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Preface

Many remarkable advances have been made in the field of integral equa-
tions, but these remarkable developments have remained scattered in a vari-
ety of specialized journals. These new ideas and approaches have rarely been
brought together in textbook form. If these ideas merely remain in scholarly
journals and never get discussed in textbooks, then specialists and students
will not be able to benefit from the results of the valuable research achieve-
ments.

The explosive growth in industry and technology requires constructive ad-
justments in mathematics textbooks. The valuable achievements in research
work are not found in many of today’s textbooks, but they are worthy of ad-
dition and study. The technology is moving rapidly, which is pushing for valu-
able insights into some substantial applications and developed approaches.
The mathematics taught in the classroom should come to resemble the mathe-
matics used in varied applications of nonlinear science models and engineering
applications. This book was written with these thoughts in mind.

Linear and Nonlinear Integral Equations: Methods and Applications is de-
signed to serve as a text and a reference. The book is designed to be acces-
sible to advanced undergraduate and graduate students as well as a research
monograph to researchers in applied mathematics, physical sciences, and en-
gineering. This text differs from other similar texts in a number of ways. First,
it explains the classical methods in a comprehensible, non-abstract approach.
Furthermore, it introduces and explains the modern developed mathematical
methods in such a fashion that shows how the new methods can complement
the traditional methods. These approaches further improve the understand-
ing of the material.

The book avoids approaching the subject through the compact and clas-
sical methods that make the material difficult to be grasped, especially by
students who do not have the background in these abstract concepts. The
aim of this book is to offer practical treatment of linear and nonlinear inte-
gral equations emphasizing the need to problem solving rather than theorem
proving.

The book was developed as a result of many years of experiences in teach-
ing integral equations and conducting research work in this field. The author
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has taken account of his teaching experience, research work as well as valu-
able suggestions received from students and scholars from a wide variety of
audience. Numerous examples and exercises, ranging in level from easy to dif-
ficult, but consistent with the material, are given in each section to give the
reader the knowledge, practice and skill in linear and nonlinear integral equa-
tions. There is plenty of material in this text to be covered in two semesters
for senior undergraduates and beginning graduates of mathematics, physical
science, and engineering.

The content of the book is divided into two distinct parts, and each part
is self-contained and practical. Part I contains twelve chapters that handle
the linear integral and nonlinear integro-differential equations by using the
modern mathematical methods, and some of the powerful traditional meth-
ods. Since the book’s readership is a diverse and interdisciplinary audience of
applied mathematics, physical science, and engineering, attempts are made
so that part I presents both analytical and numerical approaches in a clear
and systematic fashion to make this book accessible to those who work in
these fields.

Part II contains the remaining six chapters devoted to thoroughly ex-
amining the nonlinear integral equations and its applications. The potential
theory contributed more than any field to give rise to nonlinear integral equa-
tions. Mathematical physics models, such as diffraction problems, scattering
in quantum mechanics, conformal mapping, and water waves also contributed
to the creation of nonlinear integral equations. Because it is not always pos-
sible to find exact solutions to problems of physical science that are posed,
much work is devoted to obtaining qualitative approximations that highlight
the structure of the solution.

Chapter 1 provides the basic definitions and introductory concepts. The
Taylor series, Leibnitz rule, and Laplace transform method are presented
and reviewed. This discussion will provide the reader with a strong basis
to understand the thoroughly-examined material in the following chapters.
In Chapter 2, the classifications of integral and integro-differential equations
are presented and illustrated. In addition, the linearity and the homogene-
ity concepts of integral equations are clearly addressed. The conversion pro-
cess of IVP and BVP to Volterra integral equation and Fredholm integral
equation respectively are described. Chapters 3 and 5 deal with the linear
Volterra integral equations and the linear Volterra integro-differential equa-
tions, of the first and the second kind, respectively. Each kind is approached
by a variety of methods that are described in details. Chapters 3 and 5
provide the reader with a comprehensive discussion of both types of equa-
tions. The two chapters emphasize the power of the proposed methods in
handling these equations. Chapters 4 and 6 are entirely devoted to Fred-
holm integral equations and Fredholm integro-differential equations, of the
first and the second kind, respectively. The ill-posed Fredholm integral equa-
tion of the first kind is handled by the powerful method of regularization
combined with other methods. The two kinds of equations are approached
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by many appropriate algorithms that are illustrated in details. A compre-
hensive study is introduced where a variety of reliable methods is applied
independently and supported by many illustrative examples. Chapter 7 is
devoted to studying the Abel’s integral equations, generalized Abel’s inte-
gral equations, and the weakly singular integral equations. The chapter also
stresses the significant features of these types of singular equations with full
explanations and many illustrative examples and exercises. Chapters 8 and
9 introduce a valuable study on Volterra-Fredholm integral equations and
Volterra-Fredholm integro-differential equations respectively in one and two
variables. The mixed Volterra-Fredholm integral and the mixed Volterra-
Fredholm integro-differential equations in two variables are also examined
with illustrative examples. The proposed methods introduce a powerful tool
for handling these two types of equations. Examples are provided with a sub-
stantial amount of explanation. The reader will find a wealth of well-known
models with one and two variables. A detailed and clear explanation of ev-
ery application is introduced and supported by fully explained examples and
exercises of every type.

Chapters 10, 11, and 12 are concerned with the systems of Volterra in-
tegral and integro-differential equations, systems of Fredholm integral and
integro-differential equations, and systems of singular integral equations and
systems of weakly singular integral equations respectively. Systems of inte-
gral equations that are important, are handled by using very constructive
methods. A discussion of the basic theory and illustrations of the solutions
to the systems are presented to introduce the material in a clear and useful
fashion. Singular systems in one, two, and three variables are thoroughly in-
vestigated. The systems are supported by a variety of useful methods that
are well explained and illustrated.

Part IT is titled “Nonlinear Integral Equations”. Part II of this book gives
a self-contained, practical and realistic approach to nonlinear integral equa-
tions, where scientists and engineers are paying great attention to the effects
caused by the nonlinearity of dynamical equations in nonlinear science. The
potential theory contributed more than any field to give rise to nonlinear in-
tegral equations. Mathematical physics models, such as diffraction problems,
scattering in quantum mechanics, conformal mapping, and water waves also
contributed to the creation of nonlinear integral equations. The nonlinearity
of these models may give more than one solution and this is the nature of
nonlinear problems. Moreover, ill-posed Fredholm integral equations of the
first kind may also give more than one solution even if it is linear.

Chapter 13 presents discussions about nonlinear Volterra integral equa-
tions and systems of Volterra integral equations, of the first and the second
kind. More emphasis on the existence of solutions is proved and empha-
sized. A variety of methods are employed, introduced and explained in a
clear and useful manner. Chapter 14 is devoted to giving a comprehensive
study on nonlinear Volterra integro-differential equations and systems of non-
linear Volterra integro-differential equations, of the first and the second kind.
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A variety of methods are introduced, and numerous practical examples are
explained in a practical way. Chapter 15 investigates thoroughly the existence
theorem, bifurcation points and singular points that may arise from nonlin-
ear Fredholm integral equations. The study presents a variety of powerful
methods to handle nonlinear Fredholm integral equations of the first and
the second kind. Systems of these equations are examined with illustrated
examples. Chapter 16 is entirely devoted to studying a family of nonlinear
Fredholm integro-differential equations of the second kind and the systems
of these equations. The approach we followed is identical to our approach in
the previous chapters to make the discussion accessible for interdisciplinary
audience. Chapter 17 provides the reader with a comprehensive discussion
of the nonlinear singular integral equations, nonlinear weakly singular inte-
gral equations, and systems of these equations. Most of these equations are
characterized by the singularity behavior where the proposed methods should
overcome the difficulty of this singular behavior. The power of the employed
methods is confirmed here by determining solutions that may not be unique.
Chapter 18 presents a comprehensive study on five scientific applications that
we selected because of its wide applicability for several other models. Because
it is not always possible to find exact solutions to models of physical sciences,
much work is devoted to obtaining qualitative approximations that highlight
the structure of the solution. The powerful Padé approximants are used to
give insight into the structure of the solution. This chapter closes Part I of
this text.

The book concludes with seven useful appendices. Moreover, the book
introduces the traditional methods in the same amount of concern to provide
the reader with the knowledge needed to make a comparison.

I deeply acknowledge Professor Albert Luo for many helpful discussions,
encouragement, and useful remarks. I am also indebted to Ms. Liping Wang,
the Publishing Editor of the Higher Education Press for her effective coop-
eration and important suggestions. The staff of HEP deserve my thanks for
their support to this project. I owe them all my deepest thanks.

I also deeply acknowledge Professor Louis Pennisi who made very valuable
suggestions that helped a great deal in directing this book towards its main
goal.

I am deeply indebted to my wife, my son and my daughters who provided
me with their continued encouragement, patience and support during the
long days of preparing this book.

The author would highly appreciate any notes concerning any constructive
suggestions.

Abdul-Majid Wazwaz
Saint Xavier University
Chicago, IL 60655
April 20, 2011
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Part 1
Linear Integral Equations



Chapter 1
Preliminaries

An integral equation is an equation in which the unknown function wu(x)
appears under an integral sign [1-7]. A standard integral equation in u(z) is

of the form:
h(z)

u(z) = f(x) + A K (z,t)u(t)dt, (1.1)
g(x)

where ¢g(z) and h(x) are the limits of integration, A is a constant parameter,
and K(z,t) is a function of two variables x and ¢ called the kernel or the
nucleus of the integral equation. The function u(z) that will be determined
appears under the integral sign, and it appears inside the integral sign and
outside the integral sign as well. The functions f(x) and K (x,t) are given in
advance. It is to be noted that the limits of integration g(x) and h(z) may
be both variables, constants, or mixed.

An integro-differential equation is an equation in which the unknown func-
tion u(x) appears under an integral sign and contains an ordinary derivative
u(™ (x) as well. A standard integro-differential equation is of the form:

h(x)
u™ (z) = f(z) + X K (z, t)u(t)dt, (1.2)
g(z)
where g(z), h(z), f(x), A and the kernel K (x,t) are as prescribed before.

Integral equations and integro-differential equations will be classified into
distinct types according to the limits of integration and the kernel K (z,t). All
types of integral equations and integro-differential equations will be classified
and investigated in the forthcoming chapters.

In this chapter, we will review the most important concepts needed to
study integral equations. The traditional methods, such as Taylor series
method and the Laplace transform method, will be used in this text. More-
over, the recently developed methods, that will be used thoroughly in this
text, will determine the solution in a power series that will converge to an
exact solution if such a solution exists. However, if exact solution does not
exist, we use as many terms of the obtained series for numerical purposes to
approximate the solution. The more terms we determine the higher numerical
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accuracy we can achieve. Furthermore, we will review the basic concepts for
solving ordinary differential equations. Other mathematical concepts, such as
Leibnitz rule will be presented.

1.1 Taylor Series

Let f(z) be a function with derivatives of all orders in an interval [z, z1] that
contains an interior point a. The Taylor series of f(x) generated at = a is

® 4(n)(q
fe) =" @ g, (1.3)

owar n!
or equivalently
s@) =@+ w0+ e @
‘ ‘ ‘ (1.4)
(n)
-|-f '(a)(x—a)"+~~~
n

The Taylor series generated by f(z) at a = 0 is called the Maclaurin series
and given by

0 £(n)
fl@)=>" ! (O)x", (1.5)

|
—~ nl
that is equivalent to

! 0 1" 0 " 0
In what follows, we will discuss a few examples for the determination of

the Taylor series at x = 0.

(n)
+ f n'(O)x” 4 (16)

Example 1.1

Find the Taylor series generated by f(x) = e® at x = 0.
We list the exponential function and its derivatives as follows:

fM(@)  fl@)=e" flz)=e" ['(x)=e" ["(z)=¢"
f'(n)(o) f(()) =1, f/(()) =1, f//(O) =1, f///(O) =1,

and so on. This gives the Taylor series for e* by
N 2?2 23 2t
e =l4at, + oy (1.7)

and in a compact form by
n

x - x
e:§:m‘ (1.8)
n=0

Similarly, we can easily show that
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2?2 23 2t

ol Ty Tyt (1.9)
(ax)? | (ax)® | (ax)*
o Ty Ty

ef=1—z+
and

e =1+ax+

Example 1.2

Find the Taylor series generated by f(z) = cosz at x = 0.
Following the discussions presented before we find

) (x) f(z) = cosx,f'(x) = —sinz, f"(x) = —cosx, " () = sinx, f(¥) (x) = cosz

F) f(0)=1,  f(0)=0, froy=-1,  f70)=0, fOV0)=1,

and so on. This gives the Taylor series for cosz by

2 at
cosx:1—2!—|—4!—|—-~- (1.11)
and in a compact form by
> ( 1)n
_ - 27
cosx = Z (2n)! ", (1.12)
n=0
In a similar way we can derive the following
_ ., (a2)* | (ax)! DT
cos(ax) =1 — o1 + Al += ;::0 (2n)! (az)™. (1.13)
For f(z) =sinz and f(x) = sin(ax), we can show that
: .’133 x5 - (_1)n 2n+1
Slnx:x—3!+5!—|—-~-:n2::0(2n+1)!1‘ )

o (1.14)

(ax)3 + (ax)5 o= Z (_1)n (ax)2n+1

3! 5! 4~ (2n+1)! '

n=0

In Appendix C, the Taylor series for many well known functions generated
at = 0 are given.

As stated before, the newly developed methods for solving integral equa-
tions determine the solution in a series form. Unlike calculus where we deter-
mine the Taylor series for functions and the radius of convergence for each
series, it is required here that we determine the exact solution of the integral
equation if we determine its series solution. In what follows, we will discuss
some examples that will show how exact solution is obtained if the series
solution is given. Recall that the Taylor series exists for analytic functions
only.

sin(ax) = (ax) —

Example 1.3

Find the closed form function for the following series:
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4 4 2
f(x) =142z + 227 + 3x3+ 3:c4+~-~ (1.15)

It is obvious that this series can be rewritten in the form:
22)* | (22)®  (2x)*

Flay=1+20+ 70 + 00+ 0+ (1.16)
that will converge to the exact form:
f(z) = e*. (1.17)

Example 1.4

Find the closed form function for the following series:

9 27 81
f(x):1+2w2+ 8x4—|—80$6+~-~ (1.18)
Notice that the second term can be written as (33”)2, therefore the series can

2!
be rewritten as

(o), (o) (32)°

fla) =1+, o o (1.19)
that will converge to
f(x) = cosh(3z). (1.20)
Example 1.5
Find the closed form function for the following series:
L, 25
= e 1.21
f@) =+ @+ Lot (1.21)
This series will converge to
f(z) = tanz. (1.22)
Example 1.6
Find the closed form function for the following series:
1 1 1 1
f(x):lerf2!x2—3!x3+4!x4+5!x5+~~ (1.23)

The signs of the terms are positive for the first two terms then negative
for the next two terms and so on. The series should be grouped as

1 1 1 . 1
flx)=(01- 2!x2 + 4!x4 +- )+ (z— 3!x‘3 + 5!:85 +--0), (1.24)
that will converge to
f(x) =cosz +sinx. (1.25)

Exercises 1.1

Find the closed form function for the following Taylor series:

7

4 2 9 9 2
1. f(x):2x+2x2+3x3+3x4+--~ 2. f(l‘)=1731‘+21‘272$3+ 8x4+---
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1 1 1
_ 2 3 4. .
3. f(r)—l‘+2!x +3!x +4!w +

4. f(x)zl—w+21!:v2+;m3+41!m4— 51!3:5—61!3:6+~--
9 81 243
5. f(z) =3z — 21‘3+ 40x57 560x7
6. f(x):2x+;lx3+ 145x5+3?5x7+...
7. f(z) = 1+ 222 + §x4+445x6+--- 8. f(z) = zx2+ 287x4+ :éx6+---
2 4
9. f(l‘)=272$2+31‘4745g;6+...
1 1 1
10. f(z) =1+ — 6x3+ 120335_ 50405374_...
1 2 17
e f(m):g;+3x3+15x5+3175”“’7+'”
1 2 1
12. f(z) =z — 3x3+ 15535_ 315;374_...
13. f(z) =2+ 2z + la_ bt boa bis
a3t Tt Ty
14.2+J:—21!332+41!334—61!g;6+...

1.2 Ordinary Differential Equations

In this section we will review some of the linear ordinary differential equa-
tions that we will use for solving integral equations. For proofs, existence
and uniqueness of solutions, and other details, the reader is advised to use
ordinary differential equations texts.

1.2.1 First Order Linear Differential Equations

The standard form of first order linear ordinary differential equation is

v + p(z)u = q(z), (1.26)
where p(z) and ¢(x) are given continuous functions on zg < z < x1. We first
determine an integrating factor p(z) by using the formula:

p(z) = el PM, (1.27)

Recall that an integrating factor p(x) is a function of x that is used to facil-
itate the solving of a differential equation. The solution of (1.26) is obtained
by using the formula:

u(z) = u(lm) {/x w(t)g(t)dt + C] , (1.28)
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where ¢ is an arbitrary constant that can be determined by using a given
initial condition.

Example 1.7
Solve the following first order ODE:

u' —3u = 3223, u(0) = 1. (1.29)

Notice that p(x) = —3 and ¢(x) = 322e3%. The integrating factor u(x) is
obtained by

p(z) = elo =34 = ¢=3%, (1.30)

Consequently, u(z) is obtained by using

u(z) = N(lx) Um u(t)g(t)dt +C} = e (/1’ 3t2dt+c> (1.31)

= e (2% 4 ¢) = e37(23 + 1),
obtained upon using the given initial condition.
Example 1.8
Solve the following first order ODE:
zu’ + 3u = co;x7 u(m) = 0,2 > 0. (1.32)

We first divide the equation by = to convert it to the standard form (1.26).
As aresult, p(z) = 2 and g(z) = “3”. The integrating factor u(z) is

M(ﬂf) — ej‘ Sdt _ eSlnz _ JIS. (133)
Consequently, u(x) is
u(x) = ! {/ wu(t)q(t)dt +c] = 13 (/" tcostdt + c)
#la) ! (1.34)

1 :
= ,(cosz+zxsinz+c)=
x

3 (cosz + xsinz + 1),

3
x
obtained upon using the given initial condition.

Exercises 1.2.1

Find the general solution for each of the following first order ODEs:

lL.v+u=e"% x>0 2. zu’ —4u = x5,z > 0
3. (22 + 9’ + 2zu = 0,2 > 0 4. zu’ —4u=22%+252>0
5 zu +u =2z, >0 6. zu’ —u=x’sinz,x >0

Find the particular solution for each of the following initial value problems:
7.0 —u=2ze®, u(0) =0 8. zu' +u=2z, u(l)=1

s

9. (tanz)u’ + (sec? z)u = 237 u (4

) =e> 10. u —3u = 42337, u(0) =1
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11. (1 + 23)u’ + 322u =1, u(0) =0 12. v/ + (tanx)u = cosz, u(0) =1

1.2.2 Second Order Linear D:ifferential Equations

As stated before, we will review some second order linear ordinary differential
equations. The focus will be on second order equations, homogeneous and
inhomogeneous as well.

Homogeneous Equations with Constant Coefficients

The standard form of the second order homogeneous ordinary differential
equations with constant coefficients is

au” +bu' +cu=0,a#0, (1.35)

where a, b, and ¢ are constants. The solution of this equation is assumed to
be of the form:

u(z) =e"". (1.36)

Substituting this assumption into Eq. (1.35) gives the equation:
e"(ar? +br +c¢) = 0. (1.37)
Since e is not zero, then we have the characteristic or the auxiliary equation:
ar® +br+c¢=0. (1.38)

Solving this quadratic equation leads to one of the following three cases:
(i) If the roots r; and ro are real and r; # 7o, then the general solution of
the homogeneous equation is
u(x) = Ae™" + Be™", (1.39)
where A and B are constants.

