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ABSTRACT: An approach for Volterra- Fredholm integro-differential equations using appropriate fixed point
theorems of existence, uniqueness is presented. The approximation of the solution is performed using Nystrom
method in conjunction with successive approximations algorithm. Finally, we give a numerical example, in
order to verify the effectiveness of the proposed method with respect to the analytical study.
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1. Introduction

Integral and integro-differential equations have a substantial contributions in various fields of science,
e.g. plasma physics, radiative transfer, electromagnetism, biological processes, and fluids mechanics
[2,8,10,16]. Hence, it becomes crucial to study the solvability of theses equations and develop effective
numerical methods to solve them. Many theoretical treatments, as well as numerical methods have
been carried out in this context, namely, spline interpolation [1], hat functions [13,3], collocation method
[14,3] and multi-step collocation method [4], finite difference [6] and Haar wavelet [5] and also the product
integration method for equation with weakly singular kernel [17]. In recent work [9] the authors studied
the existence and uniqueness problem for a Volterra type integro-differential equation, when the derivative
of the unknown appears inside the integral. In this paper, we shall be concerned with the treatment of
an extended type of [9], which is the following mixed Volterra-Fredholm equation of the second kind :

t b
u(t) = f(t) +/ Ky (t,s,u(s),u'(s))ds —|—/ Kr(t,s,u(s),u'(s))ds, —oo<a<t<b<+oo, (1.1)

such that
0Ky OKp

H1 v
(H1) H Ky, Kr 9 ot

are in C°([a,b]* x R? R).

and f is a given function in C([a, b], R).
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2. Analytical study

This section is devoted to the study of the solvability of (1.1), thus, we discuss practical conditions
leading to the existence and uniqueness of the solution for kernels satisfying different properties.

2.1. Compactness of the integral operator:

Define the space B! = C1([a,b]) of all continuously differentiable functions on [a, b], equipped with
the norm :

lullgr = llufloo + lu'lloe = tz?pb]{IU( )+ S {lw'(®)]} - (2.1)

which make B! a Banach space.
Let f € BY and o : [a,b] — [a, b] a continuously differentiable function.
Consider the operator :

Vt € [a,b], Tf: B! — B!
o(t)
w = Tr(u)(t) = f(t) + K(t,s,u(s), u'(s)) ds,

with K, Z& € C([a, b]? x R%,R).
Proposition 2.1. For every u € B, t € [a,b], the derivative of Ty(u) is

o(t) OK

Tj(u)(t) =f'(t)+0’(75)K(0(t),0(75),U(U(t)),U'(G(t)))+/ 5 (Lssuls) w(s)ds. (2:2)

Proof: Let h € R* and t € [a,b], then

Ty(w)(t+h) = Tr(w)(t) _ flE+h) - f{)
1 o(t+h) h h
+E (/ (K(t+h,s,u(s),u'(s)) — K(t,s,u(s),u(s)) ds)) +w(K,h),

_|_
(2.3)

with
1 a(t+h) o(t)
=7 K(t,s,u(s),u'(s))ds —

Remark that if o(t + h) > o(t), then

K(t,s,u(s),u'(s)) ds) :

a

t+h)
w(K,h) = E/ K(t,s,u(s),u'(s))ds,
(t
and since there exists ¢, € (t,t + h) verifying o(t + h) — o(t) = o’ (tp)h, we get

B J/(th) o(t+h) )
w(K,h) = ST h —o® /U(t) K(t,s,u(s),u'(s)) ds.

Analogously, if o(t + h) < o(t), then, o(t) — o(t + h) = —c'(tp)h with t;, € (t,¢ + h) and

w ) - s,u(s),u'(s))ds
(1) = T =gt gy KD )

Finally, by the mean value theorem, we obtain
w(I, h) = o' (tn) K(t, sn,ulsn), u'(sn),  sn € (o(t+h),o(t)).
Therefore, the formula (2.2) is obtained from (2.3) by taking the limit as h tends to 0. O

The next theorem establish the compactness of the operator 1.
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Theorem 2.2. T} is a compact operator.

