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A Nystrom method for Volterra-Fredholm integral equations with
highly oscillatory kernel
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Abstract

In the present paper, we propose a Nystrom method for a class of Volterra-Fredholm integral equations
containing a fast oscillating kernel. The approximation tool consists of the {— Iterated Boolean sums of
Bernstein operators, also known as Generalized Bernstein (GB) operators, based on equally spaced nodes
of the interval [—1,1]. The corresponding GB polynomials associated with any continuous function
depend on the additional parameter £, which can be suitably chosen in order to improve the rate of
convergence, as the smoothness of the function increases. Hence, the low degree of approximation by
the classical Bernstein polynomials or by piecewise polynomials functions, typically based on equispaced
nodes, is overcome in some sense. The numerical method we propose here is stable and convergent in
the space of the continuous functions equipped with the uniform norm. Error estimates are proved in
Holder-Zygmund type subspaces and some numerical tests confirm the theoretical error estimates.
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1 Introduction

In this paper, we propose a Nystrom-type method to approximate the solution of the following integral equation

1

h(x, y)f (x)dx + sz e If(x)dx =g(y), yel-1,1], ®

-1

y

FO)+wm f
-1
where u;,u, €R, w € R*,i=+/—1, f is the unknown solution, g and h(x, y) are given continuous functions defined in [—1,1]
and [—1,1] x [—1, 1], respectively.
In a nutshell, we investigate the numerical treatment of a second kind integral equation having both a Volterra integral of the
type

y
VA= J h(x, y)f (x)dx, 2
-1
and an integral with a highly oscillator kernel e =) for w > 1. By separating e “**™) into the real and imaginary parts, we

deal with integrals of the type
1

(Kf)y)= J ke, (x, ¥)f (x)dx, 3

-1
where k,,(x,y) = cos(w(x —y)) or k,,(x,y) = sin(w(x — y)).

Many models arising in the engineering area from parabolic boundary value problems and more in general in the development
of evolutionary problems like epidemic diffusion, biological evolution, etc. can be described by equations of this mixed type (see
e.g. [19]). Since in some applications the kernels and/or the right-hand side function are known in a discrete form, mainly on
equally spaced nodes, all the efficient Nystrom methods involving Gauss-Legendre or more in general product integration rules
based on orthogonal polynomials, cannot be applied. In addition, Nystrom methods based on piecewise polynomial approximation
show saturation phenomena and low degree of approximation (see e.g. [16]). Moreover, the presence of an oscillating kernel, in
many cases implies a solution having an oscillating behavior [18].
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To overcome the aforesaid drawbacks, we propose here a Nystrom method involving quadrature rules obtained by means of
the so called Generalized Bernstein polynomials Bm)[( f)€P,, . The employed product integration rule is based on equally spaced
knots in [—1, 1], and by exploiting the convergence properties of the operator B, ;, the rate of convergence of the method increases
as the smoothness of the involved functions (kernel and right-hand side) increases. This improvement not only depends on the
degree m, but significantly on the order £ of the boolean sum defining the GB polynomial B,, ,(f). Indeed, the iterated Boolean
sums of Bernstein operators, for suitable choices of £, accelerate the degree of convergence of the classical Bernstein operator,
being m~ the saturation order of Bm)[ [14]. Moreover, any function f € Z,, can be uniformly approximated by Bm’e (f) with order
@] (m_e ) [10]. In any case, the presence of the oscillatory kernel, even though in the product rule the coefficients are “exactly”
computed, introduces more difficulties, since the solution can oscillate, requiring additional effort [18]. The stability and the
convergence of the method are proved in the space of the continuous functions, and error estimates are given in Holder-Zygmund
spaces.

The outline of the paper is as follows. In Section 2 are collected some preliminary results about the properties and the
construction of GB polynomials employed in the numerical method and the spaces of functions mainly we are dealing with.
In Section 3 the discrete operators introduced to approximate /C, V are presented with an estimate of convergence. Section 4
contains the main results: the approximate equation and its unique solvability, providing convergence and stability theorems.
Finally, Section 5 provides some numerical experiments, for analyzing the performance of the method. To improve the readability,
the proofs are given in the last Section 6.

2 Preliminaries

Throughout the paper, C will denote a generic positive constant having different meanings at different occurrences, and by writing
C #C(a, b,..) will be underlined that C is independent of a, b, ...

