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An investigation for a second order Volterra-Fredholm
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Abstract. This research focuses on the analytical and numerical analysis of a nonlinear second-order
Volterra-Fredholm integro-differential equation with two algebraic weakly singular kernels. We rigorously
establish the existence and uniqueness of the solution using Krasnoselskii’s fixed-point theorem, which
elegantly addresses the nonlinear structure of the equation. To approximate the solution, we employ the
Nystrom method combined with the product integration technique, specifically designed to overcome the
challenges posed by the weak singularities.

We conduct extensive numerical experiments to demonstrate the performance and the accuracy of
our proposed approach. The results not only validate our theoretical findings but also underscore the
method’s effectiveness in solving similar classes of integro-differential equations. This study advances our

understanding of numerical methods for singular and nonlinear equations, offering valuable insights into
their potential applications.

1. Introduction

Integral and integro-differential equations are highly effective for modeling a wide range of real-life
scenarios, including physical processes [4], biological events [3, 15], population dynamics [6], financial
issues [1], and various other fields. Their versatility and applicability make them an essential focus of
mathematical research. However, the inherent complexity of these equations necessitates robust analytical
and numerical methods to explore their solvability and behavior effectively.

A wide range of studies have made significant advancements in this field, introducing and developing
an efficient methods for analyzing and solving a different kinds of integral and integro-differential equations
in various contexts. For instance, collocation methods [7], hat functions [8], hybrid functions [9, 11, 13],
hybrid modified block-pulse functions [14], the product integration method [17, 18], Taylor wavelet [10],
Hermite wavelet [12], and the Galerkin-Chebyshev-wavelets method [5]. Each of these methods is carefully
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designed to address specific structural characteristics of the equations, such as singularities, nonlinearity,
or regularity conditions, demonstrating the versatility and adaptability of numerical approaches in this
domain.

In this work, we present a new class of Volterra-Fredholm integro-differential equation as follows:

1 t

u(t) = flt - slﬁqbl(s, u(s), u’(s), u” (s))ds + f(t - s)ﬁtpz(s, u(s), u'(s), u” (s))ds + f(t), te[0,1] (1)

0 0

where ¢, € C?([0,1]1 x R®), m = 1,2, f € C?*(0,1) are given functions, 1 < < 2 and the unknown is
u € C*0,1).

The equation (1) features a specific structure, where the unknown u and its derivatives u’ and u” appear
inside the nonlinear kernels ¢; and ¢». To fully characterize the solution 1, we complement equation (1)
with two additional equations. By differentiating equation (1), we obtain the first auxiliary equation:

1 t
M/(t) = fﬂﬂt - S|ﬁ_1¢1(5/ M(S), uI(S)/ ul’ (S))dS + fﬁ(t - S)ﬁ_lpr(S/ M(S), u,(S), ul/(S))dS + f,(t)/ (2)
0 0
where y represents the signum function of (¢ — s), defined as follow:
1 t>s,
y=sign(t—s)={ -1 t<s,
0 t=s.

Further differentiation of equation (2) yields the second auxiliary equation:

1 t
u’(t) = f BB =Dt =P a5, u(s), u'(s), u” (s))ds + f BB = 1)t =Y 2a(s, u(s),u'(s),u” (s))ds + (). (3)
0 0

Furthermore, we mention that the weak singularity originates from the second derivative equation (3),
specifically, from terms |t — s|f~2 and (t — 5)#~2 which lead to infinity as t converges to s for 1 < § < 2. These
singularities pose significant challenges for numerical approximation and necessitate tailored methods to
ensure accuracy.

The main contribution of our work lies:

1. Investigating the existence and uniqueness of the solution to the system of equations (1)-(3).
2. Developing a numerical method adapted to the specific structure and regularity of the kernel.

Concerning the numerical strategy, the equations (1) and (2) where the kernel is of class C*(0,1), we
employ the Nystrom method. This method discretizes the integral equation by using quadrature rules to
approximate the integral operator. Although the kernel is nonlinear, the method effectively reduces the
problem to a nonlinear system of equations that can be solved iteratively.

For equation (3), the kernel is further complicated by being multiplied by a function in £(0, 1), introduc-
ing a weakly algebraic singularity. To address this, we use the Sloan projection method with a first-degree
Lagrange basis, which known as the Product Integration method. This method is specifically designed to
handle algebraic weakly singular kernels, enabling accurate numerical integration while accommodating
the singularity.