Proof: Let uy € B! then

o(t)
[Ty (w) = T (uo)ll pr < Sl[lp]/ K (t,5,u(s), u'(s)) — K(t, s,u0(s),up(s))| ds+
t€la,b] Ja

+ sup {|o’(t)[|K(a(t), o(t), ulo(t),u'(o(t)) = K(o(t),o(t), uo(o(t)), ug(o(t)))[} +

t€la,b]
o(t)
+ sup /
t€la,b] Ja

K
So, from the continuity of K and a—, we deduce that

ot

0K 0K

W(t’ s,u(s),u'(s)) — W(t’ s,u0(8),un(s))| ds.

| T (u) — Ty(uo)|| gt — 0 when [Ju — uol| g1 — 0.

Now, we shall prove that T is completely continuous.
Let G a bounded set of B! i.e.

M > Osuch that: Yo € B, |l¢|lpr < M.

Now, consider the set :

We observe that

Vg e Ty(G),  gllsr < [Ifllr + tlgl[%]{la’(t)l}Mo +(b—a)(Mo+ M) =L, (2.4)
such that
I aK !
My = max | K (t,s,u(s),u'(s))|, My = max —(t, s,u(s),u'(s))
[0,6)2x B2 (052, M) [0,]2 % B2 (02, M) | O

Our proof will be complete, if we show that T(G) is a relatively compact set in B*.
First, we denote by B = (C%([a, b)), ||.]|), so, we remark that

T4(G) € B' = {(u,u')/u € B, v € B’} c (B")*.

Since BY is a closed subset of L>([a,b]) (the space of all measurable and essentially bounded functions
on [a, b]), then, it is sufficient to prove that T¢(G) is relatively compact set in (L°([a,b]))?, in the other
words, we have to show that for every e > 0 exists a relatively compact e-net of T¢(G) in (L>([a,b]))?.
In the following, we proceed as in the proof of the sufficient condition of Arzela-Ascoli theorem in B°
[11] [15].

Let € > 0, so, since K, — are uniformly continuous on [a,b]? x Bg2(0g2, M), as well as, f, f’ on [a,b],
exists dg, 01 > 0 such that V¢, ¢ € [a,b], Vg € T¢(G)

[t =] <00 = lg()) — g(t)] < 5.

b=t <61 = 1g'()) —g' ()] < 5.
Take § = min(dp,d1), since [a,b] is a compact set of the complete metric space R, the Housdorff’s

theorem (see[11] [15]) asserts the existence of a finite 3-net {t1,ts,....¢,} for [a,b] in R, which means
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that [a,b] C U Br ( i) —) . where Bp is the open ball of R.

1)
E = Br (tl, 5) )
1) 1)
E>; = Br <t2, > \Br <7517 2> ;

Otherwise, 1f we set

Now, let us consider the following application :

v: D — (L%([a,b])?

(A\m) — <Z/\1Xi(t)vz77i>(i(t)>a

D={(\n) eR"xR", |\i| +1n;| <L, (i, ={1,...,n})},
and Y, is the characteristic function of the set E; (i = {1,...,n}).
It’s obvious to see that 1 is an isometric isomorphism from the compact set D C (R™)? to H = Im(v) C
(L*([a, b]))? which implies the compactness of H in (L*([a, b]))?, so, we have only to prove that H is
an e-net of T(G).