Form €N, let N'={0,1,2,...,m} and denote by P,, the space of the algebraic polynomials of degree at most m.

Following a standard notation, C° := C°([—1, 1]) denotes the space of the continuous functions on [—1, 1] equipped with the
uniform norm

IfII:== max |f(x)I.
x€[-1,1]
In C°, setting ¢ (x) := v/1— x2, let us define the p-modulus of smoothness by Ditzian and Totik [4]
wl(f,0= sup ||Ia7 fl,  reN
0<h<t
where .
r _ _ 1)k r _ E
Bof () = 2D (7 )r(sro-20bew).

Let us also introduce the Holder-Zygmund space of order A > 0

. W (f, )
Z,=1f€C’: sup——— <00, r>A7Ay¢, (€)]
>0 th
equipped with the norm
w( (f, 1)
Wfllz, = f Il +sup ——,  r>A.
>0 t

In the case k € N, we define the Sobolev space
We={f ec®: fEV e uc,[If V"]l < oo},
where AC denotes the space of the absolutely continuous functions on [—1,1]. We equip the space W, with the norm

If llw, = IF 1+ 1F Dkl

We mention that Wy € Z and ||f |5, <ClIf llw, -
Finally, for our aims, we recall the following inequality

i (F,0<ClIfllz, Vf€Z, k>r t>0, C#C(f) 5)
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2.1 Generalized Bernstein polynomials in [—1,1]

Let us introduce in this paragraph the essential approximation tool that we will use in our numerical method, i.e. the Generalized
Bernstein polynomials [5, 13, 14, 17]. Here, we will only mention the properties we will use but an accurate description of all its
features and applications can be found in the survey [17].

Let B,,(f) be the mth classical Bernstein polynomial of f € C°

Ba(fx) = D pasCf (1), =14k, xel-11) ©
k=0

_ m\[(1+x\/1—x\"*
pm,k(X)-—(k)( 3 )(T) , k=0,1,...,m.

Fixed £ € N,{ > 1, denoted by 7 the identity operator and setting

where

B, :=I—(Z-B,):fec®->c’ B,

=B,(B,"), B, =1,

the mth Generalized Bernstein polynomial of f € C° takes the form

- m 2
B (f ) = ;pif?j(xmx xpi=-14j=,  xe[-11], @
where )
1 o
pg)J(x) = Z (i)(_l)lilBlmilpm,j(x). ®)

i=1
Let us recall that they can be also written as [9]

By (£, ) =Z(Z CEF’e)f(xj)) B (), ©)

i=0 \j=0

being Clg,?,e) the entry (i, j) of the matrix C,, , € R‘™*(™*1) defined as
Cog=I+{I—-A)+...+I-A", C. =1, (10)
where I is the identity matrix of order m + 1 and A is defined as
A=(A)) Ay j = Pj(x), (i,j) € Nj' x Ny an
Setting
lam(x) = [pm,o(x)’ﬁm,l(x)’ e 1ﬁm,m(x)]: f = [f(xO):f(xl)> b :f(xm)]T:
B,,¢(f) can be expressed as
Bm,l(f,x) =lam(x)cm,2f' (12)
Let us now state a relation between the polynomial B, ,(f, x), x € [—1, 1] and the generalized Bernstein polynomial B,, ;(g, y),
defined for y € [0,1]. Denoting by

Bn(g, )= ki;y"(l -y)" e (%) = ki;pm,k(y)g (%) y€l[0,1],

the m-th Bernstein polynomial on [0, 1], B, ,(g, y) is defined as

= k
Bi(g,y) =Y .p% (g (;) (13)
=0
where ,
4 i—1 pi— i i—
P00 =2 ()0 B ), B =B, By =T a4)

i=1
Observing that

_ J J
Pmk (2 _1)=pm,k( ),
m m

- 1+x

it follows

As consequence, if g(y) = f(2y —1), y €[0,1] one has

_ 1
Bm,é(f7x):Bm,Z (g’ Zx) (15)

About the convergence for the sequence {B,, ,(f)},,¢, we recall the following result by Gonska and Zhou [10].
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Theorem 2.1. Let { € N be fixed. Then, for all m € N and for any f € C°([0,1]), setting p,(x) = +/x(1 —x), we have

I =Bl e{o® (5.5=)+ L cremn.

Moreover; for any 0 < A < 2{ we obtain

If = By (Pl = o(jn_l)

By Theorem 2.1 and in view of the relation established in (15) the following results holds.