(ii) If the roots 1 and ry are real and r;1 = 79 = r, then the general
solution of the homogeneous equation is

u(z) = Ae™ + Bze'™, (1.40)

where A and B are constants.
(iii) If the roots r1 and 7o are complex and 1 = A+ ip, 72 = A — ip, then
the general solution of the homogeneous equation is given by

u(z) = e (Acos(px) + Bsin(ux)) , (1.41)

where A and B are constants.

Inhomogeneous Equations with Constant Coefficients

The standard form of the second order inhomogeneous ordinary differential
equations with constant coefficients is
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au’” +bu' + cu = g(x),a # 0, (1.42)
where a,b, and ¢ are constants. The general solution consists of two parts,

namely, complementary solution u., and a particular solution u, where the
general solution is of the form:

u(z) = ue(x) + up(x), (1.43)
where u, is the solution of the related homogeneous equation:
au” +bu' +cu=0,a#0, (1.44)

and this is obtained as presented before. A particular solution u, arises from
the inhomogeneous part g(z). It is called a particular solution because it
justifies the inhomogeneous equation (1.42), but it is not the particular solu-
tion of the equation that is obtained from (1.43) upon using the given initial
equations as will be discussed later. To obtain u,(x), we use the method of
undetermined coefficients. To apply this method, we consider the following
three types of g(z):

(i) If g(z) is a polynomial given by

9(x) = apr™ + a1x" " + -+ ay, (1.45)
then u, should be assumed as
up = 2" (box™ + byz" 4+ +b,), T=0,1,2,... (1.46)
(ii) If g(z) is an exponential function of the form:
g(z) = ape™”, (1.47)
then u, should be assumed as
up = boz"e*, r=0,1,2,... (1.48)
(iii) If g(x) is a trigonometric function of the form:
g(x) = ag sin(ax) + by cos(fx), (1.49)
then u, should be assumed as
up = x" (Ag sin(ax) + By cos(fz)), r=0,1,2,... (1.50)

For other forms of g(z) such as tanz and sec , we usually use the variation
of parameters method that will not be reviewed in this text. Notice that r
is the smallest nonnegative integer that will guarantee no term in wu,(z) is a
solution of the corresponding homogeneous equation. The values of r are 0, 1
and 2.

Example 1.9
Solve the following second order ODE:

' —u=0. (1.51)
The auxiliary equation is given by
r?—1=0, (1.52)

and this gives
r==+l. (1.53)
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Accordingly, the general solution is given by

u(x) = Ae” + Be™”. (1.54)
It is interesting to point out that the normal form ODE:
v +u=0, (1.55)
leads to the auxiliary equation:
r?+1=0, (1.56)
and this gives
r = *+i. (1.57)

The general solution is given by
u(xz) = Acosx + Bsinx. (1.58)

Example 1.10
Solve the following second order ODE:

v —Tu +6u=0. (1.59)
The auxiliary equation is given by
2 —Tr+6=0, (1.60)
with roots given by
r=1,6. (1.61)

The general solution is given by
u(z) = Ae® + Beb?. (1.62)

Example 1.11

Solve the following second order ODE:
u’ —b5u' 4+ 6u=6x+17. (1.63)
We first find u.. The auxiliary equation for the related homogeneous equation
is given by
r? —5r 46 =0, (1.64)
with roots given by
r=2,3. (1.65)
The general solution is given by
u(z) = ae®® + Be3*. (1.66)
Noting that g(z) = 6x + 7, then a particular solution is assumed to be of the

form

up, = Az + B. (1.67)

Since this is a particular solution, then substituting u, into the inhomoge-
neous equation leads to

6Ax + (6B —5A) =6z + 7. (1.68)
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Equating the coefficients of like terms from both sides gives
A=1, B=2. (1.69)
This in turn gives
u(z) = ue + up = ae®® + B+ + 2, (1.70)
where v and (3 are arbitrary constants.

Example 1.12

Solve the following initial value problem
u’ +9u=20e", wu(0)=3, y'(0)=5. (1.71)

We first find u.. The auxiliary equation for the related homogeneous equation
is given by
r? +9=0, (1.72)

where we find
r=+3i, i?=-1. (1.73)
The general solution is given by
u(z) = acos(3z) + [sin(3z). (1.74)
Noting that g(x) = 20e?, then a particular solution is assumed to be of the

form:

u, = Ae”. (1.75)

Since this is a particular solution, then substituting u, into the inhomoge-
neous equation leads to
10Ae” = 20e”, (1.76)

so that
A=2. (1.77)
This in turn gives the general solution
u(z) = ue + up = acos(3x) + Bsin(3x) + 2e”. (1.78)

Since the initial conditions are given, the numerical values for a and g should
be determined. Substituting the initial values into the general solution we find

a+2=3, 33+2=5, (1.79)

where we find
a=1, B=1. (1.80)

Accordingly, the particular solution is given by
u(x) = cos(3x) + sin(3z) + 2€”. (1.81)

Exercises 1.2.2

Find the general solution for the following second order ODEs:
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1w —4u +4u=0 2.u"” —2u —3u=0 v —uw —2u=0

4. v —2u' =0 5. u"” —6u +9u =0 6. u’ +4u=0

Find the general solution for the following initial value problems:

7T.u" —2u 4+2u=0,u0)=1,4(0)=1 8 v —6u +9u=0,u0)=1u4(0)=4
9. v —3u’ —10u = 0,u(0) = 2,4/(0) =3 10. v’ +9u = 0,u(0) = 1,u'(0) =0

11. v/ —9u’ = 0,u(0) =3,/ (0) =9 12. v = 9u = 0,u(0) = 1,u/(0) =0

Use the method of undetermined coefficients to find the general solution for the
following second order ODEs:

13 v —u =1 14. v +u=3 15. v/ —u =3z 16. v/ —u =2cosx
Use the method of undetermined coefficients to find the particular solution for the
following initial value problems:

17w — v =6,u(0) =3,u'(0) =2 18. w'’ +u = 6e”,u(0) = 3,4/ (0) =2
19. v/ —u = —2sinz,u(0) = 1,4/ (0) = 2

20. v —5u +4u = —1+4z,u(0) = 3,u/(0) =9

1.2.3 The Series Solution Method

For differential equations of any order, with constant coefficients or with
variable coefficients, with x = 0 is an ordinary point, we can use the series
solution method to determine the series solution of the differential equation.
The obtained series solution may converge the exact solution if such a closed
form solution exists. If an exact solution is not obtainable, we may use a
truncated number of terms of the obtained series for numerical purposes.

Although the series solution can be used for equations with constant coeffi-
cients or with variable coefficients, where = = 0 is an ordinary point, but this
method is commonly used for ordinary differential equations with variable
coefficients where z = 0 is an ordinary point.

The series solution method assumes that the solution near an ordinary
point z = 0 is given by

00
U(J?) = Z apx", (1.82)
n=0

or by using few terms of the series
u(z) =ap+ a1z + asx® + asx® + agxt + agz® + aga® + - (1.83)
Differentiating term by term gives
v (z) = a1 + 2as2 + 3azr® + dayx® + Sasx + 6agrd + - - -
u(x) = 2as + 6azz + 12a422 + 20as2® + 30agz? + - - (1.84)
u"(x) = 6az + 24a4x + 60asz® + 120a62> + - - -
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and so on. Substituting u(x) and its derivatives in the given differential equa-
tion, and equating coefficients of like powers of = gives a recurrence relation
that can be solved to determine the coefficients a,,n > 0. Substituting the
obtained values of a,,n > 0 in the series assumption (1.82) gives the series
solution. As stated before, the series may converge to the exact solution. Oth-
erwise, the obtained series can be truncated to any finite number of terms to
be used for numerical calculations. The more terms we use will enhance the
level of accuracy of the numerical approximation.

It is interesting to point out that the series solution method can be used
for homogeneous and inhomogeneous equations as well when z = 0 is an
ordinary point. However, if x = 0 is a regular singular point of an ODE, then
solution can be obtained by Frobenius method that will not be reviewed in
this text. Moreover, the Taylor series of any elementary function involved in
the differential equation should be used for equating the coeflicients.

The series solution method will be illustrated by examining the following
ordinary differential equations where = 0 is an ordinary point. Some ex-
amples will give exact solutions, whereas others will provide series solutions
that can be used for numerical purposes.

Example 1.13

Find a series solution for the following second order ODE:
u +u=0. (1.85)
Substituting the series assumption for u(z) and u”(z) gives
2a9 + 6agx + 12a4x2 + 20a5x3 + 30a6x4 + -
+ag + a1z + asx® + asx® + asxt + asz® + - =0, (1.86)
that can be rewritten by
(ap + 2as) + (a1 + 6a3)x + (ag + 12a4)2” + (az + 20as)2>
+(ay + 30ag)z* + - - = 0. (1.87)

This equation is satisfied only if the coefficient of each power of x vanishes.
This in turn gives the recurrence relation

ap + 2as =0, a1 + 6as =0,
as +12a4 =0, az+ 20a5 =0, (188)

By solving this recurrence relation, we obtain

1 1
a2 = — _,00,a3 = — _ 41,
2! 3!
B 1 B 1 B 1 1 (1.89)
ay = —1202 = 4!610, as —20613 = 5!01,

The solution in a series form is given by

1 1 1
u(z) = ag (1—2!x2+4!x4+~->+a1 <$—3!$3+5!$5+"'>a (1.90)
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and in closed form by

u(z) = apcosx + ay sinx, (1.91)
where a¢g and a; are constants that will be determined for particular solution
if initial conditions are given.

Example 1.14

Find a series solution for the following second order ODE:
u —au —u=0. (1.92)
Substituting the series assumption for u(x),v’(z) and u”’(z) gives
2a5 + 6asz + 12a42° + 20a52> + 30agz® + 42a72° + - - -
—a1x — 2a2x2 — 3a3x3 — 4a4x4 — Sagz® — - -
—ap — a1 — asx?® — azz® — agxt —asz® — - =0, (1.93)
that can be rewritten by
(—ap + 2a2) + (—2a; + 6a3)z + (—3az + 12a4)2? + (—4az + 20as) x>
+(30a — 5as)x* + (42a7 — 6as)z® + --- = 0. (1.94)
This equation is satisfied only if the coefficient of each power of x is zero.
This gives the recurrence relation

—ap + 2a2 =0, —2a1 + 6a3 =0, —3as+12a4 =0,

(1.95)
—4as + 20a5 =0, —bayg+30ag =0, —6as-+42a7=0, -
where by solving this recurrence relation we find
1 1 1
az = _ ao, as = ,ai, a4 = — G2 = _ag,
2 3 4 8
1 1 1 1 1 1 (1.96)
as = _as= __a ag= a4 = __a a7 = _as = aiy---
5= 503 = (01 6= 4= 4500 7= 205 = 0500
The solution in a series form is given by
1 1 1
= 1— 22 4 64 ...
u(z) = ag < o2 + g% + 48% +
L3, 1 5 L
1.97
—I—a1(x+3x + T T >, (1.97)

where ag and a; are constants, where ag = ©(0) and a; = u/(0). It is clear that
a closed form solution is not obtainable. If a particular solution is required,
then initial conditions u(0) and u'(0) should be specified to determine the
coefficients ag and a;.

Example 1.15

Find a series solution for the following second order ODE:
u' —au +u=—zcosw. (1.98)

Substituting the series assumption for u(x),v’, and u”(x), and using the
Taylor series for cosz, we find
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2a5 + 6asz + 12a42° + 20a52> + 30agz® + 42a72° + - - -
—a1x — 2a2x2 — 3a3x3 — 4a4x4 — Sagz® — - -

2 3 4 5
“+ag + ar1x + axx” + azx” + aqx” + azx” + - -

1
R (1.99)

1 3
TR

that can be rewritten by
(ap + 2az) + 6azz + (—az + 12a4)2? + (—2a3 + 20as)z>

L 5
nE: + -+ .(1.100)
Equating the coefficient of each power of = be zero and solving the recurrence

relation we obtain

1
+(30a6 — 3a4)x* + (42a7 — das)2® + - = —x + 2!$3 -

1 1
as=—_a ag = —
2 9 05 3 3'3
1 1 1 1 1
UZTRM T T BT BT 4 T g (1.101)
1 1 2 1 1
ag = aqs = — Qa ar = ar — = — e
7107t 2407 T 2177 1008 5040
The solution in a series form is given by
1 1 1
= 1— 22— 4 64... 1.102
u(z) = ag ( 0% 94 T 940® + ) ( )
L g 1 s 17
+arix + <—3!x + 5!x — 7!.’E +> )
that can be rewritten as
1 1 1
O T S e B e 1.103
u(x) = ag ( 0% T 9y T ggp® T ) ( )
L s, 1 s 14
B (x_ 3" et Tt +>
by setting B = a3 — 1. Consequently, the solution is given by
1 1 1
u(z) = ag (1 - 2952 + 241‘4 - 240x6 + - ) + Bz +sinz. (1.104)

Notice that sinx gives the particular solution that arises as an effect of the
inhomogeneous part.

Exercises 1.2.3

Find the series solution for the following homogeneous second order ODEs:

1w 42w +u=0 2. v —au' +azu=0

3.u" —(1+a)u +u=0 4w~ +au=0

Find the series solution for the following inhomogeneous second order ODEs:
5 u'’ —u +xu =sinx 6. u'’ —xu’ + xu = €%

7.u" —xu=cosz 8. v’ —z?u=1In(l —x)



1.3 Leibnitz Rule for Differentiation of Integrals 17

1.3 Leibnitz Rule for Differentiation of Integrals

One of the methods that will be used to solve integral equations is the con-
version of the integral equation to an equivalent differential equation. The
conversion is achieved by using the well-known Leibnitz rule [4,6,7] for differ-
entiation of integrals.

Let f(x,t) be continuous and g{ be continuous in a domain of the x-t
plane that includes the rectangle a < x < b, tg <t < t1, and let

h(x)
Flz) = / Fot)dt, (1.105)
g(z)
then differentiation of the integral in (1.105) exists and is given by
dF dh(zx) dg(z) M) of (z,t)
Fl(x) = = h - T dt.
(z) dx f(@,h()) dx f(@,9()) dx * /g(x) Ox
(1.106)
If g(z) = a and h(z) = b where a and b are constants, then the Leibnitz rule
(1.106) reduces to
dF b of(x,t)
F’ = = ’ 1.1
@ =" = o (1.107)
which means that differentiation and integration can be interchanged such as
d [° b
e /a e"tdt = /a te®tdt. (1.108)

It is interested to notice that Leibnitz rule is not applicable for the Abel’s
singular integral equation:

F(z) = / U oca<t. (1.109)
o (z—0)*

The integrand in this equation does not satisfy the conditions that f(z,t)

be continuous and g{ be continuous, because it is unbounded at x = t. We

illustrate the Leibnitz rule by the following examples.

Example 1.16

Find F’(x) for the following:

F(z) = / V1 + t3dt. (1.110)
We can set g(z) = sinz and h(z) = cosa. It is also clear that f(z,t) is a
function of ¢ only. Using Leibnitz rule (1.106) we find that

Fl'(z) = —sinx\/l+cos?’x—cos:v\/1+sin3x. (1.111)

Example 1.17
Find F’(x) for the following:

2

F(z) = /96 (x —t) costdt. (1.112)
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We can set g(x) = z, h(z) = 2%, and f(z,t) = (z —t) cost is a function of =
and ¢. Using Leibnitz rule (1.106) we find that

352

F'(x) = 22(x — 2?) cos 2? +/ costdt, (1.113)
x
or equivalently

F'(z) = 2x(x — 2?) cos x? + sinz? — sin z. (1.114)
Remarks

In this text of integral equations, we will concern ourselves in differentiation
of integrals of the form:

/ K(z,t)u (1.115)
In this case, Leibnitz rule (1.106) reduces to the form:
K(z,t
F'(z) = K(z,7)u(x) +/ 0 8(x ) u(t)dt. (1.116)
0 T

This will be illustrated by the following examples.
Example 1.18
Find F'(z) for the following:

F(z) = / (z — t)u(t)dt. (1.117)
0
Applying the reduced Leibnitz rule (1.116) yields
F'(z) = / u(t)dt. (1.118)
0

Example 1.19
Find F’'(x) and F"(x) for the following:

Fla) = / " tu(t)dt. (1.119)

Applying the reduced Leibnitz rule (5.116) gives
Fl(2) = 2%u(z) + / " tut)t,

F/(@) = 22(x) + Brul).

(1.120)

Example 1.20
Find F’(z), F"(z), F"'(x) and F0Y) () for the following integral

F(z) = /Om(x — t)3u(t)dt. (1.121)

Applying the reduced Leibnitz rule (1.116) four times gives
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F'(z) = ’ 3(x —t)2u(t)dt, F"(x)= ' 6(z — t)u(t)dt,
/Ox /0 (1.122)
F"(z) = /0 6u(t)dt, FW(z) = 6u(x).

Exercises 1.3

Find F’(z) for the following integrals:

2

1. F(z) = /I e ™ dt 2. F(z) = /z In(1 + xt)dt
0 x
3. F(z) = /x sin(z? + t?)dt 4. F(z) = /:c cosh(z3 + t3)dt
0 0
Find F’(z) for the following integrals:
5. F(z) = /O (2 — tyu(t)at 6. F(z) = /0 " (@ — 1)2u(t)dt
7. F(z) = /O " (@ — t)Pu(t)de 8. F(z) = /0 " (@ = ttu()dt

Differentiate both sides of the following equations:

1 x x
9. 23 + 61‘6 = / (44 z — t)u(t)dt 10. 1 + ze® :/ e " tu(t)dt
0 0
11. 222 + 323 = / (6 + 5z — Bt)u(t)dt
0

x
12. sinhz 4 In(sinz) = / B+z—thu(t)dt, 0 <z < g
0

Differentiate the following F'(z) as many times as you need to get rid of the integral
sign:

13. F(z) =z + /Ox (@ — tyu(t)dt 14, F(z) = 22 + /Ow (@ — )2u(t)dt

15. F(z) =1 +/ (x —t)3u(t)dt 16. F(z) = e” +/ (x — t)*u(t)dt
0 0
Use Leibnitz rule to prove the following identities:

x
17. If F(x) = / (@ — t)™u(t)dt, show that F("*+1) = nlu(x), n > 0.
0

x !
18. F(x) :/ t"™(z — t)™dt, show that F(™m) = " zn Tt
0 n + 1

m and n are positive integers.
1.4 Reducing Multiple Integrals to Single Integrals

It will be seen later that we can convert initial value problems and other
problems to integral equations. It is normal to outline the formula that will
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reduce multiple integrals to single integrals. We will first show that the double
integral can be reduced to a single integral by using the formula:

/095 /Owl F(t)dtdz, = /Ox(x —t)F(t)dt. (1.123)

This can be easily proved by two ways. The first way is to set

Gla) = / (x — OF(t)dt, (1.124)
0
where G(0) = 0. Differentiating both sides of (1.124) gives

G'(z) = /0 " P, (1.125)

obtained by using the reduced Leibnitz rule. Now by integrating both sides
of the last equation from 0 to x yields

G) = /O /O Ft)dtdas. (1.126)

Consequently, the right side of the two equations (1.124) and (1.126) are
equivalent. This completes the proof.
For the second method we will use the concept of integration by parts.