Hence, take an arbitrary element ¢; € E; # ¢ for all i = {1,2,...n} and consider the family of functions :
Vg € T§(G)

where

n

o(t) = gE)x(t) w(t)=zg’(ﬂ)x (t)

i=1
therefore, from (2.4), the functions § = (v, w) belongs to H, moreover, Vt € [a,b], I E; such that [t —%;] <
§, thus

l9(t) —v(D] = lg() = 9@ < 5 and |g'(t) —w ()] = |g'(t) ~g'(B)] < 3,

consequently
lg = Fllz(amz = g — vl + 19 — wlleo <€,
which means, that H constitutes a relatively compact e-net for T¢(G) in (L>([a, b]))>. O

2.2. Existence and uniqueness:

We investigate, in this section, the existence and uniqueness results for equation (1.1) for different
types of kernels. Two cases are treated and a comparison of results is undertaken.

Case 1 : We give an existence theorem based on the Schauder fixed point theorem, where the kernels
Ky, K are uniformly bounded i.e 3 My, Mg, My, M > 0 such that

max  |Kv(t,s,z,y)| < My, max  |Kp(t, s 2,y)| < Mp,
t,s € [a,b], t,s € [a,b],
(z,y) € R? (z,y) € R?
(H2) max ‘8 V(t $,x y)‘ < My, max ‘%(t,s,a:,y)‘ <Mp
t,s € [a,b], ot t,s € [a,b], ot
(z,y) € R? (z,y) € R?
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After that, we discuss the uniqueness in the case where the kernels Ky, Kp satisfy the following
properties [9]: 3A, B, A, B,C,D,C,D > 0 such that Vt, s € [a,b], 21,1, 72,92 € R

|KV(t,8,l‘1,y1) - KV(tvsvaayQM < A|JZ1 - Z‘2| + B|y1 - y2|7

15)2¢ 0K _ _
8—:@,5,%1791) - a—tv(tvsnyayQ) S A|$1 - $2| + B|y1 - 92|
H3
(H3) |Kr(t,s,x1,91) — Kv(t,s,x2,y2)| < Clzy — x2| + Dly1 — 2,

0K 0K _ _
‘8—:@787%173/1) - 8—:(75,8,%2,3/2)‘ < Clay — xz2| + Dly1 — y2|.

Case 2 : We establish an other existence and uniqueness result, based on the standard Banach fixed
point theorem, according to (H3) where the kernels Ky, K are not necessary uniformly bounded
((H2) not verified).

Let us consider the first case in details, so, the equation (1.1) is of the form

u(t) = Sp(u)(t), t€ [a,b]. (2.5)

Thus, from the previous result, we deduce that S is a compact operator (as a linear combination of two
compact operators) from B! into itself.

Theorem 2.3. According to the conditions (H1), (H2), the equation (1.1) has a solution in B'.

Proof: Consider the closed bounded convex set Q = Bpi (01, || fllgr + My + (b—a)(My + Mg+ My +
MF)), so we have S§(Q) C @, therefore, the existence of the solution is ensured by the Schauder fixed
point theorem [11] [15]. O

The following theorem gives us the conditions ensuring the uniqueness in B*.
Theorem 2.4.
By considering the hypothesis (H3) and if

1

m1n(01, 02) < m,

with

91=maX(A+C—|— (B+D)(A+(b—a)(f

+0) B | = —=
1-B-(b—a)(B+D) +B+D>’

02:max(<B+D><A+<b—a><Z+€>> B _ )

B+D,A+C
—(A+C)b—a)  Th_atPTE AT
then, the solution of (1.1) is unique in B'.

Proof: 1- Consider two different solutions uy,us € B, (u1 # ug) and t € [a, b], so, by (H3), we get

s (£) — us(t)] < A/ jur (5) — s (s >|ds+B/ iy (5) — w(s)]| ds+
+c/ lua () — ua(s )|ds+D/ i (5) — wy(s)]| ds

and
lui(t) —up(t)| < A|u1()_UQ()|+B|UI()_U2()|+

+A/ luz(s) — ua(s )Ids+B/ ) (s) — ul(s)| ds—+
+c/ u1 (s —U2()|ds+D/ [u) (5) — ub(s)| ds,
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thus
[ur — uzfloc < (b= a)((A+ C)lur — uzflos + (B + D)|ui — uslls), (2.7)
and
[uf = uhlloc < [A+ (b= a)(A+O)] [lur — uzlloc + [B+ (0 —a)(B+D)] [lu} — upfloc,  (2.8)
thus, from (2.8) B
FO-a)A
B—(b—a)B