These numerical strategies are carefully selected to account for the nonlinearity of the kernel, its depen-
dence on the unknown function and its derivatives, as well as the presence of singularities. This ensures the
robustness and precision of the proposed approximation methods, providing a comprehensive framework
for analyzing this new class of integro-differential equations.



I. Bazine, S. Lemita / Filomat 39:30 (2025), 10919-10934 10921
2. Analytical study

In this section, we focus on analyzing equations (1)-(3) solvability. We explore practical conditions that
lead to the existence and uniqueness of the solution.
We suppose that ¢1, ¢», satisfy the following hypotheses:
(H1): My, My € R, V€ [0,1], Yx,y,z € R: max|¢i(t,x,y,2)| < My, max|pa(t, x, y,2)| < Ma.
(Hp): 3FA1,B1,CreR,, Vie[0,1], Vx,y,z,x, Y,z eR:
’(]51 (t/ X, ]// Z) - (Pl (t/ x,/ y,/ Z/)

(Hz): FpeR;: p=2rr1ax(Al,B1,C1)(L +ﬁ+1)<1.

< Ailx =X+ Bily - y'| + Cilz = Z/|.

g+1
Theorem 2.1. According to the hypotheses (H) — (H3), the equation (1) has at least a solution in C*(0,1).

Proof. Consider the Banach space C?(0, 1) equipped with the norm:

VE € C0,1), lIEllc2y = €llco + 1€ lloo + 1E” leo,  where, ||l = sup [£(#)].
te[0,1]

We define the operator T : C2(0,1) — C2(0, 1) by:
V&€ C%(0,1), Vt€[0,1], TE(t) = T1E®) + TLé(t),

where

1
T\E(H) = f 1= sPha(s, £(5), £1(5), E7(S))ds + £(O),
0

t

Toé(t) = f (t = 5P bals, E(5), £1(5), £ (9)ds.

0

The expressions for the operators 7" and T can be obtained by deriving the two members of the previous
equation with respect to t once and twice respectively.

1
T/E() = f VBIE = P 1us, £(5), E(6), £ (S)ds + £ (),
0

TLE() = f Bt — 5V hals, £(5), £1(5), & ())ds,
0
and

1
Ve = f BB — )l = sl 2pu(s, £s), £(6), & (s + F (1),
0

t
Ty &) = fﬁ(ﬁ =)t =) 2 Pals, £(5), ' (5), £ (5))ds.
0
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It is clear that if T have a fixed point then the equation (1) have at least one solution. We prove that T have a
fixed point using the Krasnoselskii’s theorem. The proof will be presented in several steps. First, we define

S:= {M (S CZ(O 1) ”uHCz(Ol (2M1 + M2) (ﬁ_]_ + ﬁ + 1) + ||f||CZ(0,1)} .

e SteP 1: We prove that Tyu; + Toup € S for every uy, up € S € C*(0,1).
For all uy,u, € Sand t € [0,1], we have:

t
() + Taa®1 < [ (=59 016,106,156, 1 )] ds + f (5 = 1P |o1(5, 11(6), 16), /()| ds
0

t

f t— ) |pa(s, ua(s), (), u5 (8))| ds + If (B,

0

t 1 t
<My | (t—s)ds+ My | (s—tPds+ M,y | (t—s)Pds +[f(t),
Jumssan Juzoum|

M+M ﬁl M( t)ﬁl
<
_( ! ZIB 1 ﬁ"rl

+ | flle-

+If@),

< 2M; + M»
- p+1
Then
2M7 + M,

Tiug + Touz|leo £ ———— +||fllco-
Tt + Totols < =52 + I

In the same way, we get
1T u1 + Thuslleo < 2My + M + || lleo,

and
1T} ur + T uslleo < RMy + M2) + || f” llco-

Therefore, we deduce that

IT1u1 + Touzlle2 ) < (M1 + Mz)( +p+ 1) + I flle20,1)-

1
p+1
That is Tiu; + Touy € S for every uq,u; € S.

e STEP 2: We prove that T; is a contraction on S. For all u1,u; € S and t € [0, 1] we have:

(Tuna(t) — Tua()] = f 1 sPbs (s, 102(5), 1, (5), 1 () — f 1= 5P b1 s, 142(5), 15(5), 1/ (5))ds

