+1;q:=q-n : }
min

Then we estimate ny,x according to (17). The calculation rule is represented by pseudo-code

. a
Mmax = 1, g :=a-d(y1,yo0); while (q- eb > 1) {nmax =nmax + g i=¢q- ;}-

Nmax

Then we calculate 8 = @™ /5, .
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Under the condition 0 < 8 < 1, the approximation sequence is well-defined, and it is convergent
to the unique solution of the problem. Furthermore, we know the convergence rate (see (7) or (18)),
we have an a priori number of iterations ny,x to achieve a prescribed solution accuracy before actual
computations take place, and we also have the iteration number npy;, starting from which the point-
wise stopping criterion (10) should be checked. Thus at 0 < 8 < 1 the solution may be received by
successive approximations and we call such problem to be well-defined.

3. Now we outline our algorithm to calculate the result of nth iteration. For Fredholm kind
equation define the integral operator

b
O f0) = [ Kt gty (20)
where K is the kernel function, f is given function and x is a parameter. Then
b
yn(x) = F(x) + /lfK(x, tns Yn-1(ty)) dty = F(x) + /lﬁ(x, Yn—1(tn))- (21)

a
Any numerical algorithm for calculation of quadrature (20) in (21) needs a rule to calculate the
integrand at any point ¢, € [a, b]. Thus the rule for calculation of y,_;(#,) is needed and we have
b

yn—l(tn) = F(tn) + /lfK(tnatn—layn—Z(tn—l)) dtn—l = F(tn) + /I/U\(tnayn—Z(tn—]))

and . .
n(x) = F(x) + AU(x, F(ty) + AU (b, Yn2(tn-1))).

Thus at calculations by formula (21) the operator U calls itself recursively and needs the rule for
calculation of y,_»(#,-1). Thus we have a recursive sequence

b
yn—Z(tn—]) = F(tn—l) +4 f K(tn—] > In-2, yn—3(tn—2)) dtn—Z = F(tn—l) + /I/U\(tn—l s yn—3(tn—3))a

a

b
yi(t2) = F(ty) + A fK(tz, 11, y0(t)) dty = F(ty) + AU(t2, yo(11)). (22)

a

Therefore to calculate the value y,(x) the descending recursive scheme of depth n is realized which is
equivalent to calculation of multidimensional integral of order n.

It may seem that such approach leads to large time wasting because at each iteration step the
calculation for previous steps are repeated anew. But because the calculation time grows exponentially
with n this time wasting becomes small. In addition by using our approach there is no need to save
(and use) the results of previous iterations this speeds up the process considerably. Our numerical
experiments show that problems (especially well-defined ones) for which the kernel is not strongly
peaked in small regions may be solved quickly.

For linear Fredholm equation and at yg(x) = F(x) our algorithm is implicitly equivalent
to numerical estimation of nth partial sum of Neumann series with iterated kernels (its radius of
convergence is at least 1/(M(b — a))) and equivalently to approximate calculation of solution by the
resolvent kernel of the integral equation [Zemyan, 2012].

Note that if Volterra equation should be solved we simply set b = x in formulas (20)-(22) and
use the same scheme.
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Described strategy dictates the necessity to construct a highly effective integrator to realize the
operation (20). Saying “effective” me mean here the minimization of functional calls of integrand K
by which the integral may be calculated with prescribed accuracy. Such integrator is considered in the
next section.

3.1. Quadrature estimation

Consider the problem to estimate numerically the definite integral in (20). Numerical integration,
which is also called quadrature, includes a large number of methods [Press et al., 1992, 2007]. A good
integrator should exert some adaptive control over its own progress to achieve some predetermined
accuracy in the solution with minimum computational effort. After some trials we managed to
construct such method. The problem (20) is reduced to solving the initial value problem for auxiliary
function u(x, 1):

du —

@ = K(x,t, f(t)), u(x,a)=0, tela,b] = Ux, f(t))=u(x,t=0>). (23)
Then we solve the problem (23) using the ideas of Runge-Kutta methods for solving the systems
of ordinary differential equations (ODE). These methods propagate a solution over an interval by
combining the information from several Euler-style steps (each involving one evaluation of the right-
hand), and then using the information obtained to match a Taylor series expansion up to some higher
order [Hairer et al., 1993]. Advances in Runge-Kutta methods, particularly the development of higher-
order methods, have made Runge-Kutta competitive with the other methods in many cases. Runge—
Kutta succeeds virtually always; it is usually the fastest method when evaluating K is cheap and the
accuracy requirement is not stringent, or in general when moderate accuracy (<107°) is required [Press
et al., 1992, 2007].

Each Runge-Kutta method can be organized to monitor internal consistency. This allows
numerical errors, which are inevitably introduced into the solution, to be controlled by automatic
(adaptive) changing of the fundamental stepsize. The most efficient stepsize adjustment algorithm
is based on embedded Runge-Kutta formulas, originally invented by Merson and popularized in
a method of Fehlberg, who discovered a fifth-order method with six function evaluations where
another combination of the six functions gives a fourth-order method. The difference between the
two estimates (A) can then be used as an estimate of the truncation error to adjust the step-size. Since
Fehlberg’s original formula, many other embedded Runge-Kutta formulas have been found [Hairer
et al., 1993].