C)
Uy — U UL — U s
H 1 2”00 =1_ || 1 2”00

D)

and by substitution in (2.7), we obtain
[ur = wzlloo < (b—a)01|lur — uzfloo,
in the same way, we have from (2.7)

D —w
A O _a)m el

[ur = uzlloo < (b—a)

substituting the previous relation in (2.8) leads to
luh = ujlloe < (b— a)f2]|uy — ulls,
finally, by (2.6), we deduce that u; = ug in B?. O

Now, consider the second case; the next theorem show the existence and uniqueness of the solution
by direct application of the Banach fixed point theorem [11].

Theorem 2.5. By considering (H3) and if

1 — — 1 — — 1
n:max(A(l—FbT)—|—A+C—|—C,B(1+b_a)+B+D+D><b ; (2.9)
then, the solution exist and unique in B'.

Proof: Let us consider ui, us € B, so

1S 5ur = Syuzlloe < (b= a)((A+ C)llur — uzllec + (B + D)) — usloo),

and
|S%u1 — Shuzlle < [A+ (b—a)(A+O)] [Jur — uzloc + [B+ (b —a)(B + D)] |lu} — uh]|oc,
consequently
[1S5ur — Spuz|pr < (b—a)nlluy —ual|pr-
The existence of the unique solution is obtained by the Banach fixed point theorem [11]. O

Remark 2.6. I- The condition (2.6) is more general then (2.9). In fact, if (2.9) is satisfied, then
B —

moreover

B+ D _ 1 and A+(b—a)(Z+6)<1
1“B-(b-a)B+D) b-a —(A+C)b-a)
which implies that 012 < 7.
1 — 1 1 = 1 1 - 1 3 — 3
Conversely, if b—a and 51’ 15 16’ g and C' 5 C g v 16’



NONLINEAR VOLTERRA-FREDHOLM INTEGRO-DIFFERENTIAL EQUATION 7

then, n = ma 9 9 >1
B SYRRTS '

, 13 13 3

In the other side, we remark that 7 = max <ﬂ + 10’ §> < 1.

2- The hypothesis (H3) with the condition (2.9) remain general in the case where (H2) not satisfied,
for example, the linear kernmels with respect to the third and fourth wvariable or kernels of the form

K(t,s,z,y) = K(t,s)\/c+ 22 +y2, ¢ > 0.

In a nutshell, the existence of the solution of (1.1) is ensured in the case where (H1), (H2) are
satisfied, furthermore, if the kernels satisfy (H3) with (2.6), then, the solution is unique. Otherwise,
the unique solution of (1.1), with not necessary uniformly bounded kernels, may be deduced directly from
(H3) with a strong condition (2.9) in comparison with (2.6).

3. Numerical treatment

In this section, an approximation algorithm is applied to solve equation (1) using the well known
Nystrom method. Note that, in [18], the authors presented a numerical scheme for extracting approximate
solution for the nonlinear Volterra-Fredholm integral equation by an iterative method. For this purpose,
we use the successive approximation method to solve a nonlinear algebraic system constructed from the
equation (1.1) by introducing the quadrature rules.

First, let N € N* and consider the following partition Ay of [a,b] :

AN:{a:t0<t1<...<tN:b}.