Theorem 2.2. Let { € N be fixed. Then, for all m € N and for any f € C°, we have
. 1 £ 1l
hamecler (i) 4]
If =Bl <o (£.o= )+ 5
where p(x) =+1—x2 and C # C(m, f). Moreover, for any 0 < A < 2{ we obtain

I =B (P =0(J;7).

In particular, by (5), we deduce that for each f € Z,

1
If = Be ()l < C(J__ =Wl (16)
where C # C(m, f), and with r < 2{, we have
£ 1lz,
If =B (Al <Cc—= N 17

Let us highlight the role of the additional parameter £ > 1. It allows to increase the approximation rate achieved by the
classical Bernstein polynomials, being m~* the saturation order of B, (f)~ f € Z, with r < 2{ (see for instance [14]).

Let us now provide some details about the computation of the polynomials B, ,(f), with m fixed and £ varying, according to
the definition in (9). Starting from the matrix A defined in (11), it can be constructed by rows by using the recurrence relation

(1—x)._ (1+x)_

pm,k(x)_ 2 = Pm- 1k( )+ 2 Pm— 1,k— 1(X) kENm, le; (18)

pm,k(x) = 7 k ¢

requiring for each row, O(m?) floating point operations (flops). Since A is centrosymmetric, i.e. a;; ;= Qpy—inro—; (equivalently
A =JAJ, where J is the reversal matrix (see [11, pp. 33-36])) it will be enough to compute at most >~ '"“ its rows, and hence, its
construction requires 7 flops. Therefore, once A is constructed, the matrix C,, , defined in (10), requiring ({ — 2) products of
centrosymmetric matrices, can be computed in O((£ — 2)(m + 1)®/2) flops since the product of two centrosymmetric matrices of
order m + 1 is performable into O((m + 1)®/2) flops. Finally, we recall that a significant reduction of the computational cost is

realized by constructing the sequence {B,, 5 (f )},>1, in light of the following relation:

2pl

Cm2P=Cm2P1+(I A) mzl’_l'

3 A discrete approximation of the integral operators

In this section, we present the discrete operators Vf)f) and ICfn“”e), that we propose in order to approximate ) and K¢, respectively,
by analyzing their convergence in C°.

3.1 The approximation of the operator V

Let us consider the operator V defined in (2) as a map from C° to C° and let us approximate it by proceeding as in [6] (see also
[16D.
We introduce, for each fixed £ € N, the sequence {V,(Tf) £}, defined as

1
B (FR(,y), x)dx = —= +y Zh(X,,y)f(X)Z om0 ( f pm,i(p—l(z))dz),
-1

where z = p(x) := 21 1+x — 1. Basically, the discrete operators {Vﬁf) f},. have been defined by replacing the integrand function
k(x,y)f (x) of the or1g1na1 operator V with the GB polynomial (9).
By using the Gauss-Legendre rule of order q := [%J + 1 which is exact for polynomials of degree m, we have

y

VPN = J

-1

1 q
f Bri(p 7 @)z = > Ags Bni(p (%))
-1 k=1
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where {A,,}{_, and {v;}]_, are the weights and the nodes of the g-point Gauss-Legendre rule, respectively.
Then, we can write

VO =D h(x, y)F ()P () 19)
j=0
where ! \
Q)= +y Z (m0) (qu,kpm,xp—l(vk))).
k=1

The discrete operator (19) uniformly converges to the operator (2) as m — oo, for each fixed £. This has been stated in [6] in a
more general context. However, we report it below to make the paper self-contained.

Theorem 3.1. For any f € C° under the assumption h(x,y) continuous in [—1,1] x [—1,1], it is

lim [|(V = Vi)l = 0. (20)
Moreover; if f € Z, and sup h(-,y) € Z,, the following error estimate holds
yel-1,1]
1
lo-visi<e( Wl 2
N L

where C # C(m, f).
Remark 1. For each f € Z, with 0 < r < 2{ we have

IV =VEOfIl < Fllfllz, 22)
where C # C(m, f).
Remark 2. The error estimate (21) was already proved in [6, Theorem 3.1] under the same hypothesis. Here, in addition we
prove the convergence (20) by assuming that the functions f and h are continuous.