Recall that
/udv = uv—/vdu,

. (1.127)
u(xy) :/0 F(t)dt,

then we find

x T x1 x
/ / F(t)dtdl‘l =1 / F(t)dt — / l’lF(l'l)dl’l
0 0 0 0 0

—xé F(t)dt—/o 1 F(x1)dxy (1.128)
:/ (x — t)F(t)dt,
0

obtained upon setting z1 = t.
The general formula that converts multiple integrals to a single integral is
given by

/OI /OCE1 .../Ozn1 w(zy)dende,—1 - - dey = (n _1 n /Om(x — )" Lu(t)dt.
(1.129)

The conversion formula (1.129) is very useful and facilitates the calculation
works. Moreover, this formula will be used to convert initial value problems
to Volterra integral equations.

x

Corollary

As a result to (1.129) we can easily show the following corollary
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\/Ox /Ox"'/Ox(:r—t)u(t)dtdt...df— rlL! /Ox(x — ) u(t)dt

n integrals

Example 1.21

Convert the following multiple integral to a single integral:

/I /1’1 u(ze)dride.

Using the formula (1.129) we obtain

/ / u(xe d:rldx—/ (z — t)u(t)dt.

Convert the following multiple integral to a single integral:

/ / / u(zs)drodrde.

Using the formula (1.129) we obtain

/ / / u(xs)drodrida = ol / (z — t)zu(t)dt,

Example 1.23

Example 1.22

Convert the following multiple integral to a single integral:

/x / /x(as—t)dtdtdt.

Using the corollary (1.130) we obtain

/// (a — t)dtdtdt = !/Ox(ff—t)?’u(t)dt,

Example 1.24

Convert the following multiple integral to a single integral:

// (x — t)u(xy)dtdx;.

Using the corollary (1.130) we obtain

/0 /0 (x—t)u(xl)dtdeZQ/o (& — £)%u(t)dt.

Example 1.25

Convert the following multiple integral to a single integral:

/ / T — t u(xy)dtdey .

Using the corollary (1.130) we obtain

21

(1.130)

(1.131)

(1.132)

(1.133)

(1.134)

(1.135)

(1.136)

(1.137)

(1.138)

(1.139)
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: " — 2U X Xr1 = ! : Xr — 3’LL
/O/O (z — t)2u(z1)dtd 1*3/0( £)3u(t)dt. (1.140)

Exercises 1.4

Prove the following:

1. /OI /Ozl(x — 1)Pu(ay )dtday — i/oz(x — B u(t)dt
2. /Ox /Oxl(w—t)‘lu(wl)dtdwl - ;/Ow(m—t)%(t)dt

3. /OI /Ozl(x — t)u(z1)dtdzy + /Oz /0931(1‘ — t)2u(x1 )dtdz,

1 (= 5 R
= 6/0 (z —6)*(3+ 2(x — t))u(t)dt

A, /OI /OI u(acl)dtdler/Oz /Ozl(xft)u(xl)dtdarl +/0z /Ozl(xft)?’u(acl)dtdxl

_1 x(lj— 2 xr — xTr — SU
_4/0( 02 (4+2(x—t)+ (z —t)°) u(t)dt

1.5 Laplace Transform

In this section we will review only the basic concepts of the Laplace trans-
form method. The details can be found in any text of ordinary differential
equations. The Laplace transform method is a powerful tool used for solving
differential and integral equations. The Laplace transform [1-4,7] changes dif-
ferential equations and integral equations to polynomial equations that can
be easily solved, and hence by using the inverse Laplace transform gives the
solution of the examined equation.

The Laplace transform of a function f(x), defined for x > 0, is defined by

F(s) = L{f(z)} = /Oooe_“""f(ac)dx, (1.141)

where s is real, and £ is called the Laplace transform operator. The Laplace
transform F'(s) may fail to exist. If f(z) has infinite discontinuities or if it
grows up rapidly, then F'(s) does not exist. Moreover, an important necessary
condition for the existence of the Laplace transform F'(s) is that F'(s) must
vanish as s approaches infinity. This means that

lim F(s) = 0. (1.142)

S§—0C0
In other words, the conditions for the existence of a Laplace transform F'(s)
of any function f(x) are:

1. f(z) is piecewise continuous on the interval of integration 0 < = < A
for any positive A,
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2. f(z) is of exponential order e*” as x — oo, i.e. |f(z)| < Ke, 2 > M,
where a is real constant, and K and M are positive constants. Accordingly,
the Laplace transform F'(s) exists and must satisfy

lim F(s)=0. (1.143)
§—00

1.5.1 Properties of Laplace Transforms

From the definition of the Laplace transform given in (1.141), we can easily
derive the following properties of the Laplace transforms:
1). Constant Multiple:
L{af(x)} = al{f(x)},a is a constant. (1.144)

For example:

4

L{ae"y =aLf{ey = (1.145)

L
2). Linearity Property:
L{af(x)+bg(x)} = al{f(x)} + 0L{g(x)}, a,b are constants. (1.146)

For example:

L{4z + 32} = 4L{z} + 3L{2?} = ;‘2 + g (1.147)
3). Multiplication by z:
d /
Llaf()} = - ) L{f(@)} = —F(5) (1.148)
For example:
. d . d 1 2s
L{zsinx} = fdsﬁ{smx} = s (32 N 1) = (2 41)2 (1.149)

To use the Laplace transform £ for solving initial value problems or integral
equations, we use the following table of elementary Laplace transforms as
shown below:

Table 1.1 Elementary Laplace Transforms

f@) F(s) = £{f@) = [ e fa)da
0
c
c , s>0
s
! >0
T , 8
52
" n! I'(n+1)
T s"“‘l: R , s>0, Ren>—1
1
er® , 8>a
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f(z)
sin ax
cos ax
sin“ ax

cos® ax
x sin ax
T cos axr
sinh ax
cosh ax
sinh? az
cosh? ax
x sinh ax
x cosh ax
wn eax
e®* sin bx
e®* cos bx

e®® sinh bx

e®® cosh bx

H(z — a)
5(x)
o(x —a)

& (x —a)

1 Preliminaries

Continued

F(s) = L{f@) = [ e f(a)da
0
a
s2 + a2
s
s2 + a2
2a?
st 4 da2)” BEE) > [tm(@)
52 + 2a?
ot 1z ) > [tm(a)
2as
(52 + a2)?
52 — g2
(s2 + a2)?
a
2 g2 57 |al
s
2 g2 57 |al
2a2
ot gqy () > (@)
52 — 2a?
ot — g2y BE) > [tm(a)
2as
(52 — a2)2’ s> |al
52 +a?
(52 2y2° s> |al
n!
( yn+1” s > a, n is a positive integer
s—a)m
b >
,8>a
(s —a)?+b2
s—a S
,8>a
(s —a)?+b2
b
(s—a)2 2 s> a
s—a
(s—a)2 2 s> a

s~te=% a4 >0

1
e % a=>0
se” % a=>0
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4). Laplace Transforms of Derivatives:
L{f'(2)} = sL{f(2)} = [(0),
L{f"(2)} = sL{f(x)} = s£(0) = £(0),
L{f" (@)} = $*L{f(2)} = s2£(0) = s£"(0) = f"(0),

L{fM (@)} = s"L{f(x)} =" [(0) = --- = sf"72)(0) — f"=(0).
(1.150)
5). Inverse Laplace Transform
If the Laplace transform of f(x) is F(s), then we say that the inverse
Laplace transform of F(s) is f(x). In other words, we write

LTHF(s)} = f(a), (1.151)
where £7! is the operator of the inverse Laplace transform. The linearity

property holds also for the inverse Laplace transform. This means that

L YaF(s) +bG(s)} = aL Y {F(s)} + bL{G(s)}
= af(z) + bg(x).

Notice that the computer symbolic systems such as Maple and Mathematica
can be used to find the Laplace transform and the inverse Laplace transform.

The Laplace transform method and the inverse Laplace transform method
will be illustrated by using the following examples.

Example 1.26

(1.152)

Solve the following initial value problem:
y'+y=0, y0)=1, y'(0)=1 (1.153)
By taking Laplace transforms of both sides of the ODE, we use
L{y(x)} =Y (s),
L{y"(2)} = s*L{y(2)} — sy(0) — ¥/ (0) (1.154)
=5%Y(s) —s—1,
obtained upon using the initial conditions. Substituting this into the ODE

gives

S n 1
s24+1  s2+41°

Y(s) =

To determine the solution y(x) we then take the inverse Laplace transform
L~ to both sides of the last equation to find

El{Y(s)}:/.Zl{ * }+£1{ ! } (1.156)

s2+1 s2+1

(1.155)

This in turn gives the solution by
y(x) = cosx + sinz, (1.157)
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obtained upon using the table of Laplace transforms. Notice that we obtained
the particular solution for the differential equation. This is due to the fact
that the initial conditions were used in the solution.

Example 1.27
Solve the following initial value problem
v —y' =0, y(0)=2, ¥(0)=1. (1.158)
By taking Laplace transforms of both sides of the ODE, we set
L{y(x)} =Y (s),
L{y'(x)} = sY(s) = 2,
L{y"(2)} = s*L{y(x)} — sy(0) — y'(0)
= s%Y (s) — 25— 1,

obtained by using the initial conditions. Substituting this into the ODE gives
1 1
-1 * s
To determine the solution y(x) we then the take inverse Laplace transform
L~ of both sides of the last equation to find

LTHY (s)y =Lt {s ! 1} + L7t {i} . (1.161)

(1.159)

Y(s) = (1.160)

This in turn gives the solution by
y(z) =e* + 1, (1.162)
obtained upon using the table of Laplace transforms.

6). The Convolution Theorem for Laplace Transform

This is an important theorem that will be used in solving integral equations.
The kernel K (xz,t) of the integral equation:
h(z)
u(z) = f(x) + A K (z,t)u(t)dt, (1.163)
g(z)
is termed difference kernel if it depends on the difference x — t. Examples
of the difference kernels are e*~! sin(x — t), and cosh(x — t). The integral
equation (1.163) can be expressed as
h(x)
u(z) = f(x) + A K(x — t)u(t)dt. (1.164)
g(z)
Consider two functions fi(z) and f2(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions f1(z) and f2(x) be given by

L{fi1(x)} = Fi(s),
L{f2(x)} = Fa(s).

The Laplace convolution product of these two functions is defined by

(1.165)
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(fix f2)(z / fi(z =) fa(t)dt (1.166)
or
(f2x f1)(z / fa(z — 1) fr(t)dt (1.167)
Recall that
(fix f2) (@) = (f2 * f1) (). (1.168)

We can easily show that the Laplace transform of the convolution product
(f1* f2)(z) is given by

L{(f1* f2)(z)} =L {/OI fi(z — t)fz(t)dt} = Fy(s)Fy(s). (1.169)

It was stated before, that this theorem will be used in the coming chapters.
To illustrate the use of this theorem we examine the following example.

Example 1.28

Find the Laplace transform of

x + /Om(ac — t)y(t)dt. (1.170)

Notice that the kernel depends on the difference  — ¢. The integral includes
fi(x) = x and fa(x) = y(x). The integral is the convolution product (f; *
f2)(x). This means that if we take Laplace transform of each term we obtain

L{z}+ L {/ (x — t)y(t)dt} = L{z} + L{=} L{y(t)}. (1.171)
0
Using the table of Laplace transforms gives

1 1
2+ Y () (1.172)

Example 1.29

Solve the following integral equation

xe’”:/ e ty(t)dt. (1.173)
0

Notice that fi(z) = e* and fa(x) = y(z). The right hand side is the convo-
lution product (fy * f2)(x). This means that if we take Laplace transforms of
both sides we obtain

L{ze®} =L {/01? e"”ty(t)dt} = L{e"}L{y(t)}. (1.174)

Using the table of Laplace transforms gives
1 1
= Y 1.175
TSROt (1.175)
that gives

Y(s) = . (1.176)



28 1 Preliminaries

From this we find the solution is

y(z) =L£71 {511} =" (1.177)

The Laplace transform method will be used for solving Volterra integral equa-
tions of the first and the second type in coming chapters.

Exercises 1.5

Solve the given ODEs:

Ly"+4y=0, y(0) =0, y'(0) =1 2. y" +4y =4z, y(0) =0, y'(0) =1
3.y —y=-2x, y(0)=0, y(0) =1 4.y"”" -3y +2y=0, y(0) =2, y'(0) =3
Find the Laplace transform of the following expressions:

5.x +sinx 6.e* —cosz 7.1+ ze® 8. sinx+sinhx

Find the Laplace transform of the following expressions that include convolution
products:

9. /I sinh(z — t)y(t)dt 10. 22 + /gJ " ty(t)dt

’ x ’ T
11. /0 (x — t)e ty(t)dt 12. 142 7/0 (x — t)y(t)dt
Find the inverse Laplace transform of the following:
BFO =, 1w Fe =, L0
15. F(s) = . ° 3 6. F(s) = " !

+ —
s24+1  s2—-4 s(s2+1)  s(s2-—1)

1.6 Infinite Geometric Series

A geometric sequence is a sequence of numbers where each term after the first
is obtained by multiplying the previous term by a non-zero number r called
the common ratio. In other words, a sequence is geometric if there is a fixed
non-zero number r such that

apy1 = apr, n =1 (1.178)
This means that the geometric sequence can be written in a general form as
ar,air,air?, .. ar™ L (1.179)

where a7 is the starting value of the sequence and r is the common ratio.
The associated geometric series is obtained as the sum of the terms of the
geometric series, and therefore given by

n
Sp = Zalrk —a1+ar+ar? +ar® +art + - 4 agr”. (1.180)
k=0
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The sum of the first n terms of a geometric sequence is given by
ay(1—r")
1—7r 7
An infinite geometric series converges if and only if |r| < 1. Otherwise it
diverges. The sum of infinite geometric series, for |r| < 1, is given by

S, = r# 1. (1.181)

. ay
lim S, = , 1.182
B A (1.182)
obtained from (1.181) by noting that
lim " =0, |r]<1. (1.183)

Some of the methods that will be used in this text may give the solutions
in an infinite series. Some of the obtained series include infinite geometric
series. For this reason we will study examples of infinite geometric series.

Example 1.30

Find the sum of the infinite geometric series
4 8

2
1 1.184
+3+9 27+ ( )

The first value of the sequence and the common ratio are given by a; =1

and r = § respectively. The sum is therefore given by
1

S = 5 =3 (1.185)
1- 3

Example 1.31

Find the sum of the infinite geometric series:
ette e et (1.186)
The first term and the common ratio are a; = e~ ! and r = e~ < 1. The
sum is therefore given by
e ! 1

§S= . 1=, 1 (1.187)

Example 1.32

Find the sum of the infinite geometric series:

n n? n?
x+4x+16x+64x+-~-, 0<n<4. (1.188)

It is obvious that a1 = = and r =
infinite series is given by

n

w < 1. Consequently, the sum of this

S = n= z, 0<n<A4d (1.189)

Example 1.33

Find the sum of the infinite geometric series:
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1 1 1
x+x2+x3+-~-, x> 1. (1.190)
It is obvious that a; = alc and r = alc < 1. The sum is therefore given by
1
1
S = = 1 1.191
-1 -1 *7 (1.191)
Example 1.34
Find the sum of the infinite geometric series:
! + bl + (1.192)
2 4 8 ’
It is obvious that a1 =1 and r = —},|r| < 1. The sum is therefore given by
1 2
S = = _. 1.193
1+, 3 ( )

Exercises 1.6

Find the sum of the following infinite series:

1.1+1+1+1+-~~ 2.1—1+1—1+~--

2 4 8 16 2 4 8 16
3. 5x+5x+ 51‘+ > T+

6 36 216 1296
4. Gsinx—i- 6 sinx + 6 sinx + 6 sinx + - --

7 49 343 2401

2 —4 -6 -8 n ? n?
5.e “4+e *+e P +e 4. 6.x+9x+81x+72gx+-~-,O<n<9
7,7r:v+7ra:+7ra:+7rx+-~~ 8.e+e2+63+e4+~~-

2 4 8 T w2 73 g4

Inz Inz

d 2
9. Sh that 1 o)=L, x>0
ow tha dw(nx—i— 9 + 4 + ) - x

1 1

1
10. Show that [5T! ( + L+
x x

xT
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Chapter 2

Introductory Concepts of Integral
Equations

As stated in the previous chapter, an integral equation is the equation in
which the unknown function u(x) appears inside an integral sign [1-5]. The
most standard type of integral equation in u(x) is of the form
h(z)
u(z) = f(x) + A K (z, t)u(t)dt, (2.1)
g(x)
where g(z) and h(x) are the limits of integration, A is a constant parameter,
and K(z,t) is a known function, of two variables x and t, called the kernel
or the nucleus of the integral equation. The unknown function u(x) that
will be determined appears inside the integral sign. In many other cases,
the unknown function u(x) appears inside and outside the integral sign. The
functions f(z) and K(z,t) are given in advance. It is to be noted that the
limits of integration g(z) and h(x) may be both variables, constants, or mixed.
Integral equations appear in many forms. Two distinct ways that de-
pend on the limits of integration are used to characterize integral equations,
namely:

1. If the limits of integration are fixed, the integral equation is called a
Fredholm integral equation given in the form:

b
(@) = f(@) + A / K(x, Hu(t)dt, (2.2)

where a and b are constants.
2. If at least one limit is a variable, the equation is called a Volterra integral
equation given in the form:

u(z) = f(x) + )\/x K (z,t)u(t)dt. (2.3)

Moreover, two other distinct kinds, that depend on the appearance of the
unknown function u(x), are defined as follows:

1. If the unknown function wu(z) appears only under the integral sign of
Fredholm or Volterra equation, the integral equation is called a first kind
Fredholm or Volterra integral equation respectively.
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2. If the unknown function u(x) appears both inside and outside the inte-
gral sign of Fredholm or Volterra equation, the integral equation is called «a
second kind Fredholm or Volterra equation integral equation respectively.

In all Fredholm or Volterra integral equations presented above, if f(x) is
identically zero, the resulting equation:

b
(@) = A / K (x, ut)dt (2.4)

u(x) = )\/x K(z,t)u(t)dt (2.5)

is called homogeneous Fredholm or homogeneous Volterra integral equation
respectively.

It is interesting to point out that any equation that includes both integrals
and derivatives of the unknown function u(z) is called integro-differential
equation. The Fredholm integro-differential equation is of the form:

b d*u
u®(z) = flz) + A / K(x, tyu(t)dt, u™ = dok (2.6)
x
a
However, the Volterra integro-differential equation is of the form:
T dk
u® (z) = f(z) + / K (e uydt, u® =" . (2.7)
a x

The integro-differential equations [6] will be defined and classified in this text.

2.1 Classification of Integral Equations

Integral equations appear in many types. The types depend mainly on the
limits of integration and the kernel of the equation. In this text we will be
concerned on the following types of integral equations.

2.1.1 Fredholm Integral Equations

For Fredholm integral equations, the limits of integration are fixed. Moreover,
the unknown function u(x) may appear only inside integral equation in the
form:

b
fla) = / K (z, t)u(t)dt. (2.8)

This is called Fredholm integral equation of the first kind. However, for Fred-
holm integral equations of the second kind, the unknown function w(z) ap-
pears inside and outside the integral sign. The second kind is represented by
the form:

b
u(z) = f(x) + /\/ K (z, t)u(t)dt. (2.9)
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Examples of the two kinds are given by
. 1
sinz — xcosx .
2 = /0 sin(at)u(t)dt, (2.10)
and
1 /1
u@ =z, [ (@ tub, (2.11)

-1

respectively.