< f It = st |1 (s, 11 (5), 1} (5), 17 (5))ds = (s, ua(s), 15 (s), 15 (5))| ds,
0

< [ =5P (Arhin® - ) + Bl ) - 0) + Col0) - 9) s,
0
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1
< (A1|Iu1 — tsleo + Billuf — ujlleo + Colluf — u;’lloo)flt —slPds,
0

tﬁ+l (1 _ t)ﬁ+1
ﬁ+1+ g+1 )’

< max(Ay, By, Cy) (||M1 — tpleo + [Ju] — Ul + Uy — u§'||oo)(
< 2 max (A, B1, C1)|lur — us||
= ﬁ 1 1, DP1,%1 1 211Cc2(0,1)-

which gives

2
IThu1 — T1uslle < P max(A1, By, C1)llur — uzlle0,1)-

In the same way, we get
IT{u1 — Tjualleo < 2max(Ay, By, C1)llur — ualle20,1y,

and
1T} u1 — T uslleo < 2B max(Ay, By, Co)llur — uzlle2o,1)-

Finally we have

1
(ITru1 — Truzlle2(0,1) < 2max(Ay, By, Cq) (m +p+ 1) llu1 — ualle20,1y-

Therefore, from (H3) we deduce that

IT1u1 — Truzlle2 0,1y < pllun — uallezo,),

since p < 1, Ty is contraction mapping.
¢ StEP 3: Now we prove that T, is continuous and T»(S) is relatively compact.
First, ¢, and f are continuous then T is continuous. Next, For proving that the set T»(S) is relatively
compact, we prove that it is uniformly bounded and equicontinuous (using Arzela-Ascoli Theorem).
From step 1, we can write: (by taking u; = 0 and uy = u)

1 1
ITullc2,1) < M2 (m +B+ 1) < (2M1 + M) (m +B+ 1) + I flle20,1),

then T»(S) C S and it is uniformly bounded.
Now, we show that T5(S) is equicontinuous: For u € S, t1,t, € [0, 1] with t; <, we have

ty ty

|Tou(ty) — Tou(t)l = f(tz = 5)epa(s, u(s), u'(s), u” (s))ds — f(tl — 8)Pha(s, u(s), u'(s), u’” (s))ds
01‘1 0t1
f(tz — 5)Ppa(s, u(s), u’ (s), u” (s))ds — f(tl — 5)Ppa(s, u(s), 1’ (s), u” (s))ds
0 0
t
| [~ 590uts, ), 6,000,

h

21 t

< f [(t2 = 5 = (t1 = 9)F] (s, u(s), u'(5), u”"(s))| ds + f (t2 = $)F |pals, u(s), 1/ (s), u” (5))| ds,

0

~

IN
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t] t2
<My [[[2 97 - -5 ]ds M [ (- ot
0 t

My  ge1 g1
< ——(¢ — .
_ﬁ+1(2 1)

In a similar manner, we get
ITju(ts) — Tyu(t)| < Ma(ts — £5),
and ) .
Ty uts) — Ty u(tr) < pMa(ts " = ££7).

It is clear that as t; — t», the right-hand sides of the last three inequalities are not depend on u and tend to
zero. So

|T2M(t2) - Tzu(t1)| -0,V |t2 - tll — 0, ues.
Tyu(ts) - Tyu(th)| = 0, ¥ |2 —t1l >0, u €S,

Tyu(ty) — Tyu(t)| > 0, ¥ [a—t| >0, u€eSs.

Then T»(S) is equicontinuous. By applying the Arzela-Ascoli Theorem, it can be deduced that T is relatively
compact on S.

Consequently, all the conditions required by Krasnoselskii fixed point theorem are met. Hence, we can
infer that the equation (1) possesses at least one solution on C?(0,1). [

Obviously, that the Krasnoselskii fixed point theorem guarantees just the existence of solution of the
equation (1). So, before presenting the uniqueness result, we need to define the new following hypotheses:

(Hy): FAy, By, Cr e Ry, V€ [0,1], Vx,y,2z,x, Y,z e R:
’qbz(t/ X, ]// Z) - ¢2(t/ x,/ y,/ Z/)

(Hs): Jp,0eR, p =max(A2,B2,C2)(l% +ﬁ+1) and0=p+p<1

< Aplx = x|+ Boly — | + Calz = Z'].

Theorem 2.2. According to the hypotheses (H) — (Hs), the equation (1) has a unique solution in C*(0,1).