In fact our algorithm works faster as it would be if the non-adjusted code for solving the ODE
systems of general kind was used. Namely because the righthand side of equation (23) does not contain
the value of u we managed to exclude one functional call of K from calculations on each integration
step. Thus we set up an efficient fifth-order Runge-Kutta method which needs only five function
evaluations to accomplish a step and consists in the the following. Starting from x = a and for given
step & we accumulate increments with proper weights and estimate error as difference between fourth-
and fifth-order methods

5 5
u(x, t +h) = u(x, ) + h Z bik; + o(h®), A=h Z eiki ~ 1, ki=K(x,t+cih, f(t + cih).  (24)
i=1 i=1

Here the weight constants b;, ¢;, ¢; depend on realization of embedded Runge—Kutta scheme.
Moreover further improvements were made. First we tried to use Cash-Karp scheme [Cash, Karp,
1990] recommended in earlier edition of Numerical Recipes [Press et al., 1992]. The results were quite
satisfactory. But later we favored in more efficient method found by Dormand and Prince [Press et al.,
2007; Hairer et al., 1993] with more effective computational scheme and better error properties. Using
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Table 1. Dormand-Prince 5(4) parameters for embedded Runga—Kutta method

i 1 2 3 4 5

b; 35/384 500/1113 125/192 -2187/6784 11/84
Ci 0 0.3 0.8 8/9 1

ei | 71/57600 | =71/16695 | 71/1920 | —17253/339200 | 71/4200

the information presented in [Press et al., 2007] we obtained the necessary constants which are defined
in Table 1.

Not that as ¢; = 0 and ¢5s = 1 we get ks = K(x,t + h). Because K(x,t + h) has to be evaluated
anyway to start the next step, this costs nothing (unless the step is rejected because the error is too
big). This trick is called “first-same-as-last” [Press et al., 2007]. Thus only four function evaluations
are needed on each step when a sequence of non-rejected steps (24) is accomplished. As a result being
incorporated into iterative process (4) this improvement leads to speeding up twice the solutions of
typical integral equations as compared to Cash—Karp scheme.

After calculation (24) we know, at least approximately, what error A is, and we need to consider
how to keep it within desired bounds. We calculate

= ——, scale = atol + rtol - max(|U(x, 1)|,|U(x,t — h)|).

Here atol and rtol are optional absolute and relative error tolerances, respectively. We use atol = rtol =
= 1y in our code, where 7y is the user-defined tolerance for integration. This choice is the safest in
general but may be changed if need be.

Now we accomplish the adaptive step size control according to the strategy described in [Press
et al., 2007]. The new step is defined according to the rule

Moew =S - (er”'max)_o'2 (25)

where S = 0.9 is a safety factor (it is introduced because our error estimates are not exact, but only
accurate to the leading order in £).

Now we are to decide if used value of /4 is acceptable. If errp,x < 1 we accept the step 4 and
continue calculation (24) for new point x — x + h with i — hney > h, otherwise reject it and repeat
calculation (24) at the same point x but with 2z — hpey < h. The process is repeated until the final point
x + h = b will be reached.

Moreover, experience shows that it is not wise to let the step size increase or decrease too fast,
and not to let the step size increase at all if the previous step was rejected. In our algorithm, the step
size cannot increase by more than a factor of 10 nor decrease by more than a factor of 5 in a single
step [Press et al., 1992, 2007; Hairer et al., 1993].

The examples of program implementation of similar algorithms may be found in [Press et al.,
1992] (C-code) or in [Press et al., 2007] (C++-code) and [Hairer et al., 1993] (FORTRAN-code).

Finally if Volterra equation should be solved we simply set b = x in (20) and (23) and use the
same scheme.

4. Numerical examples

For presentation we have implemented a compact C++-code of our algorithm. We present the
series of solutions of test problems that will illustrate the possibilities and the performance of our
algorithm. All illustrative examples were taken from different references, described in Introduction.
One may see that our approach can do without that rather complicated methods described in cited
references.
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The presentation of testing calculations is organized as follows.

1. The integral equation is given in the form (1) or (11) and the exact solution y(x) is presented.
The free term F(x) for given y(x) is defined so that y(x) is an analytical solution of given equation at

any A. Thus
b,x

F(x)=y(x)—-A4 fK(x, t,y(t)) dt

a
and is always used as initial approximation, thus yg(x) = F(x).

2. Note that multidimensional integration is likely to be very slow if we try for too much
accuracy. Because the multiple integration smoothes the truncation error of quadrature to large extent
we are almost certainly increase the tolerance in quadrature rule to 10~ or bigger. We are also decrease
a tolerance for solution to avoid a lot of waiting around for an answer. Thus we set the user-defined
values 7y = 0.0001 (tolerance for integration) and 7 = 0.0001 (tolerance for solution) and they are the
same for all examples.

3. Parameters defining the calculational process such as estimates of contractivity constant 5 and
the values npi, and ny,y are presented.

4. The point-wise approximation errors with respect to known exact solution y(x) are calculated
as
_ y(x) — y(0)l
7(1 + max(ly(x0)l, y(x)D))

where y(x) is the approximate solution received by our program.

e(x) (26)

5. To estimate the calculational time the approximate number N(x) of functional calls for kernel
function K is presented in normalized form as N/10" where n is the number of iterations. This parameter
is also point-wise.