2.1.2 Volterra Integral Equations

In Volterra integral equations, at least one of the limits of integration is a
variable. For the first kind Volterra integral equations, the unknown function
u(x) appears only inside integral sign in the form:

fla) = /O " K (e, Du(t)dt. (2.12)

However, Volterra integral equations of the second kind, the unknown func-
tion u(x) appears inside and outside the integral sign. The second kind is
represented by the form:

u(z) = f(x) + )\/I K (z, t)u(t)dt. (2.13)
Examples of the Volterra integral equagions of the first kind are
ze ¥ = /I e' " Tu(t)dt, (2.14)
and '
527 4 2% = /Ox(5 + 3z — 3t)u(t)dt. (2.15)

However, examples of the Volterra integral equations of the second kind are

w(w) =1 /O w(t)dt, (2.16)
and

u(z) =z + /Om(a; — t)u(t)dt. (2.17)

2.1.3 Volterra-Fredholm Integral Equations

The Volterra-Fredholm integral equations [6,7] arise from parabolic bound-
ary value problems, from the mathematical modelling of the spatio-temporal
development of an epidemic, and from various physical and biological mod-
els. The Volterra-Fredholm integral equations appear in the literature in two
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forms, namely

(@) = f(2) + A / " K (o u(t)dt + Ao / 'K udt,  (218)

and
u(z, 1) :f(a:,t)+/\/ /F(x,t,f,T,u(f,T))dde, (2,1) € Q% [0,T], (2.19)
0 Q

where f(x,t) and F(z,t,&, 7,u(§, 7)) are analytic functions on D = Q x [0,T7,
and ) is a closed subset of R",n = 1,2,3. It is interesting to note that
(2.18) contains disjoint Volterra and Fredholm integral equations, whereas
(2.19) contains mixed Volterra and Fredholm integral equations. Moreover,
the unknown functions u(x) and u(z, t) appear inside and outside the integral
signs. This is a characteristic feature of a second kind integral equation. If
the unknown functions appear only inside the integral signs, the resulting
equations are of first kind, but will not be examined in this text. Examples
of the two types are given by

T 1
— 2 _ _
u(z) = 6z + 3z° + 2 /0 au(t)dt /0 tu(t)dt, (2.20)
and -
uz,t) =x+ 1>+ ;tQ - ;t - /0 /O (1 — &)dédr. (2.21)

2.1.4 Singular Integral Equations

Volterra integral equations of the first kind [4,7]

h(z)
flz)= A K (x,t)u(t)dt (2.22)
9(z)
or of the second kind
h(x)
u(z) = f(x) + K(x,t)u(t)dt (2.23)
g(z)

are called singular if one of the limits of integration g(z), h(x) or both are
infinite. Moreover, the previous two equations are called singular if the kernel
K (z,t) becomes unbounded at one or more points in the interval of integra-
tion. In this text we will focus our concern on equations of the form:
x
flz) = /0 (z jt)au(t)dt, 0<a<l, (2.24)
or of the second kind:

u(z) = f(x) + /Ox (z jt)au(t)dt, 0<a<l. (2.25)

The last two standard forms are called generalized Abel’s integral equation
and weakly singular integral equations respectively. For o = %, the equation:
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r 1
- /O PRERIGLE (2.26)

is called the Abel’s singular integral equation. It is to be noted that the
kernel in each equation becomes infinity at the upper limit t = x. Examples of
Abel’s integral equation, generalized Abel’s integral equation, and the weakly
singular integral equation are given by

\/x—/ox \/xl_tu(t)dt, (2.27)

s [T 1 U

25 = /O oy MO (2.28)
and

w(x) =1+ o+ /Om ( L u(t)dt, (2.29)

x—t)s

respectively.

Exercises 2.1

For each of the following integral equations, classify as Fredholm, Volterra, or
Volterra-Fredholm integral equation and find its kind. Classify the equation as sin-
gular or not.

1. u(z) =1 +/O u(t)dt 2. z= /O (1+z—t)u(t)dt
) ™

u(x) =e*+e—1-— u LT T 2@ -t
3. u(x) + 1 /0 (t)dt 4. z+1 ) /O (z — t)u(t)dt
5. u(z) = — /01 (z — t)u(t)dt 6. u(z) =z + éxi” — /Ox(m — t)u(t)dt
T éx?’ - /x(xft)u(t)dt 8. ;x2 - 2x+ i :/0 (@ — Du(t)dt

1

9. u(z) = 3x+ 67 7/ (xft)u(t)dtf/ zu(t)dt

10. u(z,t) =z +t3+ 2 — t—//(T— )dédr

11.x3+\/x:/0x( 1)5u(t)dt 12.u(w):1+1‘2+/0x

u(t)dt
T —1t)s t

1
Vo —

2.2 Classification of Integro-Differential Equations

Integro-differential equations appear in many scientific applications, espe-
cially when we convert initial value problems or boundary value problems
to integral equations. The integro-differential equations contain both integral
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and differential operators. The derivatives of the unknown functions may ap-
pear to any order. In classifying integro-differential equations, we will follow
the same category used before.

2.2.1 Fredholm Integro-D:ifferential Equations

Fredholm integro-differential equations appear when we convert differential
equations to integral equations. The Fredholm integro-differential equation
contains the unknown function u(z) and one of its derivatives u(™ (z),n > 1
inside and outside the integral sign respectively. The limits of integration
in this case are fixed as in the Fredholm integral equations. The equation
is labeled as integro-differential because it contains differential and integral
operators in the same equation. It is important to note that initial conditions
should be given for Fredholm integro-differential equations to obtain the par-
ticular solutions. The Fredholm integro-differential equation appears in the
form:

b
u™(z) = f(x) + A / K (, t)u(t)dt, (2.30)

where u(™) indicates the nth derivative of u(z). Other derivatives of less order
may appear with u(™) at the left side. Examples of the Fredholm integro-
differential equations are given by

() =1-— zl)’x + /1 zu(t)dt, wu(0) =0, (2.31)
0

and
u’(z) +u/(z) =2 —sinz — /2 ztu(t)dt, u(0)=0, «'(0)=1. (2.32)
0

2.2.2 Volterra Integro-D:ifferential Equations

Volterra integro-differential equations appear when we convert initial value
problems to integral equations. The Volterra integro-differential equation con-
tains the unknown function u(z) and one of its derivatives u(™ (z),n > 1
inside and outside the integral sign. At least one of the limits of integration
in this case is a variable as in the Volterra integral equations. The equation
is called integro-differential because differential and integral operators are in-
volved in the same equation. It is important to note that initial conditions
should be given for Volterra integro-differential equations to determine the
particular solutions. The Volterra integro-differential equation appears in the
form:

u™(z) = f(x) + /\/Ox K (z,t)u(t)dt, (2.33)
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where u(™ indicates the nth derivative of u(z). Other derivatives of less order
may appear with (™ at the left side. Examples of the Volterra integro-
differential equations are given by
1 xT
u(z)=—-1+ 21‘2 —ze” — / tu(t)dt, u(0) =0, (2.34)
0
and

o (z)+u' (x) = 1—x(sinm—|—cosac)—/or tu(t)dt, u(0) = —1, v/ (0) = 1. (2.35)

2.2.3 Volterra-Fredholm Integro-Differential Equations

The Volterra-Fredholm integro-differential equations arise in the same man-
ner as Volterra-Fredholm integral equations with one or more of ordinary
derivatives in addition to the integral operators. The Volterra-Fredholm
integro-differential equations appear in the literature in two forms, namely

T b
u™(z) = f(z) + M / Ky (z, t)u(t)dt 4+ Ao / Ko(z, t)yu(t)dt,  (2.36)
and

W () = fla,t) + A / t / Flast, &7y ulE, ) dedr, (2.1) € Q x [0,T],
0 Q

(2.37)
where f(x,t) and F(z,t,&,7,u(§, 7)) are analytic functions on D = Qx [0, T,
and € is a closed subset of R™,n = 1,2, 3. It is interesting to note that (2.36)
contains disjoint Volterra and Fredholm integral equations, whereas (2.37)
contains mixed integrals. Other derivatives of less order may appear as well.
Moreover, the unknown functions u(x) and u(z,t) appear inside and outside
the integral signs. This is a characteristic feature of a second kind integral
equation. If the unknown functions appear only inside the integral signs, the
resulting equations are of first kind. Initial conditions should be given to
determine the particular solution. Examples of the two types are given by

x 1
u'(x) = 24z + 2* — z—t)u — U w(0) = .
() =24+ 2" +3 /O( tyu(t)dt /Ot(t)dt, (0)=0, (2.38)
and

t 1
o (x,t) =1+83 + ;t2 - ;t —/ / (1 —&)dédr, u(0,t) =13 (2.39)
0 JO

Exercises 2.2

For each of the following integro-differential equations, classify as Fredholm, Volterra,
or Volterra-Fredholm integro-equation
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1.u'(z)=1 +/ zu(t)dt, u(0) =0
0
1
2. v (z) ==z +/ (14 x —t)u(t)dt, uw(0) =1, v/ (0) =0
0
x 1
3. u(z) + u(x) = x+/ tu(t)dt+/ u(t)dt, uw(0) =0, u'(0) =1
0 0
x 1
4w (z)+u (z) == +/ tu(t)dt +/ u(t)dt, u(0) =0,u'(0) =1, v’ (0) =1
0 0
1
5.u/ (z) +u(z) =2 +/ (z — t)u(t)dt, u(0) =1
0

6. u(z) =1+ /O tu(t)dt, u(0) =0, u'(0) =1

2.3 Linearity and Homogeneity

Integral equations and integro-differential equations fall into two other types
of classifications according to linearity and homogeneity concepts. These two
concepts play a major role in the structure of the solutions. In what follows
we highlight the definitions of these concepts.

2.3.1 Linearity Concept

If the exponent of the unknown function u(x) inside the integral sign is one,
the integral equation or the integro-differential equation is called linear [6]. If
the unknown function u(z) has exponent other than one, or if the equation
contains nonlinear functions of u(z), such as e*, sinhu, cosu,In(l + u), the
integral equation or the integro-differential equation is called nonlinear. To
explain this concept, we consider the equations:

() =1— /O "o = D, (2.40)
1
u(z) =1 —/O (x — t)u(t)dt, (2.41)

u(z) =1+ [(1 +z — t)ut(t)dt, (2.42)

and )
w(z)=1 +/ wteDdt,  u(0) = 1. (2.43)
0
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The first two examples are linear Volterra and Fredholm integral equations
respectively, whereas the last two are nonlinear Volterra integral equation
and nonlinear Fredholm integro-differential equation respectively.

It is important to point out that linear equations, except Fredholm integral
equations of the first kind, give a unique solution if such a solution exists.
However, solution of nonlinear equation may not be unique. Nonlinear equa-
tions usually give more than one solution and it is not usually easy to handle.
Both linear and nonlinear integral equations of any kind will be investigated
in this text by using traditional and new methods.

2.3.2 Homogeneity Concept

Integral equations and integro-differential equations of the second kind are
classified as homogeneous or inhomogeneous, if the function f(z) in the second
kind of Volterra or Fredholm integral equations or integro-differential equa-
tions is identically zero, the equation is called homogeneous. Otherwise it is
called inhomogeneous. Notice that this property holds for equations of the
second kind only. To clarify this concept we consider the following equations:

u(z) =sinz + /x xtu(t)dt, (2.44)
0
ulr)=x ' xXr — 2'LL .
(@) =2+ / (z — 1)%u(t)dt, (2.45)

u(z) = /0 (14— Dbt (2.46)

and
u'(x) = /0 ztu(t)dt, u(0)=1, «'(0)=0. (2.47)

The first two equations are inhomogeneous because f(z) = sinz and f(x) =
x, whereas the last two equations are homogeneous because f(x) = 0 for each
equation. We usually use specific approaches for homogeneous equations, and
other methods are used for inhomogeneous equations.

Exercises 2.3

Classify the following equations as Fredholm, or Volterra, linear or nonlinear, and
homogeneous or inhomogeneous

1Lou(@) =1+ /Ow (@ — 1)2u(t)dt 2. u(z) = coshz + /Ol(a; — Dult)dt

3. u(z) = /0 “(2 4 — tut)dt 4 u(z) = A /_ 11 £2u(t)dt



42 2 Introductory Concepts of Integral Equations

x 1 1
5. u(z) =14z +/ (z—1t) dt 6. u(z) =1 +/ u(t)dt
0 1+ u? 0

Tow(z) =1+ /Ol(x —Hu(t)dt, w(0) =1 8 u'(z) = /Ox(x — Hu(t)dt, u(0) =0

2.4 Origins of Integral Equations

Integral and integro-differential equations arise in many scientific and en-
gineering applications. Volterra integral equations and Volterra integro-
differential equations can be obtained from converting initial value prob-
lems with prescribed initial values. However, Fredholm integral equations
and Fredholm integro-differential equations can be derived from boundary
value problems with given boundary conditions.

It is important to point out that converting initial value problems to
Volterra integral equations, and converting Volterra integral equations to
initial value problems are commonly used in the literature. This will be ex-
plained in detail in the coming section. However, converting boundary value
problems to Fredholm integral equations, and converting Fredholm integral
equations to equivalent boundary value problems are rarely used. The conver-
sion techniques will be examined and illustrated examples will be presented.

In what follows we will examine the steps that we will use to obtain these
integral and integro-differential equations.

2.5 Converting IVP to Volterra Integral Equation

In this section, we will study the technique that will convert an initial
value problem (IVP) to an equivalent Volterra integral equation and Volterra
integro-differential equation as well [3]. For simplicity reasons, we will apply
this process to a second order initial value problem given by

y" () + )y () + ¢(z)y(z) = g(x) (2.48)
subject to the initial conditions:
y(0) =a, y'(0) =45, (2.49)

where « and (3 are constants. The functions p(z) and ¢(x) are analytic func-
tions, and g(x) is continuous through the interval of discussion. To achieve

our goal we first set
Y (z) = u(w), (2.50)

where u(z) is a continuous function. Integrating both sides of (2.50) from 0
to x yields

x

v(@) -y = [ uta (2.51)

0
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or equivalently

y'(z) =P8+ /Ox u(t)dt. (2.52)
Integrating both sides of (2.52) from 0 to z yields
y(z) —y(0) = Bz + ’ /m u(t)dtdt, (2.53)
or equivalently o
y(@) = a+ fr+ /Ox(x — tyu(t)dt, (2.54)

obtained upon using the formula that reduce double integral to a single inte-
gral that was discussed in the previous chapter. Substituting (2.50), (2.52),
and (2.54) into the initial value problem (2.48) yields the Volterra integral
equation:

(@) + p(o) [ﬁ + /O ’ u(t)dt} + q(a) [a + B + /0 o t)u(t)dt} — (a).

(2.55)
The last equation can be written in the standard Volterra integral equation
form:

u(z) = f(z) — /03c K (x,t)u(t)dt, (2.56)

where
K(z,1) = p(z) + q(2)(z — 1), (2.57)

and
f(z) = g(z) — [Bp(z) + aq(z) + Bzq(z)] . (2.58)

It is interesting to point out that by differentiating Volterra equation (2.56)
with respect to x, using Leibnitz rule, we obtain an equivalent Volterra
integro-differential equation in the form:
xr
0 63}

The technique presented above to convert initial value problems to equiva-
lent Volterra integral equations can be generalized by considering the general
initial value problem:

u(t)dt, u(0) = f(0). (2.59)

y ™ a2y a1 ()Y + an(2)y = g(x), (2.60)
subject to the initial conditions
y(0) = o,y (0) = c1,y"(0) = o, ...,y V(0) = cnoy. (2.61)

We assume that the functions a;(z), 1 < ¢ < n are analytic at the origin, and
the function g(z) is continuous through the interval of discussion. Let u(x)
be a continuous function on the interval of discussion, and we consider the
transformation:

Y™ (z) = u(x). (2.62)

Integrating both sides with respect to x gives
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(=D () = ¢,_ xu . .
Y V() 1+/0 (t)dt (2.63)

Integrating again both sides with respect to = yields

(" 2)()—cng—l—cn 1x+/ / t)dtdt

= Cpo+Cp1T + / (z — tyu(t)dt, (2.64)
0

obtained by reducing the double integral to a single integral. Proceeding as
before we find

1
y " (2) = caoz + 27 + o Cn—1@ +/ / / t)dtdtdt
1

= Cn-3 F CaaB+ ,Cp1 +2/ (z —t)%u(t)dt.  (2.65)
0

Continuing the integration process leads to
n—1 c 1 T
k k n—1
= + —1 t)dt. 2.66

Substituting (2.62)—(2. 66) into (2.60) gives
u(z / K(x,t)u (2.67)

where

K=Y, " (=D (2.68)

and

\M:

(Z (Jc’i I:)'xf—’f> . (2.69)

Notice that the Volterra mtegro—dlfferentlal equation can be obtained by dif-
ferentiating (2.67) as many times as we like, and by obtaining the initial
conditions of each resulting equation. The following examples will highlight
the process to convert initial value problem to an equivalent Volterra integral
equation.

Example 2.1
Convert the following initial value problem to an equivalent Volterra integral

equation:
2

Y() — 2y(x) = e, y(0) = 1. (2.70)
We first set
y'(z) = u(z). (2.71)
Integrating both sides of (2.71), using the initial condition y(0) = 1 gives

i)~ ) = [ utiar (2.72)
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or equivalently
xT
ylx) =1 +/ u(t)dt, (2.73)
0

Substituting (2.71) and (2.73) into (2.70) gives the equivalent Volterra inte-
gral equation:

u(z) =2z + e + 2z /I u(t)dt. (2.74)
0

Example 2.2

Convert the following initial value problem to an equivalent Volterra integral
equation:

y"(z) —y(z) =sinz, y(0) =0, y'(0)=0. (2.75)
Proceeding as before, we set
v (z) = u(z). (2.76)
Integrating both sides of (2.76), using the initial condition 3’(0) = 0 gives
x
y'(z) = / u(t)dt. (2.77)
0

Integrating (2.77) again, using the initial condition y(0) = 0 yields

/ / t)dtdt = /Om(x—t)u(t)dt, (2.78)

obtained upon using the rule to convert double integral to a single integral.
Inserting (2.76)—(2.78) into (2.70) leads to the following Volterra integral
equation:

u(x) =sinz + /Om(x — t)u(t)dt. (2.79)

Example 2.3

Convert the following initial value problem to an equivalent Volterra integral
equation:
v =y =y +y =0 y0)=1, y(0)=2 y"(0)=3. (2.80)
We first set
y" (z) = u(x), (2.81)
where by integrating both sides of (2.81) and using the initial condition
y”(0) = 3 we obtain

x
"= 3+/ u(t)dt. (2.82)
0
Integrating again and using the initial condition y’(0) = 2 we find

Y (z) = 2+3x+/ / t)dtdt = 2+3x+/x(ac—t)u(t)dt. (2.83)
0

Integrating again and using y(0) = 1 we obtain
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y(r) =1+ 2z + x+/// t)dtdtdt

—1+2x+2x +2/O (z — t)2u(t)dt. (2.84)

Notice that in (2.83) and (2.84) the multiple integrals were reduced to single
integrals as used before. Substituting (2.81) — (2.84) into (2.80) leads to the
Volterra integral equation:

w@) =+ 3+ gaﬂ + /Ox[l Fr—t)— ;(ac Cu(dt. (2.85)

Remark

We can also show that if V) (z) = u(z), then

v () = 4" (0) + / “ult)dt

y" () = y"(0) + 2y (0) + /0 (z = tyu(t)dt

V@) =10 +2y"0) + 2" 0) + ) [ (o= 0Puteya

) = 9(0) + 2/ 0) + ,ay(0) + (" O + o [ “(w— tPut)dt.

