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Abstract. In this findings, a numerical meshless solution algorithm for 1D oscillatory Fredholm integral
equation (OFIE) is put forward. The proposed algorithm is based on Levin’s quadrature theory (LQT)
incorporating multi-quadric radial basis function (MQ-RBF). The procedure involves local approach of
MQ-RBEF differentiation matrix. The proposed method is specially designed to handle the case when the
kernel function (KF) involves stationary point(s) (SP(s)). In addition to that, the model without SP(s) is
also considered. The main advantage of the meshless procedure is that it can be easily extended to multi-
dimensional geometry. These models have several physical applications in the area of engineering and
sciences. The existence of the SP(s) in such models has numerous applications in the field of scattering and

acoustics etc. (see [1, 2, 4, 6-8]). The proposed meshless method is accurate and cost-effective and provides
a trustworthy platform to solve OFIE(s).

1. Introduction

The Fredholm integral equations (FIE(s)) have increased acceptance in the field of engineering and
science. KF of FIE(s) might be oscillatory and non-oscillatory. A boundary value problem having oscillator
can be converted to its equivalent FIE having an oscillatory kernel and vice versa. However, the oscillation
phenomenon is widely used in the fields of electromagnetic and quantum mechanics [9-12]. Taking this
into account, A 1D FIE having oscillatory kernel model of the second kind can be articulated as:

b
s(x) = f(x) + f h(x, y)e' O Ns(y)dy, x € [a, b], 1)

where f, h, O and s are smooth functions (f, /1, O,s € C*[a, b]). O is an oscillator function and () is frequency
of the oscillator. As ) gets higher and higher value, the model given in (1) become highly OFIE.
The oscillatory integral of the FIE is given by:

b
1= [ e 2o smay, @
a
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where (2) may or may not have SP(s). If % =0, at any point C € [a, b], then (2) is said to have a SP at x = ,
otherwise (2) is called integral without SP(s). Consequently, (1) is called FIE with or without SP(s).

Several methods are reported in the literature for numerical solution of FIE(s) [1, 2, 4, 6, 8, 9, 12-16].
Some numerical techniques have been developed for either oscillatory integrals or non-oscillatory integral
equations [7, 8, 14, 18, 20] rather than oscillatory integral equations, where the quadrature methods fails
to deliver. The main challenge of (2) is how to evaluate it accurately and efficiently especially if the KF is
highly oscillatory while incorporating SP(s). The literature is adequate and very few methods have been
reported in the past in this scenario, (see [1, 2, 4, 6,9, 19, 20, 23]).

The literature details of the evaluation methods for the models in (1) and (2) when the KF is with and free
of SP(s) are given in our earlier findings [1, 2, 4] and the references therein. Huybrechs [8] has suggested
method of steepest descent for solution of the oscillatory integrals. In his technique, the condition of
analyticity for the integrand in the complex plane makes the method more complicated. Ref. [19] discussed
the numerical solution of the integral equation. In Ref. [7] a quadrature method is proposed which is based
on the contained integration around the SP(s), but the authers used a traditional quadrature procedure but
it is less efficient. The author of the paper [6] has proposed modified Levin’s quadrature technique for the
numerical solution of the oscillatory integral equations given in (1) on Chebyshev-type of nodal points.
This approach could be difficult to implement when the nodal points distribution is either non-uniform
or uniform while the geometry considered is irregular. Recently, we have suggested accurate numerical
methods for numerical solution of oscillatory FIE(s) which incorporate very few nodal points and hence
efficient as well [1-5].

In RBFs meshless methods, the structure of the domain may be determined by the application and
not the numerical method. RBFs can be applied both globally and locally. The global meshless method is
constructed on undertaking the whole domain into account, has some drawbacks, like dense ill-conditioning
and sensitivity of shape parameter. In order to avert the bad effects of the global method, a local meshless
method has been suggested by the researchers [1, 2, 4,17, 21, 22]. Local meshless methods are comparatively
slightly insensitive to the variation of the shape parameter than the global counterparts. The local method
can obtain a very similar result to the global method while only using a small subset of available points,
and hence it is cost-effective. In the last few years, hidden potentials of different types of local meshless
methods have been explored in a variety of applications.

In the present work, we have extended and improved the work in our earlier findings [3, 4] to the
proposed new algorithm to solve OFIE(s). The new algorithm is kernel based meshless approximation.
This is part and parcel of local MQ-RBF differential matrix [1, 2, 4] (a meshless differential matrix technique)
and LQT [1, 2, 4, 19, 20]. The challenging aspect of this new algorithm is that it can accurately handle the
case when the KF involve SP(s). Furthermore, our proposed method works efficiently for both non-uniform
and uniform collocation points.