6. Some results of self-consistency checks which characterize the numerical solution are
presented. These are the value of point-to-point convergence error ¢ defined by (10) and two global
errors, defining the quality of numerical solution by itself. They are coarsely estimated by trapezoidal
rule based on the set (x;,y;) presented in output table, namely

% 1/2
E, = ; (Fxi) = Fx) - 5,-)2 . Ex= max (P(x) = Fxi) - Uil (27)

where k is the number of intervals on segment [a, b]. For Fredholm kind equation the values l7,- are
defined as

b-a
k 9

k
Oi=h Yy wik(,xp.500). h= wo=we=05 wi=1 i=lL..k-1L (28
=0

For Volterra kind equation the upper limit in sum (28) should be changed k& — i.

4.1. Linear equations

We start with linear equations because for this case the algorithm is well-defined and no
uncertainties appear. There exists the robust procedure to set all necessary parameters such as nmin, Zmax
and contractivity constant .
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Problem 1. Consider a standard test problem for Fredholm linear equation with the Runge
kernel. It arises in electrostatics where it is called Love’s equation [Atkinson, Shampine, 2008]. The
kernel function has a peak along x = r when the positive parameter ¢ is small. The equation is

1
_ cy(1)
y(x) = F(x) + /lf—cz P dt, xe€]0,1].
0

The function F(x) is defined as

2+ (1-x)7?

Fx)=1+x>-2
) o 2+ x2

c+cxln

1—x X
+(1 - A+ xz) (arctan + arctan —)]
c c

This equation has analytical solution y(x) = 1 + x> at any A. For the numerical results we set 1 = —0.1
and solve equation for ¢ = 0.5. The computational results are presented in Table 2.

Table 2. Solution of Problem 1

A=-0.1,¢=0.5,8=0.1488, nmin = 1, imax =5

X y y & n | N/10" | §
0 1 0.99995 | 0.26 51 9.13 3.4
0.1 | 1.01 | 1.0099 0.42 51 9.09 3.9
0.2 | 1.04 | 1.0399 0.33 51 7.28 4.2
0.3 | 1.09 | 1.0895 2.5 51248 4.5
04 | 1.16 | 1.16 0.12 51 11.1 4.5
0.5 | 1.25 | 1.2499 0.36 5| 6.68 4.4
0.6 | 1.36 | 1.36 0.044 | 5 | 10.6 4.1
0.7 | 1.49 | 1.49 0.17 51 10.7 3.8
0.8 | 1.64 | 1.64 0.16 51 11.2 3.3
09 | 1.81 | 1.81 0.023 | 5| 6.56 2.8
1 2 2 0.13 5] 6.59 2.3
E, =0.001235, E,, = 0.0008485

In this table and thereafter the first row represents the parameter A and also estimations of
contractivity constant 8 and the values of 7y, Zmax. The column x is the knot values of argument,
y and y are the exact and approximate solutions at given x respectively. Other columns visualize the
point-wise details of the process of computation. The value ¢ is defined by (26), n is the number of
iterations which was used to get solution at given x, N is normalized number of kernel function calls,
¢ is the point-to-point convergence error defined by (10). The last row shows the global errors (27).

4.2. Volterra kind nonlinear equations

For Volterra equations our solver demonstrates high efficiency since the method of successive
approximations copes most successfully with this type of equations.
Problem 2. Consider Volterra—Hammerstein nonlinear equation [Javadi, 2014]

Y(x) = x — %ﬁ (% sin 2x + x) +2 f x> cos(t) cos(y()) dt, x € [0,1].
0

This equation has analytical solution y(x) = x at any A. The problem is well-defined because we may
use the estimation (9) and set M = 1. For the numerical results we solve equation for 4 = —1. The
computational results are presented in Table 3.
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Table 3. Solution of Problem 2

A=—-1,=0.641, nyin = 1, npax = 8

X y y & n | N/10" | 6

0 0 0 0 110 0

0.1 | 0.1 | 0.1 4e-12 2103 2e-05
02 02|02 2e-08 2103 0.007
03 03|03 6e-06 2103 0.24
04|04 |04 le-06 3| 0.135 0.003
05 05]05 2e-05 3 | 0.135 0.05
0.6 | 0.6 | 0.6 0.0003 | 3 | 0.135 0.53
07 1 0.7 ] 0.7 0.0003 | 4 | 0.056 0.041
0.8 | 0.8 | 0.8 0.0013 | 4 | 0.056 0.35
0910909 0.0088 | 5 | 0.0231 | 0.07
1 1 0.99999 | 0.031 51 0.0231 | 04
E, =0.001112, E., = 0.0007643

Note that convergency rate is large and the point-wise stopping criterion (10) at n < np.x Wwas

used for all x.

Problem 3. Consider Volterra—Hammerstein nonlinear equation [Javadi, 2014]

1
= — /l —_ —
y(x) = cosx 5

6

1 1
—Ccos2x — gcosx

)+/l f sin(x — H)y* () dr, x€[0,1].
0

This equation has analytical solution y(x) = cos x at any A. The problem is bad-defined and we set

B =0, nmin = 1, and npax = 10. For the numerical results we solve equation for 4 = —3 (Table 4).