Proof. We suppose that u(t), v(t) € C?(0, 1) are two different solutions of the equation (1), for all ¢ € [0, 1] we
have:

|u(t) = v(B)| <

1 1
flt - slﬁdJl(s, u(s), u'(s), u” (s))ds — flt - slﬁd)l(s, v(s), v’ (s), v’ (s))ds
0 0

t t

f(t - s)ﬁqbz(s,u(s), u'(s), u” (s))ds — f(t - s)ﬁqbz(s, v(s),v’(s), v (s))ds

0 0

+

~

1
< f It = sl |1 (s, u(s), 1 (5), u”(5)) = Pa(s, 0(s), ¥’ (5), 0" (s))| ds
Ot
+ f (t = ) |a(s, u(s), 1/ (s), u” () = Pa(s, v(s), ' (5), 0" (s))| ds,
0

1
< f 1t — sl (Arfu(s) — 0(6)] + Buli'(5) — 0/ (6)] + Calu”(5) — 0" (&) s
0
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t
+ f(f = 5) (A2lu(s) = v(s)| + Balt(s) = '(s)| + Calu”(s) = 0" (s)) ds

1 ¢
< max(Ay, By, Cy)llu — vlle2 01y f|t — slPds + max(As, By, Ca)llu — vllc201y f(t —s)Pds,
0 0
1B+1 (1 — gy (B+1
< max(Ay, By, Cy)llu — vlle2 1) [ 77 ﬁ 1) max(Az, By, Co)llu — U||CZ(0,1)ﬁ 1
2
< B+l max(A1, By, Cy)llu — 0lleo,1) + ‘3—1 max(Az, Bz, Co)llu — vlle20,1),
1
< ﬁ_l (2 max(Al, Bl, Cl) + max(Az, Bz, Cz)) ”M — UHCZ(O 1)-
Then
lu — vl < ﬁ_ (2max(A1, By, C1) + max(Ay, By, C2)) [lu — vllc2(0,1).-

In the same way, we get
lu" — V'l < (2max(Ay, By, C1) + max(Az, By, C2)) [lu — vllc20,1),

and
[ — 0" |lo < B (2max(A1, By, C1) + max(Ay, B2, C2)) [l — vllc2(0,1)-
Thus,
Il = 0llc20,1y < Ollu = Vlle20,1y,

therefore 6 > 1. This is a contradiction with 0 < 8 < 1 and then u(t) = v(t), u’(t) = v'(t), w”’(t) = v (t), Vt €
[0,1]. Consequently the equation (1) has a unique solution in C?(0,1). [

3. Numerical study

In this section, we develop a Nystrom approach [2] to estimate the unique solution that was derived
analytically in the previous section. Let n € IN*, we define the following subdivision t; = jh, h = 1, for
0 < j < n,. The formula of the numerical integration is:

Ve e C(0,1), f E(tydt ~ Za)]é(t])
j=0
where w; are real such that 3Q > 0, ¥n € IN*, max|w;| < Q.
<]<n
Employing the Nystrom perspective to the equations (1) and (2) we obtain the following non linear
algebraic system: for 0 <i <,

u; = Z wjlti = tilPpa(t;, U;, Vi, W)) + Z wjlti — ;)P da(t;, U;, Vi, W)) + f(ty), (4)
= =0

Vi= Z wyiBlti — P 1oty Uy, Vi, W)) + Z wiBti — ) alt;, U, Vi, W)) + f/ (1), (G))
j=0 j=0

where, y; = sign(t; — t;) and U;, V;, W; are approximate values of u(t;), u'(t;), u”’(t;) respectively.
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On the other hand, if we want to apply the Nystrém method on equation (3) the terms |t; — t;/*? and
(t; — t,)P~2 become infinity when i = j, which renders that Nystrom method is inappropriate to approximate
this equation. To address this issue, we employ the Product Integration method [16], which is specifically
designed to handle the weakly singular terms |t — s/’~? and (t — s)"2. The core idea of this method is to
factor out the singular behavior and approximate only the smooth part of the integrand. In particular, we
approximate the functions ¢; and ¢, using the piecewise linear interpolation with respect variable s, at
nodes t;, by the following formulas:

s—t; tii1—s
¢m(S, u(S), u'(S), u”(s)) =~ (T]) (z)ﬂl(tj+1/ uj+1/ u;‘+1/ u;‘;l) + (]T) (Pm(t], uii u;‘/ l/l;»/ 7 m = 1/ 2/

fort; <s <tj;1,and 0 < j < n, respectively.