2. Proposed numerical procedure

The proposed method is based on meshless collocation technique for solving oscillatory-integrals and
-integral equations. The proposed meshless approach can be easily extended to multidimensional appli-
cations. There are two approaches namely global and local RBF’s collocation, as discussed in details in
[1,2,4].

In the local RBF collocation method, the m!" derivatives of a general function p(y) are approximated
[1, 2] at the centre y; of the jth stencil of size 1, enclosed by a set of neighbouring nodes y;, for j = 0,1,...,N
and {yj,, Yj, s y]-”]_} C{vo, y1,., yn}, nj < N as:

j
p"(yj) = Z ®"p(y;), j=0,1,..,N. 3)
i=1

To get cD](.m),i =1,...,,nj, we use MQ-RBF which is defined as:

Dlly — yxll, €) = DL+ €2(y = yi)>), k = ju, jor s Jinys 4)
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where € is the shape parameter. € affects both the conditioning and accuracy of the MQ-RBF method for a
fixed number of centers. Substituting (4) into (3) for p at fixed center y; as given below:

j
q)(m)(”y] - yk”/ €) = Z szﬂ)@(”y], - yk”/ €)/ k= jl/jZ/ iy jnj' (5)
i=1

(5) can be written in its matrix equivalent form as:

(m) ... (m)
q)gﬂ)(y]) q)h(]/]l) cD]z (y]l) te (D]*”j (]/]1) (D{;n)
CD],Z (yf) (Djl(yjz) (I)fz (yjz) T (D]'“j (]/jz) (Djz
: h : : - : N ©)
@;:r:) (y]) ®]1 (y]n}) ®]2 (y]n]) e q)]n] (y]n/) (Dﬁ::)
where
D(yr) = (1 + 2=y, k=1, j2, s s
for each I = ji, jo, ) jiu;-
Equation (6) can be written in matrix form as:
o) = A, )", (7)
where
1T
@) = () O o V)|
D, (yi))  Pp(yi) @), (yj,)
Qi (yi)  Pp(yp) @), (y)»)
nj = . . . 4 (8)
@ (y) Pplyi) - @ (i)
and
m _[~m o m]"
(D”f - [@]1 (Djz CDjrlj ] :
From (7) we get,
-1
o = (4, . ©

Substituting the values of the weight coefficients cDﬁZl) from (9) into (3), we have

m T m
P () = (@5) ps, =D"pu, (10)
where
T .
pn,' = [p(y]l) p(y]Z) p(y]n])] 7 ] :0/1/'°'/N/

and D§m) are weights w.r.t the local stencil of size n; and are shown in Fig. 1).
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Figure 1: [21] Local support domain’s flow diagram (Stencil size 3).

Consequently, we obtained a local RBF m!" differential matrix D™ [1] of the form:

D(m)
?m)
(m)
D(N+1)><(N+1) R (11)
(m)
Dy

The differential matrix proposed in (11) is having N + 1 — N; zero entries. This sparse behavior of the local
RBF differential matrix procedure makes it efficient. Since in our procedure only first order derivative is
involved, therefore replacing m by 1 in above (11) yields:

p®
b
DO = ,1 . (12)
Dﬁ
Incorporating the above differential matrix in the proposed method, we get what we call "local meshless

differential quadrature (LMDQ)” collocation technique. The LMDQ is based on LQT [20].
Discretizing (1) on x, k =0,1,..., M we have

b
s(v) = fa) + f (xi, 1) 2O D)y, (13)

where (13) has oscillatory integrals of the form

b
I = f h(xg, y)e' @O Vs (y)dy. (14)

Equation (14) with KF free-of-SP(s) can be evaluated using modified Levin’s quadrature and MQ-RBF
[1,2,4].

2.1. Free-of-SP(s) procedure
We calculate the integrals (14) that are free-of-SP(s). Accordingly, the integral (14) can be transformed
to [20]:
dpy) , | Ok Y)
dy dy

p(y) = h(xk, y)s(y)- (15)
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Putting the value of h(xx, y)s(y) from (15) into (14), we get:

d o, 406,
lj= f ( Z(yy) (dx; y)P(y))e‘QO("“”dy- (16)

Equation (16) can be equivalently written as:

b
d
lj= f 7y (PU)e 2 OED)dy = plbe 00D — pla)et 200, (17)

For numerical solution of ODE (15); replacing the derivative term by a local RBF differentiation matrix,
D® in (12) into (15) yields:

DYp(y) + 1 Q O (x, y)p(y) = h(xx, Y)s(y).
Thus for k= 0,1, ..., M, we obtain

(D(l) e Zk)Pk - diag (H) ), (18)
where
T
P = [Py), P(y), -, Py s
g o= [swo), s, o, sl
He = [hoyo), hoy), -, b ;

and Y, is a diagonal matrix with diagonal entries:

{0 (xk, ¥0), O’ (X, y1), -, O’ (xx, yn)} and; diag(Hyx)y = Hi ® 1 is a special matrix; ® denotes Hadamard
product having entries of the form:h(x, y;)s(y;), j =0,1,2,...,N. One can obtain the numerical solution Py
of ODE(s) 15 as

(D<1) +1Q Z ) diag(Hy)y. (19)

As from (17), it is clear that we need only the first and the last entry of a vector having zero entries in
between, therefore we need a vector of the form:

Q, = [ezQO(xk,b)’ 0, ---, 0, —@ O(xk,u)]. (20)
Thus one can write (17) using (19) and (20) as

I = Qi Py,

=0 (D<1> 410 Zk)_l diag(Ho)p. -

Let

Qk( DY +.Q Z ) diag(Hy), (22)
where V. are vectors of order 1 X (N + 1),then

I = Vi, (23)

where the order of 1 is (N + 1) X 1. By virtue of (23), one can write (13) as
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s(xk) = f(x) + Ik, (24)
or
s(xx) = f(x) + V. (25)

To get 1, a square mesh is taken in both x and y direction i.e xx = y;. Thus M = N will result in making 1p
to be as:

T
‘I’=[5(x0)/ s(x1), -+, s(xN)] )

One can get distinct linear equations from (25) for different j; which leads to the following linear system:

Y =F+Vy; (26)
where the order of Fis (N + 1) X 1 and the order of Vis (N + 1) X (N + 1), having the form:
Vo f(xo)
Vi f(x)
V=] .1, F= . .
VN fxn)

We have used SVD to avoid menace of ill-conditioning of (26). Finally, the unknown t is achieved from
(26) as

Y=>I-V)'F, (27)
which is the required discrete solution of the oscillatory FIE.

2.2. Fixed SP(s) procedure

We consider here the case when (14) is having a KF with SP(s). Let C € [a,b] be a fixed SP. Choose a
suitable constant ) > 0 such that (14) is subdivided into the following three integrals (see [1, 2, 4] for details)
as:

C-1 C+1
= [ Mo s sty + [ b, s sy
" o (28)
+ f h(xk, y)s(y)e" @ g (y)dy = I; + I,% + I,f, k=0,1,..,M.
C+n

To evaluate (28), one has to establish connectivity between local and global nodes through barycentric
interpolation [1, 2, 4, 24]. The integrals Il,I,% and Ilf can now be evaluated through modified Levin’s
quadrature incorporating MQ-RBF differential matrix [1, 2, 4], such that (28) becomes:

-1
I = [Z;;’:lQZ (D, +1Q07) diag(HZ)Mf]] P, (29)

where for each IZ, g = 1,2,3 in their respective sub-domain [a7, 1] we have;
D, is the MQ-RBEF differential matrix;

QZ is a vector of the form QZ = [e‘ Qowb 0, ..., 0, —e© "(xk'“q)] ;

o'j. is a diagonal matrix with diagonal entries {0’ (xx, yo), 0’ (Xk, y1), - -+ , 0" (xk, yN)};
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M; is the local interpolation matrix [1];
H?, Y are vectors of the form H] = [f(xk, vo), fGay), -, }/N)]T;
and ¢ = [s(yo), s(y), -, S(yN)]T . Equation (29) in simplified form can be written as:

I = Upy, (30)
where

-1

Ui = 22,Q] (D, +1Q0]) ~ diag(H))M],
Upon substitution of (29) into (13) we get:

s(xk) = f(xk) + Ik (31)

The rest of the procedure is similar to the case when KF is without SP. Following the steps from (24) and
onward solution to the oscillatory integral equation, having KF with a SP is obtained.