(2.86)
This process can be generalized to any derivative of a higher order.
In what follows we summarize the relation between derivatives of y(x) and
u(x):

Table 2.1 The relation between derivatives of y(z) and u(x)

y(™) (z) Integral Equations
y'(@) = u(a) v(@) =50 + [ (o
v (@) = u(a) V@) =y + [ uta

y(@) = y(0) + ' (0) + / "(@ — tyu(t)dt
V'(x) = 5 (0) + / " u(tyar
Y (@) = u(a) V(@) =y + 0 + [ @ = utty

y(@) = y(0) +ay'0) + 2" (0) + , ["(@ = nPu(ty
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2.5.1 Converting Volterra Integral Equation to IVP

A well-known method for solving Volterra integral and Volterra integro-
differential equation, that we will use in the forthcoming chapters, converts
these equations to equivalent initial value problems. The method is achieved
simply by differentiating both sides of Volterra equations [6] with respect to
2 as many times as we need to get rid of the integral sign and come out with
a differential equation. The conversion of Volterra equations requires the use
of Leibnitz rule for differentiating the integral at the right hand side. The
initial conditions can be obtained by substituting z = 0 into u(x) and its
derivatives. The resulting initial value problems can be solved easily by using
ODEs methods that were summarized in Chapter 1. The conversion process
will be illustrated by discussing the following examples.

Example 2.4

Find the initial value problem equivalent to the Volterra integral equation:

(@) = ¢* + / w(t)dt. (2.87)
0
Differentiating both sides of (2.87) and using Leibnitz rule we find
u'(x) = e* + u(x). (2.88)
It is clear that there is no need for differentiating again because we got rid
of the integral sign. To determine the initial condition, we substitute x = 0
into both sides of (2.87) to find «(0) = 1. This in turn gives the initial value

problem:
u'(z) —u(z) =€*, u(0)=1. (2.89)

Notice that the resulting ODE is a linear inhomogeneous equation of first
order.

Example 2.5
Find the initial value problem equivalent to the Volterra integral equation:
(@) = 22 + / "o Dt (2.90)
Differentiating both sides of (2.90) anod using Leibnitz rule we find
u'(x) = 2x + /095 u(t)dt. (2.91)

To get rid of the integral sign we should differentiate (2.91) and by using
Leibnitz rule we obtain the second order ODE:

u’(z) =2 + u(x). (2.92)
To determine the initial conditions, we substitute x = 0 into both sides of
(2.90) and (2.91) to find u(0) = 0 and u/(0) = 0 respectively. This in turn
gives the initial value problem:

() —u(x) =2, u(0)=0, «'(0)=0. (2.93)



48 2 Introductory Concepts of Integral Equations

Notice that the resulting ODE is a second order inhomogeneous equation.
Example 2.6

Find the initial value problem equivalent to the Volterra integral equation:

u(x) =sinx — ; /Ox(x —t)%u(t)dt. (2.94)

Differentiating both sides of the integral equation three times to get rid of
the integral sign to find

u'(z) = cosx — /Om(ac — t)u(t)dt,
u”’(z) = —sinz — /096 u(t)dt,

u”(x) = —cosx — u(x).

(2.95)

Substituting # = 0 into (2.94) and into the first two integro-differential equa-
tions in (2.95) gives the initial conditions:

w(0) =0, «(0)=1, «"(0)=0. (2.96)
In view of the last results, the initial value problem equivalent to the Volterra
integral equation (2.94) is a third order inhomogeneous ODE given by

u"(z) +u(z) = —cosz, w(0)=0, «(0)=1, «"(0)=0. (2.97)

Exercises 2.5

Convert each of the following IVPs in 1-8 to an equivalent Volterra integral equation:
1.y —dy =0, y(0) =1 2.y +4zy =e=2*° y(0) =0

3.y +4y=0, y(0)=0, y'(0) =1 4.y" -6y’ +8y =1, y(0) =1, y'(0)=1
59" —y" =0, y(0) =2, y'(0) =y"(0) =1

6.y =2y +y==, y(0)=1,9(0) =0, y"'(0) =1

7.y — gy =1, y(0) = y'(0) =0, y"(0) = y'""(0) = 1

8.y 4y +y ==, y(0)=y'(0) =1, y’(0) =y"(0) =0

Convert each of the following Volterra integral equation in 9-16 to an equivalent IVP:

9. u(z) =z + 2/01 u(t)dt 10. u(z) =1+ €e* — /OI u(t)dt

1. u(z) = 1422 + /x(x “Hu@®dt 12, u(z) = sinz — /x(x — Dut)dt
0 0

13. u(z) =1 —cosz + 2/z(m —t)%u(t)dt 14. u(z) = 2 + sinha + /I(x — t)2u(t)dt
0 0

15, u(z) = 1+ 2 /x(x —0Pu(t)dt 16. u(@) = 1+ ¢® + /x(1 4z — t)Pult)dt
0 0
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2.6 Converting BVP to Fredholm Integral Equation

In this section, we will present a method that will convert a boundary value
problem to an equivalent Fredholm integral equation. The method is simi-
lar to the method that was presented in the previous section for converting
Volterra equation to IVP, with the exception that boundary conditions will
be used instead of initial values. In this case we will determine another ini-
tial condition that is not given in the problem. The technique requires more
work if compared with the initial value problems when converted to Volterra
integral equations. For this reason, the technique that will be presented is
rarely used. Without loss of generality, we will present two specific distinct
boundary value problems (BVPs) to derive two distinct formulas that can be
used for converting BVP to an equivalent Fredholm integral equation.

Type 1
We first consider the following boundary value problem:
y'(z) + g(x)y(x) = h(z), 0<x <1, (2.98)
with the boundary conditions:
y(0)=a, y(1) =7 (2.99)
We start as in the previous section and set
v (z) = u(z). (2.100)

Integrating both sides of (2.100) from 0 to 2 we obtain
/ y" (t)dt = / u(t)dt, (2.101)
0 0

y'(x) =4 (0) + /OI u(t)dt, (2.102)

where the initial condition y(0) is not given in a boundary value problem.
The condition %’(0) will be determined later by using the boundary condition
at « = 1. Integrating both sides of (2.102) from 0 to x gives

y(x) = y(0) + 25/(0 / / (2.103)

that gives

or equivalently

y(x) = a+ 2y (0) + /0 (x — t)u(t)dt, (2.104)

obtained upon using the condition y(0) = « and by reducing double integral
to a single integral. To determine y’(0), we substitute = 1 into both sides
of (2.104) and using the boundary condition at y(1) = 3 we find

y(1) = a +1/(0) + /O (1 tyu(t)dt, (2.105)

that gives
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1
B=a+y'(0)+ / (1 —t)u(t)dt. (2.106)
0
This in turn gives

1
y(0) = (3 - a) —/0 (1— Hu(t)dt. (2.107)
Substituting (2.107) into (2.104) gives

y(r) =a+ (B —a)xr — / (1 — tu(t)dt + /x(x — tu(t)dt. (2.108)
0 0
Substituting (2.100) and (2.108) into (2.98) yields

u(®) + ag(z) + (6 — a)rg(z) - / £g()(1 — tyu(t)dt

—+ /Ox g(x)(x — t)u(t)dt = h(z). (2.109)

From calculus we can use the formula:

1 x 1
/0 () = / () + / (), (2.110)
to carry Eq. (2.109) to

u(z) = h(z) — ag(z) — (6 — a)zg(z) — g(x) /Om(x — t)u(t)dt
x 1
+zg(x) {/0 (1 — t)u(t)dt +/ (1- t)u(t)dt} , (2.111)

that gives
1

u(z) = f(z) + /Ox t(1 —z)g(z)u(t)dt + / z(1 = t)g(x)u(t)dt, (2.112)

that leads to the Fredholm integral equation:

(@) = f(@) + /0 K (, tyu(t)dt, (2.113)

where
f(z) = h(x) — ag(x) — (B — a)zg(x), (2.114)

and the kernel K (x,t) is given by

t(l—2x)g(x), for 0<

oy = 10 D0@)

x(1—1t)g(x), for x<t<1
An important conclusion can be made here. For the specific case where
y(0) = y(1) = 0 which means that « = § = 0, i.e. the two boundaries of
a moving string are fixed, it is clear that f(x) = h(z) in this case. This

means that the resulting Fredholm equation in (2.113) is homogeneous or
inhomogeneous if the boundary value problem in (2.98) is homogeneous or

Pso 2.115
<1 (2.115)
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inhomogeneous respectively when a = § = 0. The techniques presented above
will be illustrated by the following two examples.

Example 2.7

Convert the following BVP to an equivalent Fredholm integral equation:
y"(z) +9y(x) = cosz, y(0)=y(1)=0. (2.116)

We can easily observe that a = 8 = 0,g(z) = 9 and h(z) = cosz. This in

turn gives
f(z) = cosz. (2.117)

Substituting this into (2.113) gives the Fredholm integral equation:
1
u(x) = cosx + / K (z,t)u(t)dt, (2.118)
0

where the kernel K (z,t) is given by

Kot) = {915(1 —z), for O

<t <
(2.119)
92(1—1t), for z<t<

Example 2.8

Convert the following BVP to an equivalent Fredholm integral equation:
y'(z) +ay(z) =0, y(0)=0, y(1)=2. (2.120)
Recall that this is a boundary value problem because the conditions are
given at the boundaries = 0 and x = 1. Moreover, the coefficient of y(z) is
a variable and not a constant.
We can easily observe that « = 0,8 = 2,g(x) = x and h(z) = 0. This in
turn gives

fz) = —222. (2.121)
Substituting this into (2.113) gives the Fredholm integral equation:
1
u(z) = —222 +/ K (z,t)u(t)dt, (2.122)
0
where the kernel K (z,t) is given by
te(l—2x), for 0<t<x,
K(z,t) = (2.123)
2?2(1—t), for z<t< 1.
Type I1
We next consider the following boundary value problem:
y'(x) + g(x)y(z) = h(z), 0<z<I1, (2.124)
with the boundary conditions:
y(0) = a1, y'(1) =i (2.125)

We again set
v (z) = u(z). (2.126)
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Integrating both sides of (2.126) from 0 to 2 we obtain

/y”(t)dt:/ u(t)dt, (2.127)
0 0
that gives

y'(x) =y (0) + /Ox u(t)dt, (2.128)

where the initial condition y’(0) is not given. The condition y’(0) will be
derived later by using the boundary condition at y'(1) = (;. Integrating
both sides of (2.128) from 0 to z gives

y(z) = y(0) + 2y’ (0) + /OW /OI u(t)dtdt, (2.129)
or equivalently
y(z) = a1 + 2y'(0) + /0 (x — t)u(t)dt, (2.130)

obtained upon using the condition y(0) = a; and by reducing double integral
to a single integral. To determine y'(0), we first differentiate (2.130) with
respect to x to get

y'(z) =y'(0) + /Oxu(t)dt, (2.131)

where by substituting = 1 into both sides of (2.131) and using the boundary
condition at y'(1) = 81 we find

y'(1) =9 (0) + /01 u(t)dt, (2.132)
that gives
y'(0) = By — /0 1 u(t)dt. (2.133)
Using (2.133) into (2.130) gives
y(z) =y +x {ﬂl - /O 1 u(t)dt} + /O I(m — tyu(t)dt. (2.134)

Substituting (2.126) and (2.134) into (2.124) yields

1 x
(@) + ang(z) + Frag(z) — / rg(@yult)dt + / o) — Du(t)dt = h(z).

(2.135)
From calculus we can use the formula:

/ 0= [o+] 0, (2.136)
to carry Eq. (2.135) to '

u(z) = h(z) — (a1 + frz)g(z) 1
t2g(x) { /0 "yt + / u(t)dt} —g(@) /0 "o = Du()dr. (2.137)
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The last equation can be written as
1

u(x) = f(z) + /0 ' tg(z)u(t)dt + / zg(x)u(t)dt, (2.138)

x

that leads to the Fredholm integral equation:

1
+/ K (x,t)u(t)dt, (2.139)
0
where
f(x) = h(z) = (a1 + Pra)g(2), (2.140)
and the kernel K(z,t) is given by

{tg(w), for 0<t <,

K(z,t) = (2.141)

xzg(x), for z <t <1,

An important conclusion can be made here. For the specific case where y(0) =
y'(1) = 0 which means that an = f; = 0, it is clear that f(z) = h(z)
in this case. This means that the resulting Fredholm equation in (2.139) is
homogeneous or inhomogeneous if the boundary value problem in (2.124) is
homogeneous or inhomogeneous respectively.

The second type of conversion that was presented above will be illustrated
by the following two examples.

Example 2.9

Convert the following BVP to an equivalent Fredholm integral equation:
y'(z) +y(x) =0, y(0)=1y'(1)=0. (2.142)
We can easily observe that a3 = 1 =0, g(z) =1 and h(xz) = 0. This in turn
gives
flx)=0. (2.143)

Substituting this into (2.139) gives the homogeneous Fredholm integral equa-
tion: )
x) = / K (z,t)u(t)dt, (2.144)
0

where the kernel K (z,t) is given by

t, for 0<t<
K(z,t) = e

(2.145)
z, for x

Example 2.10

Convert the following BVP to an equivalent Fredholm integral equation:

y'(z) +2y(z) =4, y(0)=0, y(1)=1L (2.146)

We can easily observe that a; = 0,81 = 1,¢9(z) = 2 and h(z) = 4. This in
turn gives

f(z) =4 - 2. (2.147)
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Substituting this into (2.139) gives the inhomogeneous Fredholm integral

equation:

() = 4— 22+ /0 'K (e tyu(t)dt, (2.148)

where the kernel K (z,t) is given by

2t, for 0O
K(x,t) =

<t <
(2.149)
2z, for x<t<

2.6.1 Converting Fredholm Integral Equation to BVP

In a previous section, we presented a technique to convert Volterra integral
equation to an equivalent initial value problem. In a similar manner, we will
present another technique that will convert Fredholm integral equation to an
equivalent boundary value problem (BVP). In what follows we will examine
two types of problems:

Type I
We first consider the Fredholm integral equation given by

1
x +/ K (z, tyu(t)dt, (2.150)
0
where f(z) is a given function, and the kernel K (z, t) is given by
t(l1—x)g(x), for 0<t<x,
K(.Z‘, t) = (
z(1=t)g(x), for x<t<1.

For simplicity reasons, we may consider g(x) = A where ) is constant. Equa-
tion (2.150) can be written as

(2.151)

1

u(z) = f(z) + /\/Om t(1 — z)u(t)dt + A/ z(1 — t)u(t)dt, (2.152)

or equivalently
1

u(z) = f(z) + M1 —x) /096 tu(t)dt + )\x/ (1 —t)u(t)dt. (2.153)

x
Each term of the last two terms at the right side of (2.153) is a product of
two functions of x. Differentiating both sides of (2.153), using the product
rule of differentiation and using Leibnitz rule we obtain

u'(z) = f'(x) + Ax(1l — z)u )\/ tu(t

—xz(1—x) (:r)+)\/ (1 — tyu(t)dt (2.154)

)\/tu +/\/ (1=t
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To get rid of integral signs, we differentiate both sides of (2.154) again with
respect to x to find that

u(z) = f'(z) — Mvu(z) — M1 — x)u(z), (2.155)
that gives the ordinary differential equations:
u’(x) + Mu(x) = f(z). (2.156)

The related boundary conditions can be obtained by substituting z = 0 and
x =1 in (2.153) to find that

u(0) = £(0), w(l)= f(1). (2.157)
Combining (2.156) and (2.157) gives the boundary value problem equivalent
to the Fredholm equation (2.150).

Recall that y”(z) = wu(z). Moreover, if g(x) is not a constant, we can
proceed in a manner similar to the discussion presented above to obtain the
boundary value problem. The technique above for type I will be explained
by studying the following examples.

Example 2.11

Convert the Fredholm integral equation
1
u(z) = e* +/ K (z,t)u(t)dt, (2.158)
0

where the kernel K (z,t) is given by

9t(1 —x), for 0<t<x,
K(z,t) = (2.159)
9z(1—1t), for a<t<1
to an equivalent boundary value problem.

The Fredholm integral equation can be written as
1

(@) = ¢ +9(1 — x) /O tu(t)dt+9x/ (1 Hu(t)dt. (2.160)

Differentiating (2.160) twice with respect to x gives
1

u'(z) =€ — 9/096 tu(t)dt + 9/ (1 — t)yu(t)dt, (2.161)

and
u”’(z) = € — Ju(z). (2.162)
This in turn gives the ODE:
u’(x) + Ju(z) = e”. (2.163)
The related boundary conditions are given by
w(0)=f(0)=1, u(l)=f(1)=e, (2.164)

obtained upon substituting z = 0 and « = 1 into (2.160).
Example 2.12

Convert the Fredholm integral equation
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1
u\r) = 1’3 X u .
(x) +/O K (z, t)u(t)dt, (2.165)

where the kernel K (z,t) is given by

4t(1 —z), for 0<t < x,
K(z,t) = (2.166)
dz(l —t), for <t <1,
to an equivalent boundary value problem.
The Fredholm integral equation can be written as
T 1
u(r) = % +4(1 - x)/ tu(t)dt + 4x/ (1 — t)u(t)dt. (2.167)
0 T
Proceeding as before we find
v’ (x) = 6x — du(x). (2.168)
This in turn gives the ODE:
o (z) + 4u(x) = 6z, (2.169)
with the related boundary conditions:
u(0)=f(0)=0, wu(l)=f>1)=1. (2.170)
Type IT

We next consider the Fredholm integral equation given by

(@) = f(z) + /0 K (x, yu(t)dt, (2.171)

where f(z) is a given function, and the kernel K (x,t) is given by

tg(z), for 0<t<
K(xz,t) = (2.172)
xzg(x), for z<t <1
For simplicity reasons, we again consider g(x) = X\ where A is constant.
Equation (2.171) can be written as
T 1
u(z) = f(z) + )\/ tu(t)dt + )\x/ u(t)dt. (2.173)
0 T

Each integral at the right side of (2.173) is a product of two functions of x.
Differentiating both sides of (2.173), using the product rule of differentiation

and using Leibnitz rule we obtain
1

u'(z) = f(x) + )\/ u(t)dt. (2.174)

To get rid of integral signs, we differentiate again with respect to z to find
that
u'(x) = f(z) — Mu(x), (2.175)

that gives the ordinary differential equations. Also change equations to equa-
tion

u’(z) + Mu(z) = f(z). (2.176)
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Notice that the boundary condition u(1) in this case cannot be obtained
from (2.173). Therefore, the related boundary conditions can be obtained by
substituting = 0 and = 1 in (2.173) and (2.174) respectively to find that

uw(0) = f(0), /(1) = f'(1). (2.177)
Combining (2.176) and (2.177) gives the boundary value problem equivalent
to the Fredholm equation (2.171).

Recall that y”(z) = wu(z). Moreover, if g(x) is not a constant, we can
proceed in a manner similar to the discussion presented above to obtain the
boundary value problem. The approach presented above for type II will be
illustrated by studying the following examples.

Example 2.13

Convert the Fredholm integral equation:
1
u(z) = e” +/ K (z, t)u(t)dt, (2.178)
0

where the kernel K (z,t) is given by

4t, for 0<t <
K(z,t) = e

(2.179)
4z, for z <t

x7
L,
to an equivalent boundary value problem.

The Fredholm integral equation can be written as
1

(@) = ¢ + 4 /O " tu(t)ydt + 42 / w(t)dt. (2.180)

Differentiating (2.180) twice with respect to x gives

o' (z) = e® + 4/1 u(t)dt, (2.181)
and ’
u'(x) = e* — du(x). (2.182)
This in turn gives the ODE:
u'(x) + du(x) = €”. (2.183)
The related boundary conditions are given by
w(0)=f(0)=1, «'(1)=f(1)=e, (2.184)

obtained upon substituting * = 0 and z = 1 into (2.180) and (2.181) re-
spectively. Recall that the boundary condition u(1) cannot obtained in this
case.