Denote for all i = 1,..., N, u(t;) = u;, v'(t;) = ul, f(t;) = fi, so, we write the equation (1.1) over Ay as
follows :

ti b
Vi=0,1,..., N, u; = Ky (ti, s,u(s),u'(s)) ds+/ Kp(t;,s,u(s),u'(s)) ds. (3.1)

a

It is easy to observe, that the derivative of the solution u of (1.1) is given implicitly in the form : V¢ € [a, b]

LOKy

u'(t) = f'(t) + Ky (t,t,u(t),u'(t) + T

b
(t,s,u(s),u'(s))ds—i—/ %(t,s,u(s),u'(s))ds, (3.2)

a

then, we can write the equation (3.2) over Ay as follows : Vi =0,1,...N

ti b
= o Kl tui) + [ B sl @) ds+ [ B sl 9) s, (3)
0K

The method consists, first, to replace the integrals containing K and by the following numerical

ot

integration scheme : Vi =0,1,..., N

b N
/ Kp(ti,s,u(s),u'(s)) ds = ij,NKF(tivtjauja u}) 4+ Op(N, i), (3.4)
a j:0
b N
0K 0K — )
- (tis,uls), /() ds = Y wj.n =t g ) + O (N,), (3.5)
a j:()

where wj n, j = 0,1,..., N, are the integration weights and Oy (N, ), Or(N, ) are the local integration
errors.

Suppose that the numerical integration schemes (3.4) (3.5) are interpolatory, i.e its accuracy degree is at
least N, therefore, it must be exact for all polynomial p of degree < N, so if we take p(t) = 1, we obtain

N
Vi=0,...,N, b—a=Y wjn.
=0
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Also, we suppose that wj n, > 0, Vj = 0,1,..., N, which correspond to a large variety of rules (the
composite trapezoidal or generally Newton-Cotes rules, the Tchebychev and Gauss rules).

oK
After that, in order to approach the integrals containing Ky and —tV’ we use a quadrature rule which

conserves the same values uj, j = 0,1,..., N, in the nodal points of Ay (for example the composite
trapezoidal rule or generally the quadrature rules based on the interpolation by Splines), i.e Vi = 0,..., N

t; i
/ Kv(ti,s,u(s),u’(s))ds :ZO’j’iKv(ti,tj,Uj,u;-)+Ov(N,i), (3.6)
a =0
Ky, L 9Ky — )
A T(tl, S,U(S)’ul(s)) ds = jzzc)o'j’iw(ti,tj, Uj, ’U,;) + OV(N,Z), (37)

Assume, also, that o;,, > 0 and verify t; —a = Z 0j,i (which is the case for the composite trapezoidal
j=0

rule).

Finally, using (3.4) (3.5) (3.6) (3.7), we have the following algebraic system : Vi =0,1,..., N

N

wi = fi+ Y 0Ky (bt ug,uh) + > w NKe(ti ty,u, u)) + Ov(N,i) + Op(N, i), (3.8)
i=0 =0
LK Y 9K
v F
U'; = fl + Kv(tiv tia U, u;) + J:ZO 0'j7i7(ti, tjv Uj, u;) + J:ZO wijW(ti’ tjv Uj, u;)+ (39)
+6V(Na Z) + aF(Na Z)
Note that the numerical integration rules used in (3.4) (3.5) (3.6) (3.7) are consistent if
Nl_1>HJ1roo <¢_(§T11?}.(.,N(|OV(N’Z)| + |Op(N,i)|) + _max (|Ov(N,i)| 4+ |Op(N, z)|)> =0.
So, the equations (3.8), (3.9) can be approximated by the following nonlinear algebraic system in R2V+2:
Vi=0,1,..,N
i N
zi=fi+ Y 0Ky (tityxy) + Y winKp(tit,z;,1), (3.10)
j=0 j=0
LK Y 0K
% F
yi = fi + Kv(ti, ti, zi,yi) + Zaj,iw(tmj»% yi) + ij,iw(tmj»% Yj)- (3.11)
j=0 j=0
with v = (o, ..., ZN, Y0, ..., yn) the unknown vector in RZ2V+2,
3.1. System study:
The system (3.10), (3.11) can be written as follows :
i N
Uy(v) = | fit+ D> oKy (tity,zj,0;) + > winKe(tit, z;,y;) :
J=0 7=0 i=0,...,.N
— W) = / =, 0Ky (3.12)
v=VY(v) = fi+Kv(ti,tiaxiayi)+Zgj,i7(tiatjaxjayj)+ CE
Vo (v) = =0
Y 9K
+ij,N7(tiatjaxjayj)-
j=0
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Our aim is to investigate the condition ensuring the existence and uniqueness of the solution of the
previous algebraic system according to the two cases treated in section 1.
Case 1:

Proposition 3.1. According to hypotheses (H1), (H2), the equation (3.12) has at least one solution.

Proof: First, from (H1), we see that ¥ is continuous over R2V+2,

Denote di = ||f|lec + (b — a)(My + Mp), do = ||f'|lcc + My + (b — a)(My + Mp), hence, the set
Z = [—dy, d1]N*! x [~da, da]NVH! is a compact convex subset of R2V 2 furthermore, ¥(Z) C Z.

Thus, the existence of the solution is guaranteed by the Brouwer’s fixed point theorem [11]. O

The next preposition gives a uniqueness result analogously to which obtained in Theorem 2.3.

Proposition 3.2. If (H3), (2.6) are satisfied, then, the solution of (3.12) is unique.

Proof: Define the norm :

lollsovse = _max foil + _max il = lloloc + Iylloc

and suppose that the system (3.10), (3.11) admits tow different solutions vy # vq, so, by using (H3), we
get

|21 — @2flo0 < (b—a) (A+ C)[[z1 — 22[lcc + (B + D)llyr — v2llc) - (3.13)
and
Iy = y2lloe < (A+ (b= a)(A+O)) |21 = z2]loc + (B + (b~ a)(B+ D)) lly1 — y2loc- (3.14)
As in theorem 2.3, we deduce from (2.6) that v; = vs. O
Case 2 :

The existence and uniqueness of the solution of (3.10), (3.11) according to (H3) and (2.9) can be obtained
in a similar way as in Theorem 2.4.

3.2. Convergence analysis:
In what follows, we treat the convergence of the exact solution (z,y) of the nonlinear system (3.10),

(3.11) to the continuous solution (u,u’) as N — 400 .

Case 1 :
Let us consider the approximation error :

E(N) = max |2; — w;| + _max ly; — ui| = Eo(N) + E1(N). (3.15)

Proposition 3.3. Denote by
O(N) = Oo(N) + O1(N),
with

Oo(N) = _max (IOv(N.0)| +[0r(N,d)]), Ou(N) = _max ([Ov(N,i)] +[Or(N,)]).

so, from the hypothesis (H3) and condition (2.6), we obtain the following error estimation:
- If min(01, 62) = 61, then
C10(N)
Fy(N) < ————
o) < 1—(b—a)f;’

ClA+(b-a)(A+T)+1—(b—a)h:
B < ( R ETE ) o). (317)

(3.16)
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(b—a)(B+D)
1-— 91(() - CL) '
- If min(@l, 92) = 02, then
Co(b—a)(B+D)+1— (b—a)by
FEo(N) < N
0( ) = < (1 — (b — a)92)2 O( )7

CHO(N)
Ey(N) < T—(b—a)s

with C; = max (1,

with Cy = max (1, B+(b-—a)(B+ D)>

1—6‘2([)—&)

Proof: Suppose that min(6;,02) = 01. The relations (3.8), (3.9) and (3.10), (3.11) implies that

Eo(N) < (b—a) ((A+C)Eo(N) + (B + D)E1(N)) + Oo(N),

and
Ei(N) < (A4 (b—a)(A+C))Eo(N)+ (B+ (b—a)(B+ D))Ei(N) + O:1(N),

therefore, from (3.21), we get

A+ (b—a)(A+0O)
1—(B+(b—a)(B+D))

the substitution of (3.22) in (3.20) gives us

O1(N)
1—(B+ (b—a)(B+D))