Table 4. Solution of Problem 3

A==-3,=0, npin = 1, max = 10

X y y € n | N/10" | 6

0 1 1 0 10 0
0.1 | 0.995 0.995 2e-6 | 3| 0.135 0.01
0.2 | 0.98007 | 0.98007 | 3e-4 | 3 | 0.135 0.48
0.3 | 0.95534 | 0.95534 | le-4 | 4 | 0.056 0.05
0.4 | 0.92106 | 0.92106 | 6e-4 | 4 | 0.056 0.49
0.5 | 0.87758 | 0.87758 | 0.03 | 5 | 0.0226 | 0.03
0.6 | 0.82534 | 0.82532 | 0.09 | 5 | 0.0226 | 0.21
0.7 | 0.76484 | 0.7648 0.24 | 5| 0.0226 | 0.97
0.8 | 0.69671 | 0.69661 | 0.59 | 6 | 0.0091 | 0.05
0.9 | 0.62161 | 0.62139 | 1.3 6 | 0.0091 | 0.2
1 0.5403 0.53987 | 2.8 6 | 0.0109 | 0.7
E, = 0.0008594, E, = 0.0004246

Problem 4. Consider Volterra—Hammerstein nonlinear equation [Javadi, 2014]

y(x)=e " - /l(é —e

2

- %e-h) +1 f (voy +y @)dr.  xe[0,1].
0
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Table 5. Solution of Problem 4

A=1,8=0, nymin = 1, nmax = 10
X y y &
0 1 1 0 0 0
0.1 | 0.90484 | 0.90484 | 3e-3 0.023 0.55

n N/10" | o
1
5
0.2 | 0.81873 | 0.81873 | 1le-3 | 7 0.004 | 0.11
8
9
9

0.3 | 0.74082 | 0.74082 | 1le-3 0.002 | 0.16
0.4 | 0.67032 | 0.67032 | 1le-3 6e-4 0.15
0.5 | 0.60653 | 0.60653 | 7e-3 6e-4 0.84
0.6 | 0.54881 | 0.54881 | 9e-3 | 10 | 2e-4 0.52
0.7 | 0.49659 | 0.49659 | 0.01 | 10 | 2e-4 1.8
0.8 | 0.44933 | 0.44933 | 0.01 | 10 | 2e-4 52
0.9 | 0.40657 | 0.40656 | 0.1 10 | 2e-4 13

1 0.36788 | 0.36783 | 0.36 | 10 | 2e-4 28
E, =0.2001, E, = 0.2

This equation has analytical solution y(x) = e™* at any A. The problem is bad-defined and we set 8 = 0,
Nmin = 1, and ny.x = 10. For the numerical results we solve equation for 4 = 1. The computational
results are presented in Table 5.

At large x > 0.6 the point-wize convergency was not reached (6 > 1) but nevertheless the
received solution is quite satisfactory.

4.3. Fredholm kind nonlinear equations

It is well known that convergence difficulties do arise, more so for Fredholm equations than for
equations of the Volterra type.
First we consider an example that we found to be the most popular in literature.

Problem 5. The Fredholm-Hammerstein nonlinear equation is [Biazar, Ghazvini, 2008; Malek-
nejad et al., 2010; Hashmi et al., 2012; Saberi-Nadjafi, Heidari, 2010]

1

y(x) = sin(rx) + é f cos(nx)sin(nr)y® dt, x € [0, 1].
0

This equation has analytical solution

y(x) = sin(zx) + cos(mrx).

20 — V391
3

The problem is bad-defined and we set 8 = 0, nyin = 1, and nyax = 10. The computational results are

presented in Table 6.

Problem 6. Consider Fredholm—Hammerstein nonlinear equation [Erfanian et al., 2014]

1

X2

1
y(x) =x— I + 2 fx2t3 arctan y(r)dt, x € [0,1].
0

This equation has analytical solution y(x) = x. The problem is well-defined because we may use the
estimation (9) and set M = 1. The computational results are presented in Table 7.
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Table 6. Solution of Problem 5

1=0.2,8=0, nmin = 1, nmax = 10
X y y e n | N/10" | &
0 0.075427 0.075378 0.45 4 | 56.9 0.18
0.1 | 0.38075 0.38072 0.25 4 | 56.9 0.094
0.2 | 0.64881 0.64881 0.00028 | 3 | 20.7 0.91
0.3 | 0.85335 0.85336 0.031 31212 0.48
0.4 | 0.97436 0.9745 0.71 4 | 40.4 0.071
05 |1 1 2.3e-14 | 1 | 0.5 0
0.6 | 0.92775 0.92761 0.72 4 | 404 0.072
0.7 | 0.76468 0.76468 0.032 31212 0.51
0.8 | 0.52676 0.52676 0.0003 3] 207 0.98
0.9 | 0.23728 0.23732 0.28 4 | 569 0.11
1 -0.075427 | -0.075378 | 0.45 4 | 56.9 0.18
E, =0.0002147, E., = 0.0001391
Table 7. Solution of Problem 6