Example 2.14
Convert the Fredholm integral equation
1
u(z) = 2° +/ K (z, t)u(t)dt, (2.185)
0

where the kernel K (z,t) is given by
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6t, for 0<t<ux,
K(z,t) = (2.186)
6x, for v <t<1

to an equivalent boundary value problem.

The Fredholm integral equation can be written as
1

u(z) = 2% + 6/036 tu(t)dt + 695/ u(t)dt. (2.187)

Proceeding as before we find

1
u'(z) = 2w + 6/ u(t)dt. (2.188)
and
u’(x) + 6u(x) = 2, (2.189)
with the related boundary conditions
uw(0) = f(0)=0, «'(1)=f'(1)=2. (2.190)

Exercises 2.6

Convert each of the following BVPs in 1-8 to an equivalent Fredholm integral equa-
tion:

1.y +4y=0,0<z <1, y(0)=y(1)=0
2.y" +xy=0, y(0) =y(1) =0

3.y +2y=2,0<z <1, y(0)=1,y(1)=0
4.y"+3zy=4,0<z <1, y(0)=0,y(1)=0
5.y 4+4y=0,0<z<1, y(0)=0,9(1)=0
6.y’ +xy=0, y(0)=0, y'(1) =0
Ty'+4y=z, 0<z <1, y(0)=1,9(1)=0
8.y +4dxy=2,0<z<1, y0)=0,y(1)=1

Convert each of the following Fredholm integral equation in 9-16 to an equivalent
BVP:

3t(l —z), for
3z(1—1t), for

o

o 8
o N NN
-~ N N NN

o~
= 8

9. u(z) = e2® +/0 K(z,t)u(t)dt, K(z,t) = {

1 t(l—z), for x
10. u(z) = 322 +/ K(z, t)u(t)dt, K(z,t) =
0 z(l—t), for z<t<1
1 6t(1l —z), for 0K<t<
11. u(z) = cosz +/ K(z,t)u(t)dt, K(z,t) =
0 6x(1—t), for z<t<1
1 (1 —z), for 0<t< e
12. u(x) = sinhx +/ K(z,t)u(t)dt, K(z,t) =
0 dz(l—t), for <t <1
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1 t, for 0<t<Lx
13. u(z) = e3® +/ K(z,t)u(t)dt, K(z,t) =
0 z, for x<t<1
1 6t, for 0<t<z
14. u(z) = z* +/ K(z, t)u(t)dt, K(z,t) =
0 6z, for x<t<1
1 4, for 0 <t < x
15. u(z) = 222 + 3 +/ K (2, Dut)dt, K(z,t) =
0 4r, for z <t <1

1 2t, for 0<t<
16. u(z) = e® + 1+ / K (2, Hu(t)dt, K(z,t) =
0 <t<K1

2x, for =z

2.7 Solution of an Integral Equation

A solution of a differential or an integral equation arises in any of the following
two types:

1). Exact solution:
The solution is called exact if it can be expressed in a closed form, such as a
polynomial, exponential function, trigonometric function or the combination
of two or more of these elementary functions. Examples of exact solutions
are as follows:
u(z) =z + e,
u(x) = sinx + 2%, (2.191)
u(z) =1+ coshz + tanz,

and many others.

2). Series solution:
For concrete problems, sometimes we cannot obtain exact solutions. In this
case we determine the solution in a series form that may converge to exact
soliton if such a solution exists. Other series may not give exact solution, and
in this case the obtained series can be used for numerical purposes. The more
terms that we determine the higher accuracy level that we can achieve.

A solution of an integral equation or integro-differential equation is a func-
tion u(z) that satisfies the given equation. In other words, the obtained so-
lution u(z) must satisfy both sides of the examined equation. The following
examples will be examined to explain the meaning of a solution.

Example 2.15
Show that u(x) = sinhz is a solution of the Volterra integral equation:

u(z) =2+ /m(a; — t)u(t)dt. (2.192)
Substituting w(z) = sinhz in the rigﬁt hand side (RHS) of (2.192) yields
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RHS ==z —|—/ (x —t)sinh tdt
0

=z + (sinht —t)[§
= sinhx = u(z) = LHS. (2.193)

Example 2.16

Show that u(x) = sec?x is a solution of the Fredholm integral equation

1 I
u(z) = — + sec’z + 5 /0 u(t)dt. (2.194)

Substituting u(z) = sec?z in the right hand side of (2.194) gives
1 I
RHS = —_ +sec’s + / u(t)dt
2 2/,

1 , 1 .

==, + sec’z + 5 (tant) |6‘

= sec’z = u(x) = LHS. (2.195)
Example 2.17

Show that u(x) = sinz is a solution of the Volterra integro-differential equa-
tion:

u(r)=1- /OI u(t)dt. (2.196)

Proceeding as before, and using u(x) = sinz into both sides of (2.196) we
find

LHS = /(z) = cosz,
x
RHS=1- / sintdt =1— (— cost)|g = cosz. (2.197)
0

Example 2.18

Show that u(x) = = + € is a solution of the Fredholm integro-differential
equation:

3

Substituting u(z) = « 4 €® into both sides of (2.198) we find
LHS = " (z) = €”,

1
ac—l—x/ t(t + e')dt
0

1
ac—l—x(gt?’—&—tet—et)

1
W(z) = e — p g / stu(t)dt. (2.198)
0

RHS = e” —

1
=", (2.199)
0

:ex—

W = W o
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Example 2.19

Show that u(x) = cosx is a solution of the Volterra-Fredholm integral equa-
tion:

u(z) = cosx —x + / / t)dtdt. (2.200)
Proceeding as before, and using u(z) = cosz into both sides of (2.200) we
find
LHS = cosz,
€ 3
RHS = cosx —z + / / costdt = cos . (2.201)

Example 2.20

Show that u(x) = e is a solution of the Fredholm integral equation of the
first kind:

r 41 _ 1 1
¢ a1 = / e tu(t)dt. (2.202)
0

Proceeding as before, and using u(z) = €® into the right side of (2.202) we
find

p@ 1)t =1

2+ 1
=0

z2+1 -1
= = LHS. (2.203)

1
RHS = / @+t gy —
0 1'2 + 1

Example 2.21

Show that u(z) = z is a solution of the nonlinear Fredholm integral equation

™ 1 [ 1
=T — dt. 2.204
ua)=r =y + 3/0 1+ u2(t) (2:204)
Using u(z) = z into the right side of (2.204) we find
x 1 [ 1 T 1 t=1
HS = 2 — =z — -1
RHS ==z 12+3/0 1+t2dt x 12+3tan t|t:0
T 1 /7
= — — = = LHS. 2.2

2= oty (—0)=a=LHS (2.205)

Example 2.22
Find f(z) if u(x) = 2% + 23 is a solution of the Fredholm integral equation

1
u(z) = f(z) + Z / (wt? + 2%t)u(t)dt. (2.206)
—1
Using u(z) = 22 + 2% into both sides of (2.206) we find
LHS = 2% + 23,

5 (1
RHS = f(z) + ) / (xt? + 2*t)u(t)dt = f(x) + 2> + 2. (2.207)
-1
Equating the left and right sides gives
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flz) =2 — = (2.208)

Exercises 2.7

In Exercises 1-4, show that the given function u(z) is a solution of the corresponding
Fredholm integral equation:

1 /7
1. u(z) = cosz + 5 /2 sinzu(t)dt, u(z) =sinx + cosz
0
2x+ ! Lofh gn sy 2z
2. u(z) =e"""s — 5 e stu(t)dt, u(z) =e
0

1
3.u(z) == +/ (z* —tHu@)dt, —1 <z <1, ulz) ==

-1

1
4. u(z) =z + (1 —x)e” +/ z2et@ Dy (t)dt, u(z) = e®
0

In Exercises 5-8, show that the given function u(z) is a solution of the corresponding
Volterra integral equation:

5. u(z) =1+ ; /Oz w(t)dt, u(zx) = e2®

x
6. u(z) = 4z + sinz + 222 — cosx + 1 — / u(t)dt, u(z) =4x +sinz
0

Tou(z)=1— ;1‘2 — /Oz(x — t)u(t)dt, u(z) =2cosz — 1

x
8. u(z) =1+ 2z +sinz + 22 — cosx — / u(t)dt, u(z) = 2z + sinx
0

In Exercises 9-12, show that the given function u(z) is a solution of the corresponding
Fredholm integro-differential equation:

1 1
9. v (z) =ze® +e* —x + 9 / zu(t)dt, u(0) = 0, u(z) = ve®
0

1
10. w/(z) = e* + (e — 1) 7/0 u(t)dt, u(0) =1, u(z) =€
11. v’ (z) =1 —sinz — /02 tu(t)dt, uw(0) =0, u'(0) =1, u(z) =sinz

12w (z) =1+ sinw — /2 (z — t)u(t)dt,
0

u(0) =1, v/ (0) =0, v (0) = —1, u(z) =cosz

In Exercises 13—16, show that the given function u(z) is a solution of the corresponding
Volterra integro-differential equation:

13. v/ (x) = 2 + 2 + 22 —/ u(t)dt, u(0) =1, u(z) =1+ 2z
0

x
14. v/ (z) = x cosz — 2sinz +/ tu(t)dt, u(0) =0, v’ (0) =1, u(z) =sinz
0

15. u’(z) =1+ /Oz(a: — tu(t)dt, u(0) =1, v'(0) =0, u(z) = coshz
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xT
16. /() =1 —ze™® —/ tu(t)dt, w(0) =1, v/ (0) = —1, u(z) = e~
0
In Exercises 17-24, find the unknown if the solution of each equation is given:

17. If u(z) = e*® is a solution of u(z) = f(z) + 16 /:c (z — t)u(t)dt, find f(x)
0

1
18. If u(z) = €2% is a solution of u(z) = €2* — a(e? + 1)z + / xtu(t)dt, find o
0

19. If u(x) = sinz is a solution of u(z) = f(x) + sinz — /2 zu(t)dt, find f(x)
0
2 x

20. If u(z) = e~ * is a solution of u(z) =1 — a/ tu(t)dt, find «
0

21. If u(z) = e® is a solution of u(z) = f(x) +/ (2u?(t) + u(t))dt, find f(z)

0
L . 4 [ (3 4

22. If u(z) = sinz is a solution of u(z) = f(z) + u”(t)dtdt, find f(z)

™Jo Jo

x 1
23. If u(x) = 2 + 1222 is a solution of u/(z) = f(z) + 20x — / / (z — t)u(t)dtdt,
o Jo
find f(z)

24. If u(z) = 6z is a solution of u(z) = f(z) + /x(l — t)u(t)dt—
0

1‘/1(1‘ — t)u(t)dtdt, find f(x)
0
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Chapter 3
Volterra Integral Equations

3.1 Introduction

It was stated in Chapter 2 that Volterra integral equations arise in many
scientific applications such as the population dynamics, spread of epidemics,
and semi-conductor devices. It was also shown that Volterra integral equa-
tions can be derived from initial value problems. Volterra started working on
integral equations in 1884, but his serious study began in 1896. The name
integral equation was given by du Bois-Reymond in 1888. However, the name
Volterra integral equation was first coined by Lalesco in 1908.

Abel considered the problem of determining the equation of a curve in a
vertical plane. In this problem, the time taken by a mass point to slide under
the influence of gravity along this curve, from a given positive height, to the
horizontal axis is equal to a prescribed function of the height. Abel derived the
singular Abel’s integral equation, a specific kind of Volterra integral equation,
that will be studied in a forthcoming chapter.

Volterra integral equations, of the first kind or the second kind, are charac-
terized by a variable upper limit of integration [1]. For the first kind Volterra
integral equations, the unknown function u(x) occurs only under the integral

sign in the form:
7) = / K(x, Hu(t)dt. (3.1)
0

However, Volterra integral equations of the second kind, the unknown func-
tion wu(z) occurs inside and outside the integral sign. The second kind is
represented in the form:

u(x) +>\/ K(z,t)u (3.2)

The kernel K (z,t) and the function f(z) are given real-valued functions, and
A is a parameter [2—4].

A variety of analytic and numerical methods, such as successive approx-
imations method, Laplace transform method, spline collocation method,



66 3 Volterra Integral Equations

Runge-Kutta method, and others have been used to handle Volterra inte-
gral equations. In this text we will apply the recently developed methods,
namely, the Adomian decomposition method (ADM), the modified decom-
position method (mADM), and the variational iteration method (VIM) to
handle Volterra integral equations. Some of the traditional methods, namely,
successive approximations method, series solution method, and the Laplace
transform method will be employed as well. The emphasis in this text will
be on the use of these methods and approaches rather than proving theo-
retical concepts of convergence and existence. The theorems of uniqueness,
existence, and convergence are important and can be found in the literature.
The concern will be on the determination of the solution u(x) of the Volterra
integral equation of first and second kind.

3.2 Volterra Integral Equations of the Second Kind

We will first study Volterra integral equations of the second kind given by
xT
u(z) = f(x) + )\/ K (z,t)u(t)dt. (3.3)
0

The unknown function u(z), that will be determined, occurs inside and out-
side the integral sign. The kernel K(z,t) and the function f(x) are given
real-valued functions, and A is a parameter. In what follows we will present
the methods, new and traditional, that will be used.

3.2.1 The Adomian Decomposition Method

The Adomian decomposition method (ADM) was introduced and developed
by George Adomian in [5-7] and is well addressed in many references. A con-
siderable amount of research work has been invested recently in applying this
method to a wide class of linear and nonlinear ordinary differential equations,
partial differential equations and integral equations as well.

The Adomian decomposition method consists of decomposing the un-
known function u(z) of any equation into a sum of an infinite number of
components defined by the decomposition series

u(z) = Z Un (), (3.4)
n=0
or equivalently
u(z) = up(x) + ui(x) + uz(x) + -+, (3.5)

where the components ., (x),n > 0 are to be determined in a recursive man-
ner. The decomposition method concerns itself with finding the components
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UQ, U1, Uz, . . . individually. As will be seen through the text, the determination
of these components can be achieved in an easy way through a recurrence
relation that usually involves simple integrals that can be easily evaluated.

To establish the recurrence relation, we substitute (3.4) into the Volterra
integral equation (3.3) to obtain

S (@) = f(@) + A /0 Ko t) (Z un(t)> dt, (3.6)

or equivalently

ug(x) +ur(x) + uz(z) +--- = f(2) +/\/OI K(x,) [uo(t) +ur(t) + - - -] di.

(3.7)
The zeroth component ug(z) is identified by all terms that are not included
under the integral sign. Consequently, the components u;(x),j > 1 of the
unknown function u(z) are completely determined by setting the recurrence

relation:
uo(z) = f(z),
Upt1(x) = )\/ K(z,t)uy(t)dt, n =0, (38)
0
that is equivalent to
ug(z) = f(x), up(z) = )\/ K (x,t)up(t)dt,
0 (3.9)

ug(z) = )\/096 K(z,t)ui(t)dt, wus(z)= )\/Ox K (z, t)us(t)dt,

and so on for other components.

In view of (3.9), the components ug(z), u1(z), uz(z), us(zx), ... are com-
pletely determined. As a result, the solution u(x) of the Volterra integral
equation (3.3) in a series form is readily obtained by using the series assump-
tion in (3.4).

It is clearly seen that the decomposition method converted the integral
equation into an elegant determination of computable components. It was
formally shown by many researchers that if an exact solution exists for the
problem, then the obtained series converges very rapidly to that solution. The
convergence concept of the decomposition series was thoroughly investigated
by many researchers to confirm the rapid convergence of the resulting series.
However, for concrete problems, where a closed form solution is not obtain-
able, a truncated number of terms is usually used for numerical purposes.
The more components we use the higher accuracy we obtain.

Example 3.1

Solve the following Volterra integral equation:

u(z) =1- /OI u(t)dt. (3.10)
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We notice that f(z) =1, A = —1, K(x,t) = 1. Recall that the solution u(x) is
assumed to have a series form given in (3.4). Substituting the decomposition
series (3.4) into both sides of (3.10) gives

up(z) =1-— Y un (t)dt, 3.11
> / 5wl (3.11)

or equivalently
uo(x) +up(x) +ug(x)+---=1— /0 [uo(t) + w1 (t) + ua(t) + -+ -] dt. (3.12)

We identify the zeroth component by all terms that are not included under
the integral sign. Therefore, we obtain the following recurrence relation:

up(z) =1,

@ 3.13
wpyr (z) = —/ wp(t)dt ke > 0, (8.13)
0
so that
Uo(l’ =1,
uy(x) = —/ uo(t)dt = —/ 1dt = —x,
0 0
s (2) /mu ()t /m( Dt = 2
= — = — —_ = x 5
’ o 0 2! (3.14)

x x 1 1 .
us(z) = _/0 ug(t)dt = —/0 2lt2dt = —3‘x3,

x T 1 . 1
— [ us(t)dt = —/ —_tdt=— a2t
/0 o 3! 4!

and so on. Using (3.4) gives the series solution:

£
=~
=

Il

1 1 ., 1
u(x):l—x+2!xz—3!x3+4!x4+-~-, (3.15)
that converges to the closed form solution:
u(z) =e ", (3.16)

Example 3.2

Solve the following Volterra integral equation:

x
u(z) =1 +/ (t — z)u(t)dt. (3.17)
0
We notice that f(z) =1, A =1, K(z,t) =t — x. Substituting the decompo-
sition series (3.4) into both sides of (3.17) gives

D un(z) =1+ /Ox > (= x)un(t)dt, (3.18)

n=0 n=0

or equivalently
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U()(l’) +U1(.’b) +U2(.’£) +...=1 +/Ox(t—x) [UO(t) +U1(t) +U2(t) + ]dt

(3.19)
Proceeding as before we set the following recurrence relation:

uo(z) = 1,

Uk+1 (1') — /Ox(t _ x)uk(t)dt, k> 0, (320)

that gives
uo(z) = 1,
Lo

up(z) = /Om(t — x)up(t)dt = /Om(t —x)dt = L

ug(z) = /Om(t —z)u(t)dt = _21! /Om(t —a)t*dt = i!x4, (3.21)

ug(z) = /Ox(t — x)uz(t)dt = _é! /Ox(t _x)t6dt - 81!;88’

and so on. The solution in a series form is given by

1 1 1 1
u(x):l—2!x2+4!x4—6!x6+8!w8+~-~, (3.22)
and in a closed form by
u(z) = cosz, (3.23)

obtained upon using the Taylor expansion for cosz.
Example 3.3

Solve the following Volterra integral equation:
1 xr
ulx)=1—z— 2352 - / (t — x)u(t)dt. (3.24)
0

Notice that f(z) =1 —z — J2?, A = —1,K(z,t) = t — 2. Substituting the
decomposmon series (3.4) mto both sides of (3.24) gives

Zun( =1—-x— x —/ Zt—xun (3.25)
n=0

or equivalently

1 xT
up(z) +ur () +us(z)+---=1—a— 2x2 —/ (t—x) [up(t) +ui(t) + -] dt.
0
(3.26)
This allows us to set the following recurrence relation:

1
up(z) =1—a — 2x2,
(3.27)

wpsr (z) = — /O = syt k> 0
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that gives
1
up(z) =1—x — 2x2,
v 1 1 1
ui(z) = —/O (t — x)up(t)dt = 2!902 - 3!1‘3 - 4!964,
I 1 1 1 (3.28)
_ _ _ o4 5 1 6
us(x) = /0 (t — z)ur (t)dt = 0% T T e
v 1 1 1
us(x) = —/O (t — z)ua(t)dt = 6!$6 - 7!:57 - 8!$8’
and so on. The solution in a series form is given by
1 1 1
u(x):l—(x+3!x3+5!x5+7!x7+~--), (3.29)
and in a closed form by
u(z) =1 —sinhx, (3.30)
obtained upon using the Taylor expansion for sinh x.
Example 3.4
We consider here the Volterra integral equation:
x
u(z) = 52 — 2° + / tu(t)dt. (3.31)
0

Identifying the zeroth component ug(x) by the first two terms that are not
included under the integral sign, and using the ADM we set the recurrence

relation as

up(x) = 5a® — x5,

r 3.32
i1 (z) = / tun(t)dt, k> 0. (8:32)
0
This in turn gives
up(z) = b3 — a,
¢ 1
up(z) = / tug(t)dt = 2° — _x7,
0 7
I 1 1 3.33
ug(z) = / tuy (t)dt = _x” — (3:33)
o 63
1

v 1
us(z) = /0 tu(t)dt = 63x9 - 693$11’

The solution in a series form is given by

. 1 1 1 1 1
— (523 — 25 5_ 4 7 7 9 9 _ Uy
u(z) = (5’ — 2°) + <x 7% + 7%~ 3® —|—(63x 603% )+
(3.34)
We can easily notice the appearance of identical terms with opposite signs.