3.2 The approximation of the operator K¢

Let us now focus on the operator K* : C° — C° defined in (3). In order to approximate it, we propose to use the product
integration rule developed in [7]. This is a quadrature scheme based on the approximation of the single function f by the
polynomial Bm’[( f) and on the accurate computation of the resulting coefficients.

To be more precise, we write

1

(/wa)(y)=f kw(x,y)Em,z(f,X)dX+j ko, (3, YUf () = By o (f , ) 1dx

-1
= (Z, )W)+ (RufI¥). (23
To avoid the consequences of the fast oscillations for w large, let us partition the interval [—1,1] into N = [%J + 1 intervals i.e.

N
2
—1,1]= X1, Xs], XxXo=-1, x,=—14+s5—,
] U[ s—1 s] 0 s N

and write
ZeH)) = = ZJ ko (@), 1) By (F (v, 1), 2) d2,

where z = y,(x) :==N(x —x,_;)— 1.
Hence, by approximating each integral by the m-point Gauss-Legendre rule, we define the operators K{*:)

(T ~ KO = — ZZk (7 @ B £ ,2) A 24)

s=1 k=1
where {4, }/_,, {z}]_, denote the weights and the nodes of the m-point Gauss-Legendre rule, respectively.
By making explicit the expression of B, ,f (v, (%)), we have the final product formula

(KON = 3 F ) ), @
=0
where m N
Tj(“”e)(y) _ ]%Z () (ZZM WP (Y120 ko (r (20), J')) 1 Z (mz)q (y)- (26)
i=0 s=1 k=1 =

As proved in [7], rule (25) is stable in C°, i.e. for each fixed w € R* and £ > 1
sup sup|(KOf)(Y)<Cllfll,  VfeC

ye[-1,1] m

In the following theorem it is stated the convergence of the rule, in the case when f € C°.
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n(m+w)

Theorem 3.2. For any f € C° and V£ > 1, under the assumption oo <1 it is
: i —
lim||(K — K5 O)f || = 0. @7
Moreover;, under the assumption f € Z, with 0 < r < 2{ we have
=K <[ Ty i (2. YT 28)
m ~\(ym)r © 2m—1 ’

where C # C(m, f, w) and C = C(£).

Remark 3. The convergence of formula (25) was already proved in [7, Theorem 3.2] by providing an error estimate under the
assumption f € W,. Here, we prove the convergence (27) by assuming that f is continuous and furnish an estimate of the error
in the case f € Z,, with 0 < r < 2/{.

4 The Nystrom method
Let us consider equation (1) that, according to the introduced notation, can be rewritten as

Z+uwV+u,K)f =g, (29)

where 7 is the identity operator. Let us note that if ker{Z + u;V + u,K*} = {0} equation (29) admits a unique solution f* in C°,
for any g € C°.

Then, in order to approximate it, we propose a Nystrom-type method based on the quadrature rules (19) and (25).

Consider the following finite dimensional equation

(T + VP + k00 =g, (30)
where fn(f) is the unknown, and Vr(f) and ICfn‘”’” are defined in (19) and (25), respectively.
By collocating (30) at the points x; = —1 + i%, fori=0,...,m, we get the linear system
m
D64+ (e, x)Q0x) + 1T () |a; = g(x),  i=0,...,m 3D
=0

where {a; = f,ff)(xj)};.":o are the unknowns. The above system can be written also in a matrix form as

G([+1am+1 bm+1’ with bm+1 = [g(xo):---,g(xm)]T: am+l = [aO:""am]T
and
¢ ¢ i ¢ AL ¢ A (e,
GO =1+mQY + 1T Qun =[Q0, ], =[x, x)QP()],  Tan =[TL], =[], @2
being I the identity matrix of order m + 1.
This is a square linear system of order m + 1 whose unique solution a* ., =[a;,..., ,’;]T provides the Nystrom interpolant

O =egn-; (ulh(xj,y)éi-“(y) + w70

j=0
Next theorem states conditions assuring the method is stable and convergent.

Theorem 4.1. Assume that ker{Z + u,V + u,K*} = {0} and consider the functional equation (30) with { fixed. Then, for m
sufficiently large the operators (Z + u, V,(Tf) + ulefn“””) are invertible and their inverse are uniformly bounded w.r.t. m on C°. Moreover,
denoted by f* the unique solution of (29), if g € Z,, under the assumption

(1+y) sup |k(x,y)l€Z, (33
xe€[-1,1]
for 0 < r <2/, one has
IF*=FPN < ¢ —== 11"l (€20
fr—f ( f)r £,

where C # C(m, f*).