Consequently, by employing the Integration Product method to (3) we obtain the following non linear
algebraic system: for 0 <i <,

Wi=pgB-1) Z uipi(t;, U, Vi, W) + B(p — 1) Z viga(t;, U;, Vi, Wy) + f(t:), (6)
j=0 j=0
where, y; and v; are given by:

1 (™

to = Ef (i —s)Iti — sIP2ds,
0

1 £ £l

uj = 7 f (s —tji-)lti — s|P2ds + f (tiv1 —9)Iti — sP2ds|, 1< j<n-1,
ti-1 t

j

1 1
o= | (= tan)lti= sIF~2ds,

[

t
=g [ -9,
iy
t

v = %[Ij(s—t]-_l)(ti o) 2ds +

j
1 ("
v = E f (S - t,‘_l)(ti - S)‘B_st.
i1

£t
(t]'+1 - S)(i’i - s)ﬁ_zds], 1< ] <i-1,

tj

An important question remains: Has the non linear algebraic system (4)-(6) a unique solution? That
what we will see in the next theorem.

Theorem 3.1. According to the hypotheses (H1) — (Hs), the system (4)-(6) has a unique solution.

Proof. We define the operator W as follow:

41
Y = [ ‘IIZ . (]Rn+1)3 N (]Rn+1)3,
W3
with
u u u
vl Vv I|=uw| vV I|=vwl Vv|=w
W W 12%

where U = (U, -+ ,U,), V=(Vy,---,V,), W= (W,,---,W,) are vectors in R**!,
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Assume that the space (R"*!)3 has the following norm:

u u
V| V e (R, % = max{|U;|} + max{|V;|} + max{|W;|}.
W W 0<i<n 0<i<n 0<i<n
1

Then we have for0 <i < n:

u
|4
W

¥, -¥;

§| <

|

i
< [maX(AL B1,C1) ) wilti — tjIf + max(A,, By, Cy) Z wj(ti — t))F

=

=<g
2|<|:|

]

1l
o

j=0 1

1 ti u U
< (max(Al,Bl,Cl)f |t; — s|Pds + max(A», Bo, Cz)f (t— s)’gds) vV iIi-lV ,
0 0 W W 1
1 u u
] (max(Ay, By, COE ™ + (1 - )P*1) + max(A, B, Q) || vV [-] 7 |
p+ W W )|,
1 u u
< — (2 max(Al, By, Cl) + max(Az, B,, Cz)) V |- 1%
ﬁ +1 W W .
Also,
u u
W, V |-W,| V
W W
n i u U
< |max(A1,B1,C1) Y wBlt; — ;P + max(A,, Ba, C2)Z wpti—t) || v [-| v
j=0 j=0 w W
1 t; u U
< (max(Al,Bl,Cl)f Blt; —slﬁ_lds+max(A2,B2,C2)f ﬁ(ti—s)ﬁ_lds) vV -]V
0 0 W W
u u
< (max(As, By, C1)(E! + (1 - t)F) + max(Ay, B, CE) Il Vv |=| 7 |l
w) \w)|,
u u
< (2 max(Al, Bl, Cl) + max(Az, Bz, Cz)) 1% - V
w ) \w)|,
And
u u
Wil V |-w;| V
W W
n i u lz[
< | max(Ay, By, CoB(B 1) Y pj + max(As, B, CpE-1) Y villl vV |-| vV |l .
j=0 =0 W Wl

1

10927
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|
I

|

1 u
S(max(Al,Bl,Cl)ﬁ(ﬁ—l) fo |t1—s|ﬁ‘2ds) [ 1%
W

gl < gl <

ti u
+(max(A2,B2,C2)ﬁ(ﬁ—1) f (t,-—s)ﬁzds) 1%
0 w

u u
< (max(As, By, C)B(E " + (1 — £)F") + max(Ay, By, )t )|l V(-] V||
W W 1
u u
< ﬁ (2 max(Al, By, C1) + max(Az, B,, Cz)) V |- 1%
14% W )
Thus _ _
u u u u
vl Vv |-v| V <o|l VvV |-| V
W W . W W )

Using Banach’s fixed point theorem and because 6 < 1, we get that operator W has a one fixed point, which
means that system (4)-(6) has a unique solution. O

4. Convergence analysis

In this section, we will demonstrate that the solution of the system (4)-(6) converges to the solution of
the equations (1)-(3) when h is small enough. For this reason, we define

en = maxflu(t;) — Uil} + max{fu’(t;) — Vil} + max{ju” (t;) — Wil},
0<i<n 0<i<n 0<i<n
then we will prove that %irr(} &, = 0. Before beginning the proof, we point out the following lemma:

Lemma 4.1. Forall 0 <i<n, & € C*0,1), we define the consistence errors of the Nystrim method by:

1 n
61\](]1/ tl) = f'tl - S|'B¢1(S/ E(S)r EI(S), E”(S))ds - Z a)]|tl - t]|ﬁ¢1(t]/ é(t])r El(t])/ E”(t])
0 j=0
+ f(tl - S)ﬁ¢2(5/ E(S)/ é,(S), él/ (S))dS - Z a)](tl - t])ﬁ¢2(t]/ é(t])/ gl(t])/ Ell(t])) s
0 j=0
1 n
Sn(h, t) = fyﬁlti —slP (s, &(s), &'(5), &7 (s))ds — Z wyiBliti — P ot E1), E(#)), £ ()
0 j=0
| [ =90, 660, €160, €7 s = Y 0t = 1)ty 06, €70, )
0 j=0

and the consistence error of the integration product rule by:

op(h, t;) =

j=0

1 n
fﬁ(ﬁ - 1)|t1 - S|ﬁ_2(¢)l(sl ‘S(S)/ ‘S,(S)/ é”(S))dS - Z H]¢1 (t]/ g(t])/ é,(t])r é”(t])
0




I. Bazine, S. Lemita / Filomat 39:30 (2025), 10919-10934 10929

t; i
fﬁ(ﬁ - 1)(tl - S)ﬁ_z(PZ(sr E(S)r 5,(5)/ é”(S))dS - Z V]'(PZ(t]'r E(tj)/ é’(t])r 5,,(t])) .
0

j=0

+

Which satisfy

fim (max{(SN(h, t,-)}) —0, lim (max{SN(h, ti)}) —0 and lim (max{ép(h, ti)}) - 0.

h—0 \0<i<n h—0 \0<i<n h—0 \0<i<n

Theorem 4.2. According to the hypotheses (H1) — (Hs) and when h is small enough, the solution of system (4)-(6)
converges to the solution of equations (1)-(3). i.e., }lin% e, = 0.

Proof. Forall 0 <i <n, wehave

lu(t;) — Uil <

1
n
f|ti = slPp1(s, u(s), u'(s), u” (s))ds — Z wjlti = tilfPpa(t;, U;, Vi, W)
0 j=0

+

7

f(ti =) oa(s, u(s), u'(s), u” (5))ds — Z w;(ti = )P a(t;, Uj, Vi, W))
0 j=0

<

! n
f Iti — SI'qul(sr M(S)/ M’(S), M”(S))dS - Z C‘)jlti - tj|'3¢1(tjl u(tj)/ u,(tj)r M”(t]'))
0 j=0

+ f(ti =) oa(s, u(s), u'(s), " (5))ds — Z wj(ti =t oty ult)), ' (t)), u” ()
0 j=0

n n
+ Z wilt; = tilP pr(tj, ult)), w' (), u” (t})) — Z wilti = tlPpr(ty, U, Vi, W))
j=0 j=0

+ Z a)]-(ti - t]')ﬁ(p2(t]', Ll(i']'), Ll/(f]‘), l/l”(t]')) - Z a)]-(ti - tj)ﬁ¢2(tj, u]‘, V]', W])
j=0

=0

According to hypotheses (H5), (H,) and by using Lemma 4.1 we obtain:

ju(t) = Uil < 5n(h 1) + (max(Ay, By, C1) ) wjlti =
j=0

+max(Ay, By, C2) Z wj(t = t)P)(ut;) = Uil + [’ (t;) = Vil + " () — Wil).
=0

Therefore

[u(t;) — Uil < on(h, t)) + /%(2 max(Aj, By, C1) + max(Az, By, C))ep,.

In the same way we get

[’ (t;) = Vil < n(h, ti) + (2max(As, By, C1) + max(Ay, By, C2)) €,
lu” (t;) = Wil < 6p(h, t;) + B (2max(Ay, By, C1) + max(Az, By, C2)) €.
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Then .
glax{éN(h, t)} + gnax{éw(h, t)} + 5nax{6p(h, ti)}
gh S <I<n _z_nl — 6 <I<n
Finally,
lime, = 0.
h—0
[

5. Numerical Examples

In this section, we provide illustrative examples to validate the effectiveness of the numerical approach
proposed in this work. First, we apply the Trapezoidal rule within the Nystrom technique. After formu-
lating the nonlinear algebraic system (4)-(6), we solve it iteratively. Once the approximate solutions are
obtained, we compare them with the exact solutions for different values of n using the following error
functions:

E' = max(ju(t) — Uil), E* = max(lw'(t) = Vi), E° = max(lu”(t;) — Wil).
0<i<n 0<i<n 0<i<n
All these steps will be addressed through the described algorithm 1, which also generates comparative

graphs of the exact and approximate solutions. The results presented below, including the generated
graphs, are obtained using MATLAB software.