Such terms are called noise terms that will be discussed later. Canceling
the identical terms with opposite signs gives the exact solution
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u(z) = 5a?, (3.35)

that satisfies the Volterra integral equation (3.31).

Example 3.5

We now consider the Volterra integral equation:
1 1 v
uw(z) =z 4z + 2x2 + 5x5 - / u(t)dt. (3.36)
0
Identifying the zeroth component ug(z) by the first four terms that are not
included under the integral sign, and using the ADM we set the recurrence
relation as

1 1
up(r) = x + 2t + 2902 + 5955,
. (3.37)
s (&) = —/ wr(t)dt, k> 0.
0
This in turn gives
1 1
up(z) = o+ 2t + 2302 + 5905,
r 1 1 1 1
up(z) = —/ up(t)dt = — 2% — _a® — 2% —  af,
o 2% 75" 76" T30
SR D1, 1, (3.38)
uz(2) /o w(t) T g™ Ty T o™
@) == [ Cualtydt = — a7+
U3 \xr) = o us = 241‘ 21033 .

The solution in a series form is given by

1 1 1 1 1. 1
u(x) = <x +at+ 2x2 + 5x5> - (2x2 + 5x5 + 6x3 + 30x6>

14, 1 4 1, 1 - 1, 1 -
+(6x +30x +24x +210x oy ™ +210x+ +
(3.39)

We can easily notice the appearance of identical terms with opposite signs.
This phenomenon of such terms is called noise terms phenomenon that will
be presented later. Canceling the identical terms with opposite terms gives
the exact solution

u(z) =z + 2t (3.40)
Example 3.6

We finally solve the Volterra integral equation:
1 x
u(z) =2+ 3 / xt3u(t)dt. (3.41)
0

Proceeding as before we set the recurrence relation
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1 xT
up(z) =2, up1(z) = 3/ ot3uy(t)dt, k= 0. (3.42)
0
This in turn gives
uo(x) = 2,
L[* s L 5
ui(z) = 3 xtPuo(t)dt = 6%
0
L% s L 1o
= t t)dt =
ua(®) 3/0 dmt)dt = e (3.43)
L[* s L s
us(x) = 5/ xtPus(t)dt = 6504
1 /® 1
ug(x) = 3/0 ct3us(t)dt = 387828x20’

and so on. The solution in a series form is given by

1
u(z) =24 25+ 0 =t 4 220 4. (3.44)

6" T6-33" T 63114 6351419
It seems that an exact solution is not obtainable. The obtained series solution
can be used for numerical purposes. The more components that we determine
the higher accuracy level that we can achieve.

Exercises 3.2.1

In Exercises 1-26, solve the following Volterra integral equations by using the Ado-

mian decomposition method:
1. u(z) = 6z — 322 + /Ox w(t)dt
3ou(z)=1- ;aﬂ + /Oz u(t)dt

5. u(z) =14z + /Ow(x — tyu(t)dt
T u@) =14z — /Oz(x — u(t)de
9. u(z) =1 — /Ow(a; — Dult)dt

1. u(@) =z — /0 (@ — tyu(t)dt
13. u(z) = 1+ /O u(t)dt

15. u(z) =1+ 2/z tu(t)dt
0

17, (@) =1 — 22 — /Ox(x — Dut)dt

2. u(z) = 6z — x> + /Ox (@ — t)u(t)dt
4 u(@) = o — zx?’ - 2/030 u(t)dt

6. u(z) =1 -z + /Ox (@ — t)u(t)dt

8 u(w)=1—a— /Oz (@ — tyu(t)dt
10. u(z) = 1+ /O " (@ — tyu(t)dt

12. u(z) =z +/0 (z — t)u(t)dt

14. u(z) = 1 7/0 u(t)dt

16. u(z) = 1 — 2/0 tu(t)dt

18. u(z) = —2 4 3z — 2% — /x (z — t)u(t)dt
0
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19. u(z) = 2% + /Ox(x — t)u(t)dt 20. u(x) = —2 4 22 + 22 + /Ox(a: — t)u(t)dt

u\r) = T II* u Lul\r) = $27 II* u
21, u(z) = 142 +4/0( Hu(®)dt 22, u(z) =5+ 2 /O( Fut)dt
23 u(z) =14z + ;xQ + ; /x(x —t)%u(t)dt

0

1 1 [
24, u(x) =1— a2+ / (x — t)3u(t)dt
2 6 Jo
1
2

25 u(z) =1+ x+ ; /x(:): —t+ Du(t)dt
0

26. u(x) =1+ 22 — / (x —t 4 1)%u(t)dt
o
In Exercises 27-30, use the Adomian decomposition method to find the series solution

27. u(z) =3+ i /OI xt?u(t)dt 28. u(z) =3+ i /Oz(x + t2)u(t)dt

29. u(z) =1+ ; /Ox(ﬁ ~)u(t)dt 30, u(z) =1+ ; /O“ S2u(t)dt

3.2.2 The Modified Decomposition Method

As shown before, the Adomian decomposition method provides the solution
in an infinite series of components. The components u;,j = 0 are easily
computed if the inhomogeneous term f(z) in the Volterra integral equation:

u(x) +A/ K(x,t)u (3.45)

consists of a polynomial. However, if the function f(x) consists of a com-
bination of two or more of polynomials, trigonometric functions, hyperbolic
functions, and others, the evaluation of the components u;,j > 0 requires
cumbersome work. A reliable modification of the Adomian decomposition
method was developed by Wazwaz and presented in [7—9]. The modified de-
composition method will facilitate the computational process and further ac-
celerate the convergence of the series solution. The modified decomposition
method will be applied, wherever it is appropriate, to all integral equations
and differential equations of any order. It is interesting to note that the modi-
fied decomposition method depends mainly on splitting the function f(x) into
two parts, therefore it cannot be used if the function f(z) consists of only one
term. The modified decomposition method will be outlined and employed in
this section and in other chapters as well.

To give a clear description of the technique, we recall that the standard
Adomian decomposition method admits the use of the recurrence relation:
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uo(z) = f(x),

U1 () = )\/Ox K (o, tyus (t)dt, k> 0, (3.46)

where the solution u(x) is expressed by an infinite sum of components defined
before by

u(z) = Z Un (). (3.47)

In view of (3.46), the components u,(x), n > 0 can be easily evaluated.

The modified decomposition method [7-9] introduces a slight variation
to the recurrence relation (3.46) that will lead to the determination of the
components of u(x) in an easier and faster manner. For many cases, the
function f(x) can be set as the sum of two partial functions, namely fi(x)
and fa(x). In other words, we can set

f(x) = fi(z) + fa(z). (3.48)
In view of (3.48), we introduce a qualitative change in the formation of the
recurrence relation (3.46). To minimize the size of calculations, we identify
the zeroth component ug(z) by one part of f(x), namely fi(x) or fa(x). The
other part of f(z) can be added to the component u;(x) among other terms.
In other words, the modified decomposition method introduces the modified
recurrence relation:

uo(r) = fi(z),

(@) = fol@) + A /0 R Doty (3.49)

U1 (x) = )\/ K(z,t)yug(t)dt, k> 1.
0

This shows that the difference between the standard recurrence relation (3.46)
and the modified recurrence relation (3.49) rests only in the formation of the
first two components ug(z) and ui(x) only. The other components uj,j > 2
remain the same in the two recurrence relations. Although this variation in
the formation of wg(x) and wi(x) is slight, however it plays a major role
in accelerating the convergence of the solution and in minimizing the size of
computational work. Moreover, reducing the number of terms in f;(x) affects
not only the component wu;(z), but also the other components as well. This
result was confirmed by several research works.

Two important remarks related to the modified method [7-9] can be made
here. First, by proper selection of the functions fi(z) and f2(z), the exact
solution u(z) may be obtained by using very few iterations, and sometimes
by evaluating only two components. The success of this modification depends
only on the proper choice of f1(z) and f2(x), and this can be made through
trials only. A rule that may help for the proper choice of fi(z) and fo(x)
could not be found yet. Second, if f(z) consists of one term only, the standard
decomposition method can be used in this case.
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It is worth mentioning that the modified decomposition method will be
used for Volterra and Fredholm integral equations, linear and nonlinear equa-
tions. The modified decomposition method will be illustrated by discussing
the following examples.

Example 3.7

Solve the Volterra integral equation by using the modified decomposition
method:

u(z) = sing + (e — e©57) — / 5ty (£)dt. (3.50)
0

We first split f(x) given by
f(z) =sinz + (e — €°®7), (3.51)

into two parts, namely
fi(z) = sinz,

3.52
fa(z) = e — €52, ( )
We next use the modified recurrence formula (3.49) to obtain
up(z) = f1(z) = sinz,
ui(x) = (e — e%5%) — /0 e“Stug(t)dt =0, (3.53)

wpsr (@) = —/ Kz, up(t)dt = 0, k> 1.
0
It is obvious that each component of u;,j > 1 is zero. This in turn gives the
exact solution by
u(x) = sinz. (3.54)
Example 3.8

Solve the Volterra integral equation by using the modified decomposition
method:

u(z) = secxtanz + (5% —e) — / e lu(t)dt, x < ;T (3.55)
0
Proceeding as before we split f(x) into two parts
fi(x) =secxtanz, fo(x) = €% —e. (3.56)

We next use the modified recurrence formula (3.49) to obtain

up(z) = f1(x) = secx tanz,

ur(w) = (e°° —e) — /0 e tug(t)dt = 0, (3.57)

wpsr () = —/ Kz, up(t)dt = 0, k> 1.
0

It is obvious that each component of u;,j > 1 is zero. This in turn gives the
exact solution by
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u(x) = secx tan x. (3.58)

Example 3.9
Solve the Volterra integral equation by using the modified decomposition
method: .
u(z) = 2z +sinz + 22 — cosx + 1 — / u(t)dt. (3.59)
0

The function f(x) consists of five terms. By trial we divide f(x) given by
f(z) =2z +sinz + 22 — cosx + 1, (3.60)
into two parts, first two terms and the next three terms to find
fi(z) = 2z 4+ sinz,

3.61
fo(z) = 2% — cosz + 1. (3:61)
We next use the modified recurrence formula (3.49) to obtain
uo(z) = 22 + sinz,
xT
=% - 1— / t)dt =0,
up(x) = x® — cosx + ; uo(t) (3.62)

x
U1 (x) = —/ K(z,t)up(t)dt =0, k=>1.
0

It is obvious that each component of u;, j > 1 is zero. The exact solution is
given by
u(x) = 2z + sinz. (3.63)

Example 3.10

Solve the Volterra integral equation by using the modified decomposition
method:

1 x
39;3 —sinx + / u(t)dt. (3.64)
0

u(z) =1+ 2> +coswx —x —
The function f(z) consists of six terms. By trial we split f(z) given by
1
f(x):1+x2+cosx—x—3x3—sinx, (3.65)

into two parts, the first three terms and the next three terms, hence we set
fi(z) =1+ 2%+ cosz,

1 3.66
fo(z) = —(z + 3x3+sinx). (3.66)
Using the modified recurrence formula (3.49) gives
up(x) = 1+ 2% + cosz,
1 x
ui(z) = —(z + 39&3 +sinx) —I—/O uo(t)dt =0, (3.67)

s () = / Kz, up(t)dt = 0, k> 1.
0
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As a result, the exact solution is given by
u(z) = 1+ 22 + cosz. (3.68)

Exercises 3.2.2

Use the modified decomposition method to solve the following Volterra integral equa-
tions:

x
1. u(z) = cosz +sinx — / u(t)dt
0

x
2. u(z) = sinhz 4 coshz — 1 — / u(t)dt
0

3. u(z) = 2z = 322 + (6952"'953 -1) —/ etQ’HSu(t)dt
0
4. u(z) =322 + (1 — e_xs) f/ 6_wd+tdu(t)dt
0

5.u(z) =20 —(1—e ) +/ e~ u(t)dt
(0]

6. u(z) = e — g(l —e ¥y = /Ox xtu(t)dt

x
7. u(z) = coshz + xsinhx — / zu(t)dt
0

8. u(z) =e® +ze® —x —/ zu(t)dt
0

x
9. u(z) =1+sinz + x + 2 fxcosxf/ u(t)dt
0

10. u(z) = €® — ze® +sinz + xcosz + / zu(t)dt
0

1 x
11. u(x):1+x+x2+2x3+coshx+xsinhx—/ zu(t)dt
0

12. u(z) = cosz — (1 — esin EE 1‘/ eSinty(t)dt
0
13. u(z) =secz® — (1 — ™" *) z — m/ etan by (t)dt
0

z sinh T ¥ sinh t
14. u(x) = coshx + ) (1-e¢ )+ ) e u(t)dt
0

1

1
15. — sinh _ _cosha
u(xz) = sinhz + 10 (e—e )+ 10

/ ecosh tu(t)dt
0

1 x
16. u(z) = 2> — 25 +5 / tu(t)dt
10 Jo
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3.2.3 The Noise Terms Phenomenon

It was shown before that the modified decomposition method presents a reli-
able tool for accelerating the computational work. However, a proper selection
of fi(x) and fa(x) is essential for a successful use of this technique.

A useful tool that will accelerate the convergence of the Adomian decom-
position method is developed. The new technique depends mainly on the
so-called noise terms phenomenon that demonstrates a fast convergence of
the solution. The noise terms phenomenon can be used for all differential
and integral equations. The noise terms, if existed between the components
uo(x) and wuq(x), will provide the exact solution by using only the first two
iterations.

In what follows, we outline the main concepts of the noise terms :

1. The noise terms are defined as the identical terms with opposite signs
that arise in the components wug(z) and w;(z). Other noise terms may ap-
pear between other components. As stated above, these identical terms with
opposite signs may exist for some equations, and may not appear for other
equations.

2. By canceling the noise terms between ug(x) and uy(z), even though
u1(z) contains further terms, the remaining non-canceled terms of ug(z) may
give the exact solution of the integral equation. The appearance of the noise
terms between wug(x) and uq(z) is not always sufficient to obtain the exact
solution by canceling these noise terms. Therefore, it is necessary to show
that the non-canceled terms of ug(x) satisfy the given integral equation.

On the other hand, if the non-canceled terms of ug(x) did not satisfy the
given integral equation, or the noise terms did not appear between wug(x)
and wuq(z), then it is necessary to determine more components of u(x) to
determine the solution in a series form as presented before.

3.1t was formally shown that the noise terms appear for specific cases
of inhomogeneous differential and integral equations, whereas homogeneous
equations do not give rise to noise terms. The conclusion about the self-
canceling noise terms was based on solving several specific differential and
integral models. However, a proof for this conclusion was not given. For fur-
ther readings about the noise terms phenomenon, see [7,10].

4. Tt was formally proved in [7,10] that the appearance of the noise terms
is governed by a necessary condition. The conclusion made in [7,10] is that
the zeroth component ug(z) must contain the exact solution wu(z) among
other terms. In addition, it was proved that the inhomogeneity condition of
the equation does not always guarantee the appearance of the noise terms as
examined in [10].

A useful summary about the noise terms phenomenon can be drawn as
follows:
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1. The noise terms are defined as the identical terms with opposite signs
that may appear in the components ug(z) and u1(z) and in the other com-
ponents as well.

2. The noise terms appear only for specific types of inhomogeneous equa-
tions whereas noise terms do not appear for homogeneous equations.

3. Noise terms may appear if the exact solution of the equation is part of
the zeroth component ug(z).

4. Verification that the remaining non-canceled terms satisfy the integral
equation is necessary and essential.

The phenomenon of the useful noise terms will be explained by the follow-
ing illustrative examples.

Example 3.11
Solve the Volterra integral equation by using noise terms phenomenon:
3 xT
u(z) =8z +0* - / tut)dt, (3.69)
0

Following the standard Adomian method we set the recurrence relation:
up(x) = 8x + 3,
x

ukﬂ(x) = —8 tuk(t)dt, k 2 0. (370)
0
This gives
up(x) = 8z + 23,
z - 3.71
ul(x):—3/ tuo(t)dt = — 3x5—x‘3. (3.71)
0

8 40

The noise terms +z% appear in ug(z) and u(z). Canceling this term from
the zeroth component ug(x) gives the exact solution:

u(z) = 8z, (3.72)
that satisfies the integral equation. Notice that if the modified method is

used, we select ug(r) = 8x. As a result, we find that uq(z) = 0. This in turn
gives the same result.

Example 3.12

Solve the Volterra integral equation by using noise terms phenomenon:

12
Following the standard Adomian method we set the recurrence relation:

1 T
u(z) = —2+x+2>4+ ' +sinz +2cosz — / (z —t)?u(t)dt. (3.73)
0

o o4
uo(z) = =24+ +a*+ 12% +sinz + 2cosx,
(3.74)

upt1(x) = — /Ox(x —t)2ug(t)dt, k>0.

This gives
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1
up(x) = -2+ +22+ _2* +sinz + 2cosw,

12
ul(x):—Z/ tuo(t)dt
0
2 L, : L s 3 7
=2—=x —121‘ —20059&—1—4511195—3095 +3x —126096 — 4.

(3.75)

The noise terms F2,+z% + 2% and +£2cosz appear in uo(z) and ui(z).

Canceling these terms from the zeroth component ug(x) gives the exact so-
lution

u(z) = x + sinx, (3.76)

that satisfies the integral equation. It is to be noted that the other terms of
w1 (z) vanish in the limit with other terms of the other components.

Example 3.13

Solve the Volterra integral equation by using noise terms phenomenon

1 1 ¥
u(zx) = 9Ty sinh(2x) + sinh? z + / u(t)dt. (3.77)
0
We set the recurrence relation:
1 1

ug(z) = 9Ty sinh(2z) + sinh® z,
. (3.78)
ugy1(x) = / ug(t)dt, k>0.

0

This gives

1 1
uo(z) = 0T~ 4 sinh(2x) + sinh? z,
(3.79)

v 11, 1 1, 1
up(z) = uo(t)dt:—2x+4smh(2x)—|—4+4x —4cosh x.
0

The noise terms =+ 22 and F sinh(2z) appear in ug(z) and u;(z). Canceling
these terms from the zeroth component wug(x) gives the exact solution:

u(z) = sinh? z, (3.80)
that satisfies the integral equation.