A=0.5,8=0.5, npin = 1, npax = 11

X y y € n | N/10" | §

0 0 0 0 1105 0

0.1 | 0.1 | 0.1 0.0043 | 3 | 0.19 0.17

020202 0.016 31 0.19 0.64

0.3 | 0.3 | 0.30001 | 0.039 4 1 0.097 0.064

0.4 | 0.4 | 0.40001 | 0.065 4 1 0.097 0.11

0.5 | 0.5 | 0.50001 | 0.095 4 | 0.097 | 0.15

0.6 | 0.6 | 0.60002 | 0.13 4 1 0.097 | 0.21

0.7 | 0.7 | 0.70003 | 0.16 4 1 0.097 | 0.27

0.8 | 0.8 | 0.80004 | 0.2 4 | 0.097 | 0.33

0.9 | 0.9 | 0.90005 | 0.24 4 1 0.097 | 0.39

1 1 1.0001 0.28 4 1 0.097 0.46

E, =0.001807, E., = 0.001135

Problem 7. Consider Fredholm-Urysohn nonlinear equation [Lee, 1997; Maleknejad et al., 2013]

1

dt
=F A | —mm— 1],
20 = F+d [ 5T vel0.1]
0
F(x) = cos(0.37x) 204 ar tan( L+x tan?m)
X) = 3ax) - ——————arc _—. — .
37 V3 +4x + x2 V3 +4x + x2 20

Equation has analytical solution y(x) = cos(0.37x) at any A.

For A = 1 this equation has been solved in [Lee, 1997] by three algorithms based on multigrid
method and also in [Maleknejad et al., 2013] by double exponential sinc Nystrom method.

For the numerical results we solve equation for A = 1. The problem is well-defined because we
may use the estimation (9) and set M = 0.25. The computational results are presented in Table 8.

2020, T. 12, Ne 2, C. 275-300




292 I. 1. Maglevanny, T.I. Karyakina

Table 8. Solution of Problem 7

A=1,8=025 npin =1, npax =7

X y y € n | N/10" | 6

0 1 1 0.001 | 6 | 0.024 | 0.14
0.1 | 0.99556 | 0.99556 | 0.001 | 6 | 0.024 | 0.13
0.2 | 0.98229 | 0.98229 | 0.001 | 6 | 0.024 | 0.13
0.3 | 0.96029 | 0.96029 | 0.001 | 6 | 0.024 | 0.12
0.4 | 0.92978 | 0.92978 | 0.001 | 6 | 0.024 | 0.11
0.5 | 0.89101 | 0.89101 | 0.001 | 6 | 0.024 | 0.11
0.6 | 0.84433 | 0.84433 | 0.001 | 6 | 0.024 | 0.11
0.7 | 0.79016 | 0.79015 | 0.001 | 6 | 0.024 | 0.1
0.8 | 0.72897 | 0.72897 | 0.001 | 6 | 0.024 | 0.1
0.9 | 0.66131 | 0.66131 | 0.001 | 6 | 0.024 | 0.1
1 0.58779 | 0.58779 | 0.001 | 6 | 0.024 | 0.1
E, = 0.0002339, E, =9.517¢ — 05

Table 9. Solution of Problem 8

1=0.6, 8= 0389711, nin = 1, nmax = 10

X y y & n N/10" 0

0 0 0.00011724 | 1.2 10 | 0.00153 | 0.75
0.1 | 0.1 | 0.10012 1.1 10 | 0.00153 | 0.68
0.2 | 0.2 | 0.20012 0.98 | 10 | 0.00153 | 0.62
0.3 | 0.3 | 0.30012 0.9 10 | 0.00153 | 0.58
0.4 | 0.4 | 0.40012 0.84 | 10 | 0.00153 | 0.54
0.5 | 0.5 | 0.50012 0.78 | 10 | 0.00153 | 0.5
0.6 | 0.6 | 0.60012 0.73 | 10 | 0.00153 | 0.47
0.7 | 0.7 | 0.70012 0.69 | 10 | 0.00153 | 0.44
0.8 | 0.8 | 0.80012 0.65 | 10 | 0.00153 | 0.42
0.9 | 0.9 | 0.90012 0.62 | 10 | 0.00153 | 0.39
1 1 1.0001 0.59 | 10 | 0.00153 | 0.37

E, =0.001334, E,, = 0.0004023

Problem 8. Consider Fredholm-Hammerstein nonlinear equation [Alipanah, Dehghan, 2007]
1

Vs dt
=x—-A= _— 1].
y(x) =x /l4+/lf1+y2(t)’ x€[0,1]
0

This equation has analytical solution y(x) = x at any A. The problem is well-defined because we may
use the estimation (9) and set M = 3 V3/8. For the numerical results we solve equation for 1 = 0.6.
The computational results are presented in Table 9.

Note that at 8 > 0.5 the convergency rate is small.

Problem 9. Consider Fredholm—Hammerstein nonlinear equation [Borzabadi et al., 2006;
Borzabadi, Fard, 2009]
b
Y@ =x=A[(x+b-1e" —x+1]+2a f((x +0e0dt,  x€[0,b].
0
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Table 10. Solution of Problem 9

b=1,1=-0.15,8=0, npn = 1, fmax = 10

X y y & n N/10" )

0 0 2.4e-06 | 0.024 | 10 | 0.00192 | 0.75
0.1 | 0.1 | 0.1 0.024 | 10 | 0.00192 | 0.79
02102102 0.025 | 10 | 0.00192 | 0.82
03] 03] 03 0.025 | 10 | 0.00192 | 0.85
04 04| 04 0.025 | 10 | 0.00192 | 0.87
051051 0.5 0.025 | 10 | 0.00192 | 0.89
0.6 | 0.6 | 0.6 0.026 | 10 | 0.00192 | 091
0.7 { 0.7 | 0.7 0.026 | 10 | 0.00192 | 0.92
0.8 | 0.8 | 0.8 0.026 | 10 | 0.00192 | 0.94
091 09 | 09 0.026 | 10 | 0.00192 | 0.95
1 1 1 0.026 | 10 | 0.00192 | 0.96
E, =0.002223, E,, = 0.0007761

This equation has analytical solution y(x) = x at any A. The problem is bad-defined and we set 8 = 0,
Nmin = 1 and nyax = 10.