Algorithm 1: The used Algorithm for solving examples.
Data: 1, f, oy
Result: Eé, Eé, E;, plot(U, texy), plot(VE, 1l ), plot(WE, u )

ext
Initialization: U « 0,, V0 « 0,, W0 « 0,,k « 1,Tol « 107, E"* « 1,E?* « 1,E3% « 1
1 while max(E'¥, E2¥, E3K) > Tol do

2 fori < Otondo

3 for j < O ton do

4 L Calculate the left side of expressions (4), (5) and (6)

5 if i > 0 then

6 forj < Otoido

7 L Calculate the right side of expressions (4), (5) and (6)

8 | Compute Uk, vk and Wk

9 Compute EVF « Uk — UKL, E2F VK — VA1) 3K  |Wh — WE-L;
10 | kek+1

1 Save Uk, VK and WE;

12 Find Eé — UK — 11, Eé —VE-u |, Eg — WK —u,

Example 5.1. Consider the following nonlinear integro-differential equation:

1
ut) =5 [ =5 cos(u = 50+ + 5 ~2) s

1 1 2
+ = f (t=s)!®° sin(u(s) +u'(s)+u’(s)—s>—s—1+ E)als +2—t—=(1-1)> - =7,
2 Jo 2 5 5

where, the exact solution of this example and its derivatives are:

uty = —t, W't)=2t-1, u’(t) =2.
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Table 1 shows that when the values of n increases the error functions E?, E2 and E? close to zero. Which is
equivalent to saying that the approximate solution with its first and second derivative converge to the exact
solution with its first and second derivative, respectively. Moreover, Figures 1-3 show that for a simple
value n = 20, the exact and approximate solutions with their derivatives are almost identical.

n E! E? E® Iterations Time (sec)

5 490E-3 254E-2 1.19E4 17 0.659
10 1.27E-3 9.23E-3 1.36E-5 19 2.539
50 5.37E-5 8.57E-4 1.44E-7 20 130.44
100 1.35E-5 3.05E-4 1.16E-8 21 577.246
250 2.19E-6 7.78E-5 7.27E-10 21 2420.599

Table 1: The error functions E!, E? and E of example 1 by varying n.

01 T T T

-0.05

-01

-0.15

-02

-0.25

005 - u(t): Exact i
+ U: Approached

Figure 1: Graph of exact and approached solution of

D8k
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B V: Approached |~

0.6
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08k
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Figure 2: Graph of exact and approached derivative

example 1 for n = 20. of solution of example 1 for n = 20.
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Figure 3: Graph of exact and approached second
derivative of solution of example 1 for n = 20.

Figure 4: Graph of the error functions E!, E? and E3
of example 1.
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Example 5.2. Consider the following equation:

95(1 + 4 cos?(s) sin?(s))

1
) = fo (£=sD 12(5) + 2 @) + WP +1

¢

+ % f (t — s)Ps cos (4u(s) + u'(s) + u” (s) — 2 cos(2s)) ds
0

+f(t), Ppe€lL2[, Yte[0,1],

where,

3th+2 (B+t+1)(1 )Pt

fi#) = sin(26) - 22 +36+2) (BP+36+2)

The exact solution of this example and its derivatives are:

u(t) = sin(2t), u'(t) = 2cos(2t), u”(t) = —4sin(2t).

Regarding to this example we vary the value of § and the value of # as follow:

g € {1.01,12,13,14,15,16,17, 18,19, 1.99},
n € {5,10,50,100},

then we define the new error functions according to the value of § and n by:

1 _ N_17. 2 _ EN 1. 3 _ "eeyN .
E} = max((u(t) = Usgh, E} = max(u'(t) = Vigl), E} = max(u” () = Wig).

10932

Tables 2-4 show that for any value of §, the error functions EL, E; and Eg diminish as n decreases, this

confirms us the performance and the accuracy of our numerical method. Additionally, we can observe
that the effectiveness of our numerical method is heavily influenced by the kernel’s regularity which is
associated with the value of f. Specifically, when f is near to 1, indicating low regularity, our method
converges slowly. Conversely, when 8 approaches to 2, the convergence is much quicker.