Remark 4. The approximate solution frgf) depends on the degree m, related to the dimension of the final linear system, and on the
additional parameter £ chosen accordingly to the smoothness of the solution, in turn depending on the regularity of the involved
known functions h(x, y), g(x). Consequently, it makes sense to increase the parameter £ in order to obtain the maximum rate of
convergence with the minimal system dimension.
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When the solution f € Z,, the choice of the parameter £ is guided by the error estimate (34), since 0 < r < 2{. In case f € Z,
with r > 2¢, or f is an analytical function, the error behaves as F(m,{) = m™* and improves for increasing values of both m and
{. To accelerate convergence it is convenient to increase the value of £ only if £ < £* := mlogm, and above this threshold it is
more useful to increase m. Indeed, the following inequality

J0F OF
—mt = — _— -1
m~"logm a0 < 3 {m <0 (35)

holds if £ < mlogm. This behavior is not surprising, since {B,, ,(f )}, uniformly converges to the Lagrange polynomial
L,.(f) € P, interpolating f at equidistant nodes, whose Lebesgue constants diverge exponentially (see for instance [3, 15]).
However, these considerations do not take into account the fact that the solution of the integral equation (1) may oscillate, due
to the presence of the oscillatory kernel. In these cases the threshold £* can be slightly larger and our advice is to increase { to
overcome these difficulties.

Finally, about the computational cost required to construct the matrix of the final linear system (31), we mention that the
most effort is due to the matrix 7,,,; defined in (32) and related to the discrete operator ICSH“”“ given in (24) and (25). In fact,
once the matrix C,, , has been constructed, the evaluation of its entries T}.(“”f)( y) given in (26) requires those of

D ) .
s=1,2,...,N

Fixed s and k, in view of (12) B,, ,(f (1), %) requires the evaluation of the vector p(z,) performable in m? flops, and (m + 1)
evaluations of the composite function f (y;'). Overall, S needs O (N X m3) flops and N x (m + 1) function evaluations where
N=|2]|+1.

5 Numerical Tests

In this section we carry out five examples to show the performance of our method and confirm the theoretical estimates established
in Section 4. In the first three examples, the exact solution f* is known and to show the accuracy of the proposed method we
compute, for fixed values of the parameter £ and w, the relative errors

17— £
(t,w) — Um o
€, (f) = ,
If*lloo
where the infinity norm is taken on the equispaced points y; € [—1,1] for i = 1,...,10%. In the last two examples, we do not

know the exact solution of equations. Therefore, we compute for fixed values of the parameter ¢ and w, the relative errors

l
179 = O o

gL = =2
" 13 lloo
where, also here, the infinity norm is taken on the equispaced points y; € [—1,1] for i = 1,...,10%. Moreover, in Figure 1 we

illustrate the approximated solutions of these last two examples.

In all the experiments we show the well conditioning of the final linear system we solve, by reporting the condition number
in infinity norm of the matrix Gfﬂl defined in (31).

All the computations were carried out in Matlab R2021b in double precision on an Intel Core i7-2600 system (8 cores), under

the Debian GNU/Linux operating system.

5.1 Example 1

Let us test the accuracy of the method on the following equation:
1

y
)+ %J (%) =) )+ 5 J sin(w(x — ) (dx =g(), ¥ €[-1,1],
-1

-1

1 1
where g(y) =cos(y)+ EHl(y) + gHz(}’), with

H,(y) =cos(1) +sin(1)— g cos(y)+ (% —y) sin(y) + %e’m”)(sin(l) —2cos(1)),
H,(y)= ﬁ sin (wy) (cos(w)sin(1) — w cos (1) sin (w)).