3. Numerical Experiments

In this section, we test the method on benchmark problems given in [1, 6]. The models given here are
examples of the OFIE having phase function with and free of SP(s). To check the accuracy, relative error
norm has been checked both against varying nodal points and frequencies. The relative error norm is
defined as follows:

9t~ ()
' Pl
where 1 and 1 represents the exact and approximate solution respectively. In the proposed method LMDQ,

the stencil size is taken 3 throughout the calculation. All the computations in this section are performed
using MATLAB R2015a on Haier Core i3 having 256 GB SSD drive with 8.0 GB RAM.

k=0,1,..,N,

Problem 3.1. Consider the following OFIE [1, 6]:

1
Y(t) = h(t) + f £t P00,
|

with
2 6\
O, z) = — +( + —) ,
2 =572 "3
h(i’) — COS(lOt) _ (_e%LQtz+z175LQ + eziont2+%LQ) e—tz’
and

1Q (Zz + %)
ftz) = cos(10z) ¢

2

The exact solution of the problem is 1(t) = cos(10t). This test problem is having kernel with phase function
free-of-SP(s). Figures 2 and 3 show accuracy in terms of relative error norm &,. In Fig. 2, N = 11 is fixed while Q
is increasing mildly. Figure 2 shows that the error &, is around 10 for mild oscillation of Q i.e. between 100 — 600.
The error &, is decreasing for increasing nodal points N while keeping Q = 10° fixed as witnessed by 3 (left). In Fig.
3 (right), we see that accuracy is increasing for fixed number of nodes N = 20 and higher value of Q. From this
example, it is clear that accuracy of the proposed procedure LMDQ is good while incorporating very few nodes.
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10 T T

LMDQ

Figure 2: Problem 3.1, Error ¢, for mild oscillation of Q between 100 — 600 and N = 11 fixed.

107 - - - 10°
—B6—N=4
—8—N=6
—H—N=7
—A—N=11 N
w 1078 b‘-
1]
3
N
10.9 L L L
-1 05 0 05 1

—0— =10
—B— ;=100
—¥— ,=1000
—A— ,=10000

—— =100000

—%— 1,=1000000

868

Figure 3: Problem 3.1, Error ¢,, (left)» for N varies between 4 — 11 and Q = 10° fixed and (right)» for Q varies between 10 — 10° and

N =21 fixed.
Problem 3.2. Consider [1, 6]:

1 2 3
s = f(O) + f RIC e 5+ 6B,

where
FH) =1+ Sil’l(5i) _ 26 {610(5)4—1?0) B elﬂ(iﬂgg)} )
2 + 5
and
_ _3
Mo = 12u +1Q (2u - 3) e

sin(5u)
1 w2+
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sin(5t)
24l
C = 0.3. Results are shown in Figs. 4, 5 and 6. A new domain partition methodology is proposed to solve such type
of models. We have observed from Fig. 4 (right) that the LMDQ is more accurate compared to Ref.[6] in Fig. 4 (left)
as accuracy of LMDQ is in the range of 107> to 107° for mild oscillation of Q. In Fig. 5 Q is fixed to be 10%; while in
Fig. 6 nodal points are fixed to be 21. We have witnessed that the proposed numerical method is accurate both against
increasing nodal points and frequencies as observed from Figs. 5 and 6. The proposed method LMDQ is also efficient
as it incorporate very few nodal points to get accurate results as compared to [6] in presence of SP. Hence the proposed
algorithm provide a reliable source for solution of the model in hand.

The exact solution of the problem is s(t) = 1+ . In this second example, the KF of the model is having a SP at

1024l

10—3 L

10—4 L

10° : : :
1 05 0 05 1
X X
Ref.[6] LMDQ

Figure 4: Problem 3.2, ¢, (left to right) for mild oscillation of Q with LMDQ having € = 1e — 2 while N = 21 fixed.

10° - - - 10°
—6—N=6
—8—N=11
102 102F —H—N=16
—A—N=21
v 10 A
—6—N=6
10° ¢ —a—N=11 1
—¥—N=16
—A—N=21
10.3 L L L
-1 05 0 05 1
X X
Ref.[6] LMDQ

Figure 5: Problem 3.2, error ¢, (left to right) for N varies between 6 — 21 and Q = 10° fixed.
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10
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104t - —¥—0=1000000 | A
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iV QB & —*+—=100000000 |\ ¥
" - T N geR] % w=1000000000 |\
—6— L=10000 Beea "
—&— ,=100000 A A
sl —¥— 1,=1000000 A\ A X
10 —A— 210000000 SN A A A
—+— =100000000 W il
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10 L L L . LK
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Ref.[6] LMDQ

Figure 6: Problem 3.2, error ¢, (left to right) for Q varies between 10* — 10° and N = 21 fixed.