Ei(N) < Eo(N) +
< )

Eo(N) < (b—a)dy + C1O(N),

consequently
C10(N)
< ——.
Eo(N) = 9= (b—a)b;
Also, by substituting (3.24) in (3.22), we deduce
A+ (b—a)(A+0) C10(N) O(N)
El(N) < - | - . )
1-(B+(b-a)(B+D)))1-(b—a)fy 1-(B+(b—a)B+D))
and since 1 — (b—a)f; <1— (B + (b—a)(B + D)), we deduce finally that
Crl[A+(b—a)(A+C)+1—(b—a)dy
< .
i < ( 1- 0 0ny oW
We proceed in an analogous way if min(61,603) = 02, so, we get
C>y0(N)
< A7)
BN < 1Z (b—a)ds’
and Co(b—a)(B+D)+1—(b—a)f
2(b—a + +1—-(0—a)b2
< .
B < (N ) o)

Case 2 :

Proposition 3.4. If the hypothesis (H3) and condition (2.9) hold, then

O(N)
BIN) < 1= 5o

(3.18)

(3.19)

(3.20)

(3.21)

(3.22)

(3.23)

(3.24)

(3.25)

(3.26)
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Proof: By summing (3.20) (3.21), we deduce (3.26). O

We have seen in the previous subsection that if the quadrature rules are consistent with the equations
(1.1), (3.2) (which mean that O(N) — 0 as N — +00), the exact solution v = (z,y) of (3.10),(3.11)
converge to (u,u’). In practice, it is often difficult to obtain explicitly the solution v, consequently, many
approximative methods have been developed to resolve this type of equations. In our case, we propose
to use the Picard successive approximations.

Take an initial vector v(9) = (2(9),4()) and define the sequence v(¥) = (z(*),4(*)) for all k € N*, as
follows : Vi =0,1,...., N

N
(k+1) fz +ZJJ zKV t tJ,xEk),yJ(k) +ij,NKF(t tj,xgk),y](k)), (327)
=0 i=0
k : 3KV k) (k k) (k
y( - f +Kv(tz,tu% 'Y +ZU]1 tj, § )79]( ) +Zw3 l,tj,xg- )ayj(‘ ))- (3-28)

3.2.1. Convergence of the iterative process: In the first case, the study of the convergence of the Picard
sequence (3.27) (3.28) to the exact solution (x,y) according to the analytical study seems to be difficult
because of the recurrence relation. Although, we show by an numerical example that the sequence (3.27)
(3.28) converge under (H2), (H3) and (2.6).

Case 2 :
The convergence of the sequence (3.27), (3.28) under (H3) and (2.9) is shown in the next propositions.

Proposition 3.5. According to hypotheses (H3) and condition (2.9), v*®) tends to v as k — 400, for
any initial vector vy.

Proof: Using (3.10), (3.11) and (3.27), (3.28), we get
o =2V g < (b~ a) (4 +C)lz = o lloe + (B + D)lly — s

ly = 4"Vl < (A+ (b= a)(A+0)) [lz = 2™ |los + (B + (b= a)(B+ D)) lly = y™ |l
SO
o = v Doz < (b= a)pllv — v® [gansa,
applying this relation by recurrence to the right hand side, we obtain

v — 0®F D |ganiz < ((b— a)n)* o — 0@ pan+2.

Hence, from (2.9), we deduce that v*) — v as k — +o0. O

Finally, we have the following convergence result of the approximative solution calculated by the
successive approximations (3.27) (3.28).

Corollary 3.6. Define the error : Vk € N*

_ k) _ . k) _
Ep(N) = max | —ui| + max [y —u, (3.29)

so, from propositions 3.5, 3.6, 3.7, 3.8, we deduce that
Ey(N) — 0 as N,k — +oo.
Proof: We see that
o — il < ) — o] el and g — ] < g® — gl 4y -,

which leads finally to
Ek(N) < H’U(k) — U||R2N+2 + E(N)
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3.3. Numerical example:

The following numerical example show the suitability of the proposed method with respect to the
analytical study above for the first case.