The equation was solved for 4 = —0.15, b = 1. The computational results are presented in
Table 10.

5. Discussion

Our analysis of recent surveys has revealed that the majority of numerical methods for the
solution of integral equations use one of two main techniques, or their combination is used. Either the
unknown function is expanded as a combination of basis set functions and the resulting coefficients
found, or the integral is discretized using quadrature formulas. The latter results in converting the
integral equation to a system of equations for the solution at the quadrature abscissas which can
become very difficult to solve if nonlinearities arise. Most approaches also suffer the lack of generality
which is a highly desirable feature of an integral equation solver since many physical problems can be
reduced to integral equations of one form or another [Pisarenko, Maglevanny, 1990].

In contrast, our method based on successive quadratures has proved to be very powerful,
especially in connection with nonlinear equations. Within the theoretical limits of this method,
computational scheme is designed to allow the solution of as wide a range of problems as possible.
Our investigations confirmed that the successive quadratures approach when implemented with the
Runge-Kutta based quadrature scheme is capable of delivering very accurate results with relatively
few function evaluations and arithmetic manipulations.

In addition, there is no problem with computer memory required.

6. Conclusions

The article proposes technique based on direct iterative method, which holds no restrictions
for nonlinear integral equations. New implementations of successive approximations method appear.
A powerful routine for the solution of a wide range of nonlinear one-dimensional integral equations
has resulted with the inclusion of a new efficient method for calculating quadratures with error control.

This method has two advantages that encourages to use it. In one hand, its convergence is
guaranteed by fixed-point theorems and so the corresponding algorithm is robust. On the other hand,
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this algorithm is very simple to apply and to make a program realization. Numerical results are verified
that the method employed in the paper is valid. It is worthy to note that this method can be used as
a robust accurate algorithm for solving linear and nonlinear integral equations arising in physics and
other fields of applied mathematics.

We note also that with minimal changes in integration procedure this algorithm may be adapted
for solving the singular equations with integrable peculiarities.
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Appendix. Program implementation

In order our method would be more clear we present the design of the C++-code for formulas (20)—(25).

#include <stdlib.h>

#include <stdio.h>

#include <math.h>

#define NMAX 10//Maximal possible interation number in this routine
//Global data. The shortest way to realize the inter-program interface
static double aG,bG, lambdaG, xG, zG, TOLforINT G,

(*FG) (double x), (*y0G) (double x),

(*KG) (double x,double t,double y);
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static int VolterraG, LinearEqQG;// control parameters

static const double // Dormand-Prince 5(4) parameters
c2=0.3,¢c3=0.8,c4=8./9.,b1=35./384.,b2=500./1113.,b3=125./192.,
b4=-2187./6784.,b5=11./84.,el1=71./57600.,e2=-71./16695.,e3=71./1920.,
e4=-17253./339200.,e5=71./4200.;

Here follows the implementation of the fifth-order Dormand-Prince step (24). The routine Stepper
computes u(x, t + h) and the error A.

//The routine Stepper to take a Dormand-Prince Runge-Kutta step:
static double Stepper(double U, double dUdt,double t,double h,
double (*f) (double t),double x,double *Delta,double *Knew
)
//Given value for U and its derivative dUdt known at t,
//use the fifth-order Dormand-Prince Runge-Kutta method
//to advance the integral over an interval h
//and return the incremented variables as Uout.
//Also return an estimate of the
//local truncation error Delta in Uout
//using the embedded fourth-order method.
//The routine f(t) defines the nonlinearity of Uryson kernel at t.
//Kg() is a pointer to kernel function
{double t1,k2,k3,k4,k5,Uout;
tl=t+c2*h;k2=KG(x,tl, £(tl));tl=t+c3*h;k3=KG(x,tl, £(tl));
tl=t+cd*h;kd4=KG(x,tl,£(tl));tl=t+h;k5=KG(x,tl,f(tl));*Knew=k5;
//Accumulate increments with proper weights.
Uout=U+h* (b1*dUdt+b2*k2+b3*k3+b4d*kd+b5*k5);
//Estimate error as difference between fourth and fifth order methods.
*Delta=h*(el*dUdt+e2*k2+e3*k3+ed*k4d+e5*k5); return Uout;
}

The routine INTEGRATOR calculates the value of (24). It attempts a step &, invokes the controller
to decide whether to accept the step or try again with a smaller step-size.

static inline double maxl(double x,double y){return x<y?y:x;}
static inline double minl (double x,double y){return x<y?x:y;}
static const int MAXSTP=32000;
static const double minscale=0.2,maxscale=10,alpha=0.2,safe=0.9;
[1171717177777777777
double INTEGRATOR (
double (* f) (double t),
//This function defines the nonlinearity of Urysohn kernel
double a,double b,//Integration limits
double x,//Parameter
double TOL//Local tolerance for integration