Problem 3.3. Consider the following OFIE:

1

P(t) = h(t) + f £(t, 2P (z)e 9D gz,

a
with
t 6\2

g(t,Z) = E +(Z+ 5) ’

h(t) = tan® (cos(5 Vi + 1)) + éle%ﬂﬁ{e%‘o 3 E%LQ}/
and

(22 + %)

tan? (cos(5 Vt+ 1)).

f(t,2) =

The exact solution of the problem is P(t) = tan? (cos(5 Vi + 1)). This problem is for the oscillatory FIE having a
KF without SP. In this example, we have also observed that the performance of the proposed method LMDQ with
€ = le — 2 is good for a small range of oscillations Q) = 5,10, 100, 1000 while incorporating uniform nodes as shown
in Fig. 7. Figure 8 shows accuracy in terms of relative error norm &, for fixed N = 10 while Q) mildly vary between
100 — 600 on non-uniform nodal points. In this figure, we have scattered and randomized nodal points within the
domain and found that the accuracy is more or less the same for mild oscillations of frequencies. In Fig. 9, we have
checked the performance of the proposed procedure LMDQ for a fixed number of small nodes N = 10 both for mild and
high oscillations of frequencies on three types of nodal points discretization: Chebyshev, non-uniform, and uniform.
It is clear from this Fig. that the proposed method is having converging behavior with the increase in the value of Q,
which varies mildy to left of Fig. 9 and high to right of Fig. 9. We have also observed the effect of € on the proposed
method LMDQ both for uniform, non-uniform, and Chebyshev type of nodal points while N = 10 and Q) = 1e4 are
kept fixed as shown in Figs. 10, 11, and 12. From these Figs., we have seen the fluctuation of accuracy in terms of
relative error norm for LMDQ against a different range of € and found its sensitivity. Selection of € is still an open
problem besides some techniques are developed which are problems oriented and hence can’t be generalized. Using
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LMDQ procedure, we have seen that for all the three types: i.e. uniform, non-uniform, and Chebyshev type of nodes,
the optimum value for the problem in hand could be anyone in the range le — 7 to 0.1 . In the current model we have
used the value of the the € to be 1e — 2. Thus choosing a good € while incorporating very few nodes, the proposed
procedure LMDQ is observed to perform well in terms of accuracy and efficiency. Thus the proposed methods are
producing accurate and efficient results in free-of-SP approach for different type of uniform and non-uniform nodes.

108 r r r
—O—N=4
—B—N=6
—H—N=7
—A -
10,10 N=11 é
B
10 1 102
—6—N=4
—8—N=6
—H—N=7
—A—N=11
10.14 L L T 10.14 L L L
-1 05 0 05 1 -1 05 0 05 1
X X
108 T T T 108 T T T
—6—N=4 —0—N=4
—8—N=6 —8—N=6
—H—N=7 —H—N=7
1010 —A—nN=11] | oo} —A—nN=11] |

Figure 7: Test 3.3, LMDQ accuracy in terms of ¢, (left to right and top to bottom) while keeping € = 1e — 2 against Q = 5, 10,100, 1000
on uniform nodes.
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10 T T T

10-10 L

10°

10'10 L

Figure 8: Problem 3.3, LMDQ accuracy in terms of ¢, (left to right and top to bottom) for mild oscillations against non-uniform nodes.
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—¥— ,=10000
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0.4 0.6 0.8
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K=

873

Figure 9: Problem 3.3, LMDQ accuracy in terms of ¢, (left: mild and right: high oscillations) against Chebyshev (top), non-uniform

(mid), and uniform (bottom) nodes respectively.
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Figure 10: Problem 3.3, Effect of € on LMDQ accuracy in terms of ¢, while keeping uniformly discretized N = 10 and, Q = 1e4 fixed.
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—O— =1e-07
—8—¢=1e-06
—¥— =1e-05
—A— =0.0001

——¢=0.001
—¥— ¢=0.005
—¢— =001
—P— =005
—X— =01

10°

10-15

10°

10-15

—6— ¢=1000
—8— ¢=10000
—¥— ¢=100000
—A— =1000000
—— ¢=10000000
B —%— ¢=100000000

y —<— ¢=1000000000
—— ¢=10000000000
—X— ¢=100000000000

875

Figure 11: Problem 3.3, Effect of € on LMDQ accuracy in terms of ¢, while keeping non-uniformly discretized N = 10 and, Q = 1e4

fixed.
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Figure 12: Problem 3.3, Effect of € on LMDQ accuracy in terms of ¢, while keeping Chebyshev discretized nodes N = 10 and, Q = 1e4
fixed.

4. Conclusions

The proposed numerical method LMDQ is a local RBF meshless procedure. It is based on the LQT.
We have seen that LMDQ is a good alternate numerical scheme for the solution of one-dimensional OFIE.
The challenging aspect of the proposed method is that it also evaluate OFIE having KF with SP(s) along
with phase function free of SP(s) through a simple algorithm. Performance of the method is validated
computationally producing accurate results.
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