The solution is the smooth function f*(y) = cosy. Table 1 displays a fast convergence of the approximate solution to the
exact one, by virtue of the smoothness of the known functions, as well as good condition numbers, for each fixed value of
w =10,10%,10%. In Table 2 we show the relative errors for the fixed value of m = 64 and increasing values of £. The results
highlight that if £ > 25 we do not get any improvement in the accuracy.
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Table 1: Numerical results for Example 5.1 with ¢ = 2°

m | w egﬁ"")(f) cond (Ggll) w egﬁ’“)(f) cond (Gfﬂl) w eEﬁ"“)(f) cond (G,(fil)
4 10  1.62e-02 2.80e+00 10> 1.69e-02 2.77e+00 10°  1.66e-02 2.75e+00
8 1.15e-04 2.60e+00 1.16e-04 2.26e+00 1.16e-04 2.26e+00
16 4.26e-08 2.52e+00 4.16e-08 1.98e+00 4.16e-08 1.97e+00
32 1.09e-12 2.60e+00 1.06e-12 2.01e+00 1.06e-12 1.99e+00
64 2.36e-15 2.64e+00 2.47e-15 2.06e+00 2.95e-15 2.00e+00
Table 2: Numerical results for Example 5.1 with m = 64
€ | w €b)(f) cond (G,(TQI) w e)(f)  cond (szf-)i—l) w e)(f)  cond (Gﬁﬁl)
2 10 1.39e-04 2.50e+00 102 1.38e-04 2.01e+00 10°  1.38e-04 1.99e+00
22 1.83e-06 2.59e+-00 1.82e-06 2.02e+00 1.82e-06 1.99e+-00
28 2.71e-09 2.62e+00 2.66e-09 2.02e+00 2.66e-09 2.00e+00
24 1.91e-12 2.63e+00 1.93e-12 2.03e+00 1.93e-12 2.00e+00
25 2.87e-15 2.63e+00 2.71e-15 2.04e+00 3.61e-15 2.00e+00
26 2.36e-15 2.64e+00 2.47e-15 2.06e+00 2.95e-15 2.00e+00
27 4.66e-15 2.65e+00 5.27e-15 2.10e+00 6.64e-15 2.00e+00
28 1.28e-14 2.67e+00 8.19e-15 2.19e+00 8.35e-15 2.00e+00
5.2 Example 2
Let us apply our method to the following equation
1 (7 1 1 L(y)
f)+ 5 f_l(xz +y3)f ()dx + 7 J cos (w(x —y))f (x)dx = e+ + 511()’) + m,

where

L(y)=2e"(y*—y+1)—y*=5
L(y) = e*(wsin(w(1—y)) + cos(w(1 — y)) + wsin(w(1 + y)) — cos(w(1 + ¥)).

The exact solution is f*(y) = e”*!. Table 3 contains the errors and the condition number of Gf;] 4 for increasing values of m.
Again, we can deduce that the method is convergent and leads to a well-conditioning system. Moreover, even if the wavenumber
w is large, the errors go quickly to zero as the kernel h(x, y) of the operator V and the right-hand side g are smooth.

Table 3: Numerical results for Example 5.2 with ¢ = 2°

m | w e%“’)(f) cond (foll) w eﬁr‘;"")(f) cond (Gr(fil w efﬁ’“)(f) cond (Gfﬁl)
4 10 1.69e-03 2.08e+00 10> 2.35e-03 2.05e+00 10°  2.04e-03 2.06e+00
8 2.96e-06 2.16e4+00 2.78e-06 2.14e+00 2.78e-06 2.15e+00
16 2.77e-10 2.24e+00 3.17e-10 2.19e+00 3.16e-10 2.20e+00
32 3.86e-15 2.25e+00 4.04e-15 2.21e+00 6.58e-15 2.22e+00
64 1.44e-15 2.26e+00 1.75e-15 2.22e+00 3.50e-15 2.23e+00
5.3 Example 3
Let us consider the following equation
1 1 (!
fN+ 35 f sinh(x +y)f (x)dx + o5 | cos(w(x —y))f (x)dx =g(y), y<[-11],

-1

where the right-hand side g is chosen so that the exact solution is the oscillating function f*(y) = cos(17y). In Table 4 we report
the results. With respect to the first two examples, we need to increase m and £ since the solution is oscillating. Nevertheless, this
increase of m and £ does not have any impact on the well-conditioning of the linear systems.
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Table 4: Numerical results for Example 5.3 with £ = 212

m w e(mf"")(f) cond (G,(fll) w efﬁ’“)(f) cond (Gfﬂl) w eEﬁ"“)(f) cond (G,(fil)

32 | 10 5.35e-01  1.69e+00 | 10> 3.69e-01  1.49e+00 | 10° 2.70e-01  1.54e+00

64 3.35e-05 1.52e+00 2.07e-05 1.46e+00 1.72e-05 1.44e+00

128 1.26e-11 1.41e+00 1.38e-11 1.39e+00 1.40e-11 1.37e+00

256 4.24e-12 1.35e+00 2.72e-12 1.35e+00 2.90e-12 1.33e+00
5.4 Example 4
Let us now consider an equation whose exact solution is not known