)
// Numerical integration.
//This is an embedded Runge-Kutta method of order (4)5 due
// to Dormand-Prince (with step-size control).
{if (a==b)return 0;int reject=0,nstp=0;
double hmin=1.e-15,U,h, t, hnext, scale,Kt, errmax, htemp,Delta, Utemp, Knew,
atol=TOL, rtol=TOL;
//This general-purpose choice can be modified if need be.
t=a;U=0;h=b-a;Kt=KG(x,t,f(t));
while (++nstp<=MAXSTP) {//Take at most MAXSTP steps.
for(;;){Utemp=Stepper(U,Kt,t,h, £f,x, &Delta, &Knew);//Take a step.
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scale=atol+rtol*maxl (fabs(U), fabs(Utemp))

//Step per step scaling to monitor accuracy.

errmax=fabs(Delta/scale);//Evaluate accuracy to required tolerance.

if(errmax<=1.0)break;//Step succeeded. Start from the next point.

reject=1;//Step rejected. Try again with reduced h set

//Truncation error too large, reduce stepsize.

scale=maxl (safe*pow(errmax, -alpha),minscale) ;h*=scale;

if(t+h==t) {printf("Stepsize underflow in INTEGRATOR\n");exit(0);}
}//end for(;;)

//Step succeeded. Return result or compute size of next step.

t+=h;U=Utemp; Kt=Knew;

if((t-b)*(b-a)>=0.0)//Are we done-?

return U;//Normal exit.

//Compute size of next step.

if(errmax==0.)scale=maxscale;

else {

scale=safe*pow(errmax, -alpha);

//Ensure minscale < hnext/h < maxscale.

if(scale<minscale)scale=minscale;if (scale>maxscale)scale=maxscale;

}

//Don’t let step increase if last one was rejected.

if(reject)hnext=h*minl(scale, 1l.);else hnext=h*scale;

if (fabs(hnext)<=hmin)

{printf("Step size too small in INTEGRATOR\n");exit(0);}

h=hnext;reject=0;

if((t+h-b)*(t+h-a)>0.0)h=b-t;//If stepsize can overshoot, decrease.
}//end while

printf ("Too many steps in routine INTEGRATOR\n");exit(0);

}

The routine ITER accomplishes an iteration.

double ITER(double (* f) (double t),

//Defines the nonlinearity of Urysohn kernel

double a,double b,//Integration limits

double x,//Parameter

double TOLforINT//Local tolerance for integration

) {return FG(x)+lambdaG*INTEGRATOR(f,a,VolterraG?x:b, x, TOLforINT); }

The routine ITER n calculates the nth iteration as the descending recursive sequence of
quadratures.

//The imbedded sequence of integrands. No more then 10 iterations
double ITER_1(double x){return ITER(yO0G, aG,bG,x, TOLforINT_G);}
double ITER_2(double x){return ITER(ITER 1,aG,bG,x,TOLforINT _G);}
double ITER_3(double x){return ITER(ITER 2, aG,bG,x,TOLforINT_G);}
double ITER_4(double x){return ITER(ITER_ 3, aG,bG,x,TOLforINT_G);}
double ITER 5(double x){return ITER(ITER 4, aG,bG, x, TOLforINT _G);}
double ITER_6(double x){return ITER(ITER 5, aG,bG,x,TOLforINT_G);}
double ITER_7(double x){return ITER(ITER 6,aG,bG,x,TOLforINT_G);}
double ITER_8(double x){return ITER(ITER_ 7,aG,bG,x,TOLforINT_G);}
double ITER_9(double x){return ITER(ITER_ 8, aG,bG,x,TOLforINT_G);}
double ITER_10(double x){return ITER(ITER 9, aG,bG,x,TOLforINT_G);}
LITIIPPPI07 7777777 77777777777777777777

static double ITER n(int n,double x)

//The number of possible iterations is restricted to 10.
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//This sequence of functions
//imitates the descending recursion procedure to calculate
//the multiple integrals
//with the recursion depth being just prior to 10.
//The user may add additional lines
//in this code defining in advance the functions ITER_11(double x),
//according to the code presented above.
{switch(n) {
case l:return ITER 1(x);case 2:return ITER_2(x);
case 3:return ITER 3(x);case 4:return ITER_4(x);
case 5:return ITER 5(x);case 6:return ITER_6(x);
case 7:return ITER 7(x);case 8:return ITER 8(x);
case 9:return ITER 9(x);case 10:return ITER 10(x);
default:printf("n_{max} exceeded\n");exit(0);
}//end switch
}

The routine LipschitzConstant calculates M = M, according to (19). We use the
trapezoidal rule for coarse estimation of double integral.

double LipschitzConstant(void)

{int i,]j,k=500;//k is the number of intervals on [a,Db]

double M2, h=(bG-aG)/k,p,sl=0,s2=0,s3=0,s0=pow (KG(aG,aG,1),2)

+pow (KG(aG,bG,1),2)+pow (KG(bG,aG,1),2)+pow(KG(bG,bG,1),2);
for(i=1;i<k;i++) {p=KG(aG+i*h,aG, 1) ;sl+=p*p;p=KG(aG+i*h,bG,1);sl+=p*p;}
for (j=1;j<k;j++) {p=KG(aG, aG+j*h, 1) ; s2+=p*p; p=KG(bG, aG+j*h, 1) ; s2+=p*p; }
for(j=1;j<k;j++)for(i=1;i<k;i++) {p=KG(aG+j*h,aG+i*h,1);s3+=p*p;}
s3+=0.25*s0+0.5* (sl+s2) ;M2=h*sqrt(s3)/(bG-aG) ; return M2;

}

The routine IntegralEquation prepares the program system to calculations: sets all global
parameters, estimates np,i, and ny,x and returns the contractivity constant .

double IntegralEquation/(

//Picard’s iterative method driver.