Example 1 :
Given the equation : Vt € [£, 2]

_ ‘ (t B l)2 2 2 , b 4\/§€i(t—%)
u(t) = f(t) + /% TSQ(COS (u(s)) + sin“(su'(s))) ds + /% Va4 () 5 27(5))

flt)y=t— % <t - %)3 - 35‘/6e (t-3) (arctan (%) — arctan (%)) :

and the exact solution u(t) = t.
Note that (H1), (H2) are satisfied with

)

(3.30)

N

1 — 1 4 1
e [\/1 = — [\/1 = — {\/1 = —
2077 T 120 TP T 33 T 33

We see also that the previous equation corresponds to the case taken in Remark 2.1, i.e the kernels satisfy
(H3) and (2.6) excepting (2.9). Note that the Lipschitz constants in (H3) are obtained by the Mean
Value Theorem.

My =

To calculate the k — order approximative solution v(¥) of the algebraic system (3.10) (3.11), we use
in (3.4) (3.5) and (3.6) (3.7) the composite trapezoidal rule over the following equidistant subdivision :

AN:{ti:a+ih,i:0,...,N,h:b_Ta,NEN*}.

The consistency errors Og(N), O1(N) of the quadrature rules described above is shown in the next table,

Table 1. Consistency error.

N Oo(N) O1(N)

5 1.1781E-3 4.4520E-4
10 4.4355E-4 1.1089E-4
50 1.7720E-5 4.4301E-6
100 4.4299E-6 1.1075E-6
500 1.7719E-7 4.4298E-8

In the following, we give the values of Ej(IN) according to the increasing values of N,k € N*,

Table 2. Approximation error.
N Ei(N)
k=2 k=4 k=6 k=8 k=10

5 1.5817E-2 1.1135E-3 1.7839E-3 1.8134E-3 1.8147E-3
10 | 1.7195E-2 2.9128E-4 4.2075E-4 4.5051E-4 4.5175E-4
50 | 1.7634E-2 7.2605E-4 1.3083E-5 1.6746E-5 1.7993E-5
100 | 1.7648E-2 7.3962E-4 2.6621E-5 3.2548E-6 4.4573E-6
500 | 1.7651E-2 7.4396E-4 3.0953E-5 1.1217E-6 1.2805E-7

Remark that the minimum value of Ej(N) appears in some iteration k € {1,...,10}. Next, we give the
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minimum errors E; (N) and also the error Ex(N) where k is the iterations number which corresponds to
the following stop condition

[0® — =D onis < 1077 (3.31)

Table 3. Minimum errors.
N E.(N) k| BEz(N) k

k
) 1.1135E-3 4 | 1.8147E-3 11
10 | 2.9128E-4 4 | 4.5182E-4 11
50 | 1.3083E-5 6 | 1.8059E-5 11
100 | 3.25648E-6 8 | 4.5229E-6 11

500 | 1.2805E-7 10 | 1.9161E-7 11

4. Conclusion

Besides the analytic treatment of a nonlinear Volterra-Fredholm integro-differential equation, a nu-

merical method have been constructed to approach the solution using the well known Nystréom method
coupled with the Picard successive approximations. The effectiveness of the approach according to the
existence and uniqueness conditions is shown by numerical example. Our future aim is to extend the
analytic study to equations with general types of kernels, as well as, the study of other equation type’s
as fuzzy and delay integro-differential equation with the consideration of adequate numerical methods
like the idea developed in [7,12] based on the linearization then discretization, which considered , is some
cases, as the favorable technique.

Acknowledgments : All our respects and appreciations to the editor and reviewers for their evaluation
and valuable remarks.
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