1 (7 ., 1 1
f(y)+Z e f(x)dx+ — | cos(wlx —y))f (x)dx =y -2 yel[-1,1]
- -1

Here, the two kernels are smooth function but the right-hand side g € Z;,,. Hence, according to Theorem 4.1 we expect a
convergence of order O(m~>/*). The numerical results contained in Table 5 shows a faster convergence with respect to the
theoretical expectation. Moreover, it exhibits the well-conditioning of the linear system (31).

Table 5: Numerical results for Example 5.4 with £ = 28

m w Egﬁ"“)(f) cond(G,(ﬁl) w E(m["")(f) cond (Gfﬂl) w €$ﬁ"")(f) cond (G,(fil)
4 10 1.60e-01 3.83e+00 102 1.81e-02 3.83e+00 10°  1.24e-02 3.84e+00
8 3.49e-02 6.02e+00 1.24e-02 4.74e+00 1.56e-03 4.75e+00
16 3.20e-03 5.54e+00 2.47e-03 4.84e+00 5.04e-04 4.85e+00
32 9.36e-06 5.12e+00 1.51e-04 4.92e+00 1.04e-04 4.93e+00
64 1.81e-06 5.12e+00 4.10e-05 4.97e+00 4.32e-05 4.97e+00
128 3.37e-07 5.14e+00 8.72e-06 5.10e+00 1.75e-05 5.00e+00
256 5.70e-08 5.16e+00 5.78e-06 5.07e+00 1.28e-05 5.02e+4-00
5.5 Example 5
Let us apply our method to the following equation
1 (7 1 ("
fy)+ o J log(x+y +4)f(x)dx + 5 J sin(w(x —y))f (x)dx = ysin(25y), ye[—1,1],

-1

-1

whose solution is not known analytically. In this case, even if the known functions are smooth, due to the oscillations of the
kernel sin (w(x — y)) and of the right-hand side term y sin(25y), it is necessary to increase the values of m and ¢ to get better
results. The machine precision is not achieved but we suppose that this behavior can be justified by the oscillating nature of the
unknown solution f*(y). Indeed, it has been proved that the solution of integral equations of the type (1) inherits the highly
oscillating nature of the involved kernels; see, for instance [2, 18].

Table 6: Numerical results for Example 5.5 with { = 212

m w Efﬁ"“)(f) cond(Gr(ﬁl) w Egﬁ"")(f) cond (Gfﬂl) w ifﬁ"")(f) cond (G,(,fil)
32 10 2.74e-01 2.87e+00 102 2.98e-01 3.02e+00 10°  1.21e-01 3.17e+00
64 2.52e-03 2.54e+00 2.03e-03 2.64e+00 2.99e-03 2.68e+00
128 2.02e-08 2.36e+00 1.96e-04 2.48e+00 7.10e-05 2.40e+00
256 2.73e-13 2.24e+00 5.36e-06 2.32e+00 7.22e-06 2.26e+00
6 The proofs
Proof of Theorem 2.2. In view of (15), setting g(y) := f(2y — 1) with y = ”Tx, we have
max If(x) _Bm,é(ffx” = max |g(_y) _Bm,l(g,)’)L
xe[-1,1] yelo,1]
and consequently Theorem 2.1 yields
1 1
_ < Cont R )
max [8(y) =B (g, y)l < Co, (g, ﬁ) o max lg ()l
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Figure 1: Plot of the solutions f,, * and f,., * of Examples 4 and 5, respectively, with w = 100.
Then the statement of the theorem follows once the following inequality is proved
@), (8,6) ~ Cl(f, ). (36)

To this end, we recall [4]

r Y ._ : 1) AT
), (8.6) ~ K, (g,t") = inf {[ln— gl + " IR llpo,1}

where H = {h: hD € AC(0, 1)} with AC(a, b) the set of the absolutely continuous function in every closed subset [¢,d] C (a, b).

Noting that the following equalities hold true

yel[0,1

yelo,1

it follows

sup () =gl = sup [A)—fCo],  with o) =h

sup ROl = sup [RV()e"(x)|,
] xe[—1,1]

Ih—=gllgoay + £ IR @] N1y = R = Fll + " IR, 1.