//Stores intermediate results in global variables

//Returns contraction parameter

int LinearEq,//Solve linear or nonlinear integral equation
int Volterra,//Solve equation of Volterra or Fredholm kind
double (*K) (double x,double t,double y),//Kernel function
double (*F) (double x),//Right-hand side function

double (*y0) (double x),//Initial approximation function
double a,double b,//Integration limits

double lambda,//Parameter

double TOLforINT,//Tolerance for integration

double TOL,//Tolerance for stopping criterium for iterations
int *nmin,//Iteration number to start trials

int *nmax,//User-defined maximal number of iterations, <=10
double M//User-defined estimation of Lipschitz constant

)

{//Set the global values
VolterraG=Volterra;LinearEgG=LinearEq;KG=K; FG=F; y0G=y0;aG=a;bG=b;
lambdaG=lambda; TOLforINT G=TOLforINT;

*nmin=1;if (M==0&&LinearEq)M=LipschitzConstant();if(M==0.)return 0.;
int i,k=500;//k is the number of intervals on [a,b]

double al=fabs(lambda)*M*(b-a),norm=-1,h=(b-a)/k,q,hi;
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for(i=0;i<=k;i++) {hi=a+i*h;norm=maxl (norm, fabs(ITER n(1l,hi)-y0(hi)));}
if(!Volterra){//Fredholm kind equation
//Estimate nmax
if(al<l.) *nmax=
(int) ceil(log(TOL*(1l-al)/norm)/log(al));//Contractive operator
return al;
}
//Estimate nmax for Volterra kind equation
g=al*norm; *nmax=1;
while(g*exp(b)>TOL) { (*nmax)++;g*=(al/(*nmax)); }
//Estimate nmin and contractivity constant for Volterra kind equation
g=al;while(g>=1) { (*nmin)++;g*=(al/(*nmin));}
return q;

}

The routine GetSolution calculates the solution at given value of x and should be used in
practical calculations after routine IntegralEquation was called.

double GetSolution(
//At point x returns the solution of Fredholm integral equation
//of second kind received by Picard iterative method
double x,//Argument
double TOL,//Tolerance for stopping criterium for iterations
int nmin,//Starting iteration number
int nmax,//Maximal number of iterations, <=10
int *n,//Number of iterations used
double *DEL//Point-to-point convergence error
)
{//Set the global values
xG=x; if (nmin>NMAX)nmin=NMAX;
if (nmax>NMAX)nmax=NMAX; //No more then NMAX iterations
double atol=TOL, rtol=TOL, scale, yn,ynl=(nmin<2)?y0G(x):ITER n(nmin-1,x);
for((*n)=nmin; (*n)<=nmax; (*n)++) {yn=ITER n(*n, x);
//Relative error with previous iteration
scale=0.1*(atol+rtol*maxl (fabs(yn), fabs(ynl)));
*DEL=fabs ((yn-ynl)/scale);//Evaluate accuracy to required tolerance.
if (*DEL<1.)break;ynl=yn;
}//n
if((*n)>nmax) (*n)--;return yn;

}

The above-presented code is self-sufficient, no external routines or data bases are needed.
Anyone may compile our routines (or rewrite the C++-code by other programming language) and
get rather universal and effective solver for solution of large class of integral equations.

We now give some fragments from notional calling programs, to clarify the use of our solver.
This fragment shows how one may solve Problem 1 (see Sect. 4).

double lambda=-0.1;// Define parameter

double c=0.5;

double K(double x,double t,double y)//Kernel function
{double xt=x-t;return c*y/(c*c+xt*xt);}

double F(double x)

{return l+x*x-lambda* (c+c*x*log((c*c+(x-1)*(x-1))/(c*c+x*x))
+(l-c*c+x*x)*(atan((l-x)/c)+atan(x/c)));

}

double yO(double x){return F(x);}//Initial approximation function
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L1717 777777777777777777777777777777777777
void main()
//This sample program shows how to solve
//a linear Fredholm equation of the second kind
//using the IntegralEquation and GetSolution routines.
{// Define flags to determine the type of equation
int Volterra=0,LinearEg=1;
double M=0,a=0,b=M PI/2;//Lipschitz constant and integration limits
double TOLforINT=1.e-4,TOL=1.e-4;//Tolerances
int nmin,nmax,n, k=10,1,j;double h=(b-a)/k,x,tildey, DEL,
beta=IntegralEquation(LinearEq,Volterra,K,F,y0,a,b, ::lambda, TOLforINT,
TOL, &nmin, &nmax, M) ;
if (beta>=1) {
printf("This problem can not be solved by given program\n");exit(0);}
for(i=0;i<=k;i++) {x=a+i*h;
tildey=GetSolution(x, TOL, nmin, nmax, &n, &DEL) ;
printf ("x=%-.5g \\tilde y=%-.5g\n",x,tildey);
Y/ /1
}
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