B\n 5 10 50 100
1.01 8.88E-3 197E-3 246E-4 143E-4 0.012. "

1.1  7.85E-3 1.71E-3 6.37E-5 341E-5 = 001

1.2 6.86E-3 1.50E-3 2.72E-5 6.46E-6 S oooel.
13  6.10E-3 150E-3 5.41E-5 1.15E-5 S ool
14 6.71E-3 1.75E-3 6.96E-5 1.68E-5 5 pogad.
15 753E-3 195E-3 7.91E-5 1.95E-5 R S
1.6 822E-3 2.11E-3 858E-5 2.14E-5 F

1.7 881E-3 225E-3 9.10E-5 2.27E-5 100

1.8  933E-3 2.37E-3 956E-5 2.38E-5 :
19 9.79E-3 248E-3 9.97E-5 249E-5 a0

199 1.01E-2 257E-3 1.03E-4 2.58E-5

Walues of: n

Table 2: The error function E! of example 2 by varying the values of  and #.

p

Values of: B
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B\n 50 100

1.01 1.44E-1 7.25E-2 1.44E-2 7.20E-3

1.1 1.18E-1 5.49E-2 9.32E-3 4.34E-3

1.2  935E-2 4.02E-2 5.75E-3 2.50E-3

1.3 741E-2 295E-2 3.55E-3 1.43E-3

14 588E-2 217E-2 220E-3 8.27E-4

15 4.69E-2 1.60E-2 1.36E-3 4.77E-4

1.6 3.77E-2 1.19E-2 855E-4 2.77E-4

1.7 3.06E-2 9.03E-3 5.44E-4 1.63E-4

1.8 252E-2 6.96E-3 356E-4 9.98E-5

19 211E-2 5.50E-3 245E-4 6.43E-5

199 1.83E-2 4.58E-3 1.84E-4 4.63E-5
Table 3: The error function E

B\n 50 100

1.01 7.60E-2 3.01E-2 1.06E-2 6.00E-3

1.1 443E-2 1.60E-2 2.89E-3 1.35E-3

1.2  255E-2 8.32E-3 1.04E-3 4.31E-4

1.3 149E-2 4.34E-3 4.15E-4 1.55E-4

14 855E-3 2.19E-3 1.67E-4 5.69E-5

15 451E-3 9.76E-4 6.97E-5 2.22E-5

1.6 258E-3 9.02E-4 5.20E-5 1.50E-5

1.7 2.72E-3 8.72E-4 4.30E-5 1.14E-5

1.8 286E-3 8.61E-4 3.85E-5 9.86E-6

19 298E-3 8.58E-4 3.64E-5 9.10E-6

199 3.06E-3 8.58E-4 3.54E-5 8.84E-6

p\n 5 10 50 100

1.01 54 73 99 103

1.1 43 49 54 54

1.2 38 40 42 43

1.3 35 36 37 37

14 32 33 34 34

1.5 30 31 31 31

16 29 29 30 30

1.7 28 28 28 28

1.8 28 27 27 27

1.9 27 26 26 26

199 26 26 26 26

The error function E>

The error function E°

Number of iterations (k)

=]
Lo

=]
Ll

=]
I

=]
=]
o

=]

My
100

50

Values of: n Values of: B

of example 2 by varying the values of § and n.

=]
=]
==

=1
(=]
=)

=]
2
Y

=]
=]
ha

=

100

-
ha
=

-
=]
=

==}
=

o|
=

E
(=]

ha
(=]

100

a0
15

Values of: n Values of: B

Table 4: The error function Eg of example 2 by varying the values of § and n.

50 '
15

Values of: n Values of: B

Table 5: The number of iterations (k) by varying the values of g and n.
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6. Conclusion

In this paper, we have presented the analytical and numerical treatment of a nonlinear second-order
Volterra-Fredholm integro-differential equation with weakly singular kernels, establishing the existence
and uniqueness of its solution. To approximate the solution, we employed the Product Integration and
Nystrém methods, which are well-suited to the specific structure of the kernels. The effectiveness of these
methods has been demonstrated through numerical examples. While the results are promising, future
work will aim to improve convergence rates by incorporating orthogonal polynomials and wavelets in
L%-spaces. Moreover, we plan to extend this study to tackle equations with more general types of kernels,
further broadening the applicability of our methods.
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