Therefore, since the space H = H := {h: KOV eAC(-1,1)}, taking the infimum on H = H it follows

w, (&) ~K (8, t") =K ,(f,t") ~ wl (f,1)

from which (36) is deduced.

Proof of Theorem 3.1. We start from

VOO =P H SJ

1

-1

In view of the continuity of f and h, by Theorem 2.2, we get

A0 -0LNI < e (o (516

1 Ilf (s )l
Tm)* Tl

by which (20) follows. Moreover, for f € Z,, by (16) we deduce

VA - VOR) )| < c(i

1
Jmr

and under the assumption sup h(:,y) € Z,, we obtain inequality (21).

ye[-1,1]

Proof of Theorem 3.2. We start from (23) to obtain

|f GOR(x, ) =By (fR(, ¥), X)Idx.
)—>O Yy e[-1,1],

)||fh(-,y)||z,,

IKf ()= KOf DI < IKCF D) =T f DI+ 1T f () = KO f (1)

= L)+ L().

1+x

37)
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Theorem 2.2 yields
1
1 £ 1]
2. = ) I
o se(of (=) + o) | e —o
whereas for the second term I,(y), we start writing

1

N 1 m
L) = |2 J ko 80,08 (F (0202 = D ko (1 @0, )B (F (1,200 Ak
s=1J-1 k=1

N

S S0 e )
j=0 i=0

s=1

1
L , (38)

with .
5;,’15()’) = J I_)m,i(ys_l (Z))kw(Y;l(z)’ }’)dz - Z A’m,kpm,i(Ys_l(zk))kw(rs_l(zk)’ J’)
-1 k=1
Now, the term Iei;f(y)| can be estimated as done in the proof of [7, Theorem 3.2 ], i.e.

wonseim(3) (B22)

Hence, by combining the above estimate and (38), we have

m

N m m m
D0l Bl <R () (5n5) (39)

m
=0 i=0 s=1

LU <l

Then, taking into account that ||C, ¢llcc < 271 < ¢ with € # C(m), and using the inequality % < Z, we have
3T\ m+w\"
nclfim? (Z) (5=2)
w 2m—1
Consequently, (27) follows by combining last inequality and (38) with (37). Finally, (28) can be deduced by (16). O

In order to prove Theorem 4.1, we recall the following lemma proved in [8] in a more general context.

Lemma 6.1. Under the assumption
(1+y) sup |h(x,y)l€Z, (40)

xe[-1,1]

then Vf € Z,, for any f € C°.

Proof of Theorem 4.1. In view of Theorems 3.1 and 3.2, both the quadrature formulas (19) and (25) used in the Nystrém method
are convergent and then the sequences {V,(,f)}m and {ICfn“”“}m are collectively compact [12, Theorem 12.8]. Then for each fixed £
[1, p. 114] and from [1, Theorem 4.1.1 p. 106] the operators

(z+ Ulv,(,f) + Hz(’cfnw’l))_l :C' =",

exist and are uniformly bounded with respect to m. Under the assumption on g and h, the solution f* of (29) belongs to C°.
Then, by virtue of [1, Theorem 4.1.1 p. 106] we can conclude that for any £ > 0

lim||f*— £ =o0. 41

Now, to obtain the error estimate we observe that under the assumption (40), Vf € Z,, and being also Kf € Z,, for any f € C°,
as a consequence, f* € Z,, for any g € Z,. Then, by estimates (22) and (28), for 0 < r < 2/, the following error estimate holds

Iz,

*_ r(0) _ Oy ex _ g(w,0)y %
If* = £ Il < el =V )M+ ol = K2 f IISC(m)r-

(42)

O
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7 Conclusions

The Nystrom method presented here for mixed Volterra-Fredholm integral equations can represent a valid alternative to the
common methods based on equally spaced nodes, as those achieved by piecewise polynomial approximation, or classical Bernstein
polynomials. The method depends on an additional parameter £ that can be suitably modulated to improve the rate of convergence,
as the smoothness of the involved functions increases. The presence of the kernel k,,, highly oscillating for “large” values of w is
“well handled” by means of a product rule based on a subdivision technique, relaxing high frequencies. The Nystrom method is
stable and convergent in C° and, when the solution belongs to an Hélder-Zygmund space of order r, the order of convergence is
(@] (m’r/ 2), choosing £ > 7, as well as the proposed numerical tests confirm.
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