Example 3.14
Show that the exact solution for the Volterra integral equation:
u(z) = -1+ + ;;ﬁ + 2" — /Ox u(t)dt, (3.81)
cannot be obtained by using the noise terms phenomenon.
We set the recurrence relation:

1
uo(z) = —1+z+ 2902 + 2¢7,
. (3.82)
i1 (z) = — / w(t)dt, k> 0.
0
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This gives

1
up(z) = -1+ + 2x2 + 2¢%,
(3.83)

¥ 1 1
ui(z) = —/ uo(t)dt = —21‘2 —2"+2+1x— 6953.
0

The noise terms =+ 22 and £2e” appear in uo(z) and u;(z). Canceling these
terms from the zeroth component ug(z) gives

u(r) = —1, (3.84)
that does not satisfy the integral equation. This confirms our belief that

the non-canceled terms of up(x) do not always give the exact solution, and
therefore justification is necessary. The exact solution is given by

u(z) =z +€”, (3.85)
that can be easily obtained by using the modified decomposition method by
setting f1(x) = x + €*.

Exercises 3.2.3

Use the noise terms phenomenon to solve the following Volterra integral equations:

1. u(x) = 6x 4 322 7/ w(t)dt 2. u(z) = 6x + 3z2 7/ xu(t)dt

0 0
3. u(z) = 6z + 225 — / tu(t)dt 4. u(r) = x4+ 2% — 2% —2* + 12/ (z — t)u(t)dt

0 0

x
5. u(x) = =2 + a2 + sinz + 2cos x — / (x — t)2u(t)dt
0
6. u(z) = 2z — 2sinz + cosx — / (z — t)%u(t)dt
0

7. u(z) = sinhz + xsinhz — % coshz + / ztu(t)dt
0

x
8. u(z) = x + coshx 4 x? sinhz — z cosh — / ztu(t)dt
0

x
9. u(z) = sec? z — tanx + / u(t)dt
0

1
10. u(z) = — = —

5 sin(2z) + cos? x + / u(t)dt
0

N

1 xT
11. u(z) = — ¥ +  sin(2z) +sin? x + / u(t)dt
0

x
12. u(z) = —z + tanz + tan? z — / u(t)dt
0
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3.2.4 The Variational Iteration Method

In this section we will study the newly developed variational iteration method
that proved to be effective and reliable for analytic and numerical purposes.
The variational iteration method (VIM) established by Ji-Huan He [11-12] is
now used to handle a wide variety of linear and nonlinear, homogeneous and
inhomogeneous equations. The method provides rapidly convergent succes-
sive approximations of the exact solution if such a closed form solution exists,
and not components as in Adomian decomposition method. The variational
iteration method handles linear and nonlinear problems in the same manner
without any need to specific restrictions such as the so called Adomian poly-
nomials that we need for nonlinear problems. Moreover, the method gives the
solution in a series form that converges to the closed form solution if an exact
solution exists. The obtained series can be employed for numerical purposes
if exact solution is not obtainable. In what follows, we present the main steps
of the method.
Consider the differential equation:

Lu+ Nu = g(t), (3.86)

where L and N are linear and nonlinear operators respectively, and g(t) is
the source inhomogeneous term.

The variational iteration method presents a correction functional for equa-
tion (3.86) in the form:

1 (2) = un(z) + / NE) (Lun(©) + Nin(©) — g(6))de,  (3.87)

where \ is a general Lagrange’s multiplier, noting that in this method A
may be a constant or a function, and @, is a restricted value that means it
behaves as a constant, hence d1,, = 0, where § is the variational derivative.
The Lagrange multiplier A can be identified optimally via the variational
theory as will be seen later.

For a complete use of the variational iteration method, we should follow
two steps, namely:

1. the determination of the Lagrange multiplier A\(¢) that will be identified
optimally, and

2. with A determined, we substitute the result into (3.87) where the re-
strictions should be omitted.

Taking the variation of (3.87) with respect to the independent variable w,,
we find
5un+1 0 ” ~
=1+ ME) (Lun (&) + Nan(§) — g(£)) d€ | (3.88)
0

O, Oy,
or equivalently

Sty sy = Sty + 8 ( /0 "NE) (Lun(€)) dg) . (3.89)
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Integration by parts is usually used for the determination of the Lagrange
multiplier A(§). In other words we can use

/ "N (E)dE = MEun(€) — / "N (©)un(€)de,
0

0

/0 " NOUL(E)dE = MEWL(E) — N(E)un(E) + /0 "N un(€)de,

/O "X (E)dE = MEWLI(E) — N(Eny(€) + N (€)un(€)

i (3.90)
- [ x©uneras
| MO €1 = MO (€)= N () + N (€ (©) = X, (6
+ [ A €y,
and so on. These identities are obtained by integrating by parts.
For example, if Lu,(§) = u),(€) in (3.89), then (3.89) becomes
OUpt1 = OUup + 0 (/ A(E) (Lun(8)) d§> . (3.91)
0
Integrating the integral of (3.91) by parts using (3.90) we obtain
St = B+ NS () = [ X©Osun()de, (392
or equivalently
Sums1 = St (E)(1 4+ News) — / N O de. (3.93)
0

The extremum condition of w,41 requires that du, 1 = 0. This means that
the left hand side of (3.93) is zero, and as a result the right hand side should
be 0 as well. This yields the stationary conditions:

1+ )\‘gzm =0, )\/‘gzm = 0. (394)
This in turn gives
A= 1. (3.95)
As a second example, if Lu,(£) = u!/(£) in (3.89), then (3.89) becomes
Sttt = Oty + 8 ( / AE) (Lun(€)) dg) . (3.96)
0

Integrating the integral of (3.96) by parts using (3.90) we obtain
Sttt = Gt + OA(un)')E — (N Sun) / N Gund, (3.97)
or equivalently

St = Sun(€)(L — Nems) + OA((n) les) + / Niounde,  (3.98)
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The extremum condition of wu,y; requires that du,4+1 = 0. This means
that the left hand side of (3.98) is zero, and as a result the right hand side
should be 0 as well. This yields the stationary conditions:

1= Neze =0, Me=z =0, N'|e—y =0. (3.99)
This in turn gives
A=¢—u. (3.100)

Having determined the Lagrange multiplier A(§), the successive approxi-
mations u,41,n = 0, of the solution u(z) will be readily obtained upon using
selective function wug(z). However, for fast convergence, the function ug(x)
should be selected by using the initial conditions as follows:

uo(x) = u(0), for first order u/,,

uo(z) = u(0) + zu’(0), for second order u.,

1, , (3.101)
uo(z) = u(0) + zu’(0) + o u”’(0), for third order ./,
and so on. Consequently, the solution
u(z) = lim uy(x). (3.102)

In other words, the correction functional (3.87) will give several approxima-
tions, and therefore the exact solution is obtained as the limit of the resulting
successive approximations.

The determination of the Lagrange multiplier plays a major role in the
determination of the solution of the problem. In what follows, we summarize
some iteration formulae that show ODE, its corresponding Lagrange multi-
pliers, and its correction functional respectively:

W F(ul€), () = 0,7 = 1,
D s = — [+ )

W+ Ful€), ' (), u(6) = 0, A= (€ ),
N e =t [ € 0+ s

(iif) -
gt =t = [ (€= [+ S, ) e
) 2

W) F(u(€), /() (€),u (), ulV () = 0, = _ (€~ 0)°,

{ w4+ f(u(f), u’(f), u”(f), u/”(f)) =0,\=— 21! (f — 1‘)2,
(iv) {

Un+1 = Un +/ 3'(571‘)3 |:’LL;1” +f(unau;17~--7u$;v>):| d‘fa
0 .
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and generally
u™ + f(u(€),uw (€), ..., ul™(€) = 0,A = (-1)" Lo )b,
(n—1)!

(V) T
Un+1:un+(_1)n/o (nil)!(g_m)(n_l) u/r:/"'f(un!""u'(nn)) dg,

for n > 1.

To use the variational iteration method for solving Volterra integral equa-
tions, it is necessary to convert the integral equation to an equivalent initial
value problem or to an equivalent integro-differential equation. As defined
before, integro-differential equation is an equation that contains differential
and integral operators in the same equation. The integro-differential equa-
tions will be studied in details in Chapter 5. The conversion process is pre-
sented in Section 2.5.1. However, for comparison reasons, we will examine the
obtained initial value problem by two methods, namely, standard methods
used for solving ODEs, and by using the variational iteration method as will
be seen by the following examples.

Example 3.15

Solve the Volterra integral equation by using the variational iteration method

u(z) =1 +/ u(t)dt. (3.103)
0
Using Leibnitz rule to differentiate both sides of (3.103) gives
o' (z) —u(z) = 0. (3.104)

Substituting « = 0 into (3.103) gives the initial condition «(0) = 1.

Using the variational iteration method
The correction functional for equation (3.104) is

() = 0) [ M€ 6) — Tl (3.105)
Using the formula (i) given above leads to
A=—1. (3.106)

Substituting this value of the Lagrange multiplier A = —1 into the functional
(3.105) gives the iteration formula:

(@) = wn(e) = [ (€)= un() . (3107)
0

As stated before, we can use the initial condition to select ug(z) = u(0) = 1.
Using this selection into (3.105) gives the following successive approximations:

uo(x) =1,
m@ozl—/‘mao—uaowﬁzl+x
0

1

wle) = 1o [0 - m©)de =140

2
v
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1 ¥ 1 1
ug(z) =1+ + 2'x2 —/ (uh(&) —ua(€))dé =1+ 2+ 2'x2 + 3'x3,
. 0 . .
(3.108)
and so on. The VIM admits the use of
u(z) = limy,— oo un ()
, 1 1 1 1 (3.109)
=limp oo (1 + 2 + 2!902 + 3!ac3 + 4!x4 + n!x"),
that gives the exact solution by
u(z) = e”. (3.110)

Using ODEs method
The ODE (3.104) is of first order, therefore the integrating factor u(x) is
given by .
p(z) = el "Vdr — o=, (3.111)

For first order ODE, we use the formula:
1 xr
u(z) = B U uq(x)derC} = Ce”. (3.112)

To obtain the particular solution, we use the initial condition u(0) = 1 to
find that C' = 1. This gives the particular solution:

u(z) = e”. (3.113)
Example 3.16

Solve the Volterra integral equation by using the variational iteration method

u(z) =z + /Om(x —t)u(t)dt. (3.114)

Using Leibnitz rule to differentiate both sides of (3.114) once with respect to
x gives the integro-differential equation:

u(z) =1+ /Ox u(t)dt, u(0) = 0. (3.115)

However, by differentiating (3.115) with respect to & we obtain the differential
equation:
u(x) = u(z). (3.116)

Substituting x = 0 into (3.114) and (3.115) gives the initial conditions u(0) =
0 and «/(0) = 1. The resulting initial value problem, that consists of a second
order ODE and initial conditions is given by

() —u(x) =0, u(0)=0, «(0)=1. (3.117)
The integro-differential equation (3.115) and the initial value problem (3.116)
will be handled independently by using the variational iteration method.

Using the variational iteration method

(1) We first start using the variational iteration method to handle the integro-
differential equation (3.115) given by
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u(z) =1+ /03c u(t)dt,u(0) = 0. (3.118)

The correction functional for Eq. (3.118) is

z 3
Unt1(2) = up () +/ A(€) <u/n(§) -1 —/ ﬂn(r)dr> dg. (3.119)
0 0
Using the formula (i) for A we find that
A=—1. (3.120)

Substituting this value of the Lagrange multiplier A = —1 into the functional
(3.119) gives the iteration formula:

z 3
Unt1(x) = up(z) — /o (u%(ﬁ) —1- /0 un(r)dr> dg. (3.121)

We can use the initial conditions to select ug(z) = w(0) = 0. Using this
selection into (3.121) gives the following successive approximations:

up(z) = 0,

z 3
up(x) = —/O (ué(ﬁ) -1 —/O uo(r)dr> d¢ =z,
z 3
uz(x):x—/o (u/l(f)—l—/o ul(r)dr> df:x—l—gllx?’

(3.122)
v ¢ 1 1
uS(x):x—/ u/z(f)—l—/ ug(r)dr | dé =z + 23+ 2®,
_ 1 1 1 1 2n+1
un(@) = a o gat G+l Tent”
The VIM admits the use of
u(z) = lm wu,(z), (3.123)

n—oo

that gives the exact solution by

u(z) = sinh z. (3.124)
(ii) We can obtain the same result by applying the variational iteration
method to handle the initial value problem (3.117) given by

() —u(x) =0, u(0)=0, «(0)=1. (3.125)
The correction functional for Eq. (3.117) is
Un1(7) = un(x / NG i (€)) de. (3.126)

Using the formula (ii) given above leads to
A=¢—a. (3.127)
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Substituting this value of the Lagrange multiplier A = £ —x into the functional
(3.126) gives the iteration formula:

Ui (&) = () + / "6 = ) (u(E) — un(€) de. (3.128)

We can use the initial conditions to select ug(z) = u(0) + zu’(0) = z. Using
this selection into (3.128) gives the following successive approximations

uo(z) = =,

o) =t [ (€0 (Wh(©) -~ wl@)ds = o+ "

1 . r 1 . 1
ug(x) =+ 2%+ [ (€ —a) (W{(€) —m()df =a+ ,2°+ _a°,
3! o 317 T 5
1 3 1 5 * "
usle) = w ot ot [ (€ ) (ul€) —wale)) de
. . O
_ L, 1 5,12
B AR TR T
1 1 1 1
_ 3 5 7T 2n+1
Un(@) =@+ g 0 g @ T o
(3.129)
The VIM admits the use of
u(z) = lm wu,(z), (3.130)

n—oo

that gives the exact solution by
u(z) = sinh z. (3.131)
Standard methods for solving ODFEs
The initial value problem (3.125) is of second order, therefore the auxiliary
equation is of the form
2 —1=0, (3.132)
that gives r = £1. This in turn gives the general solution by
u(z) = Asinhx + Bcoshz. (3.133)

To obtain the particular solution, we use the initial conditions u(0) =
0,/(0) =1 to find that the particular solution is given by

u(z) = sinh z. (3.134)

Example 3.17
Solve the Volterra integral equation by using the variational iteration method
u(z) =1+ + ;! 3 — /Om(:c — t)u(t)dt. (3.135)

Using Leibnitz rule to differentiate both sides of (3.135) once with respect to
x gives the integro-differential equation:
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1 xT
u(r) =1+ 2'x2 —/ w(t)dt,u(0) =1, (3.136)
: 0
and by differentiating again we obtain the initial value problem
v’ (z) + u(z) = z,u(0) = 1,4/(0) = 1. (3.137)

Using the variational iteration method

(1) We first start using the variational iteration method to handle the integro-
differential equation (3.136) given by

u(r) =1+ 1| x? — /I w(t)dt,u(0) =1, (3.138)
0

2!
The correction functional for Eq. (3.138) is

x 3
Upy1(z) = up () —/O A(€) <u;(g) -1- ;,52 +/O ﬂn(r)dr> d¢. (3.139)

Using the formula (i) for A we find that
A=—1. (3.140)

Substituting this value of the Lagrange multiplier A = —1 into the functional
(3.139) gives the iteration formula

x 13
Unr1(x) = up () —/0 <u’n(§) -1- ;fz +/0 un(r)dr> dé.  (3.141)

We can use the initial conditions to select ug(z) = w(0) = 1. Using this
selection into (3.141) gives the following successive approximations
up(z) =1,
’ / 1 2 ¢
@) =a— [ (wh©-1- &+ [ urir ) de
0 0
=1l+z— _ 22+ ! 3
B 2! 3
o L.
uz(x) = —/ (ul(f) —1- 2§ —I—/ ul(r)dr> d¢
0 0
_ Lo 1, 15
—1+x—2!ac +4!x g (3.142)
o Lo
usw) =a— [ (uh(©) ~1- s&+ [ ualr)ar ) de
0 0
_ Lo 1y 1
SR T T g

1 1 1 _1)n
un(x)—x+(1_2‘x2+4'x4_ 1,6+...+( )x2”>

The VIM admits the use of
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u(z) = lm u,(z), (3.143)

n—oo
that gives the exact solution by

u(z) = x + cosx. (3.144)

(ii) We next use the variational iteration method for solving the initial value
problem

u'(z) +u(z) =z, w0)=1, «(0)=1. (3.145)

The correction functional for Eq. (3.145) is
Uns1(z) = un(x / NE) (W () + iin (€) — €) de. (3.146)

Using the formula (ii) given above leads to
A=E&—u. (3.147)

Substituting this value of the Lagrange multiplier A = £ —x into the functional
(3.146) gives the iteration formula

nia(e) = o) + [ "€~ 1) (W) + un€) — ) de. (3.148)

We can use the initial conditions to select ug(z) = u(0) + zv/(0) = 1 + =.
Using this selection into (3.148) gives the following successive approximations

up(z) =1+u,
w (2) :1+x+/ (€ — ) (ull(€) + uo(€) — £) de
0

L s
:1—|—x—2!x,

wae) = 10— 2+ [ (6= 0) () + ma(©) — )t

1 1
=1l+z-— 2'x2 + 4':54, (3.149)

ug(z) =1+2x — 21!:62 + Lx‘l—k/o (€ —2) (uh (&) + uz(€) — &) d¢

1 1 1
=l+a— 2>+ a*— af

2! 4! 6!
up(r) =2+ (1 - 1x2+ 1x4— 1x6+ 1x8_...+ (71)nx2n
" 2! 4! 6! 8! (2n)! '
Proceeding as before, the VIM gives the exact solution by
u(z) =z + cosz. (3.150)

Standard methods for solving ODFEs
The ODE (3.169) is of second order and nonhomogeneous. The auxiliary
equation for the homogeneous part is of the form
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r?+1=0, (3.151)
that gives r = 4,12 = —1. The general solution is given by
w(x) = ue + up,
u(x) = Acosx + Bsinz + a + bz,

where u. is the complementary solution, and u,, is a particular solution. Using
ODE methods and initial conditions we find that B=a =0, and A =b=1.
The particular solution is given by

u(z) = x + cosx. (3.153)

(3.152)

Example 3.18
Solve the Volterra integral equation by using the variational iteration method
1 1 [*
u(z) =1+x+ 2x2 +, / (z — t)% u(t)dt. (3.154)
0

Using Leibnitz rule to differentiate both sides of (3.154) three times with
respect to = gives the two integro-differential equations

u(z)=1+x+ /m(x —thu(t)dt, wu(0)=1
LY (3.155)

u'(x) =1 —|—/ u(t)dt,u(0) =1, «'(0)=1.
0

and the third order initial value problem
o (z) = u(z), w(0)=1u4(0)=1u"(0)=1. (3.156)

Using the variational iteration method VIM

(i) We first note that we obtained two equivalent integro-differential equations
(3.155). We will apply the VIM to these two equations. We first start using
the VIM to handle the integro-differential equation

u(z)=1+x+ /Om(a: — t)u(t)dt,u(0) = 1. (3.157)

The correction functional for Eq. (3.157) is

@ 3
Unt1(2) = un(z) +/0 AS) (u%(ﬁ) —1-&- /0 (S T)fén(T)dT> dg.

(3.158)
Proceeding as before we find
A=—1, (3.159)

that gives the iteration formula
x 13
U1 (2) = () — / (%(5) 1o / = r)un(r)dr> de. (3.160)
0 0

We can use the initial conditions to select ug(r) = w(0) = 1. Using this
selection into (3.160) gives the following successive approximations
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uz(x)zl—/0< -l—¢— / € (e dr>d§ (3.161)

1 1
=1 6
+x+ x+3x+4 +5 —1—6!95,

un(x):1+x+1x2+1x3+l +1x—|—1 +~~~+1x”.
2! 3! 41 5! 6! n!
This in turn gives the exact solution by
u(z) = e”. (3.162)
(ii) We next consider the integro-differential equation
u'(x) =1+ /I w(t)dt, w(0)=1, «'(0)=1. (3.163)
0

The correction functional for Eq. (3.163) is

x 3
Unt1(x) = up(x) +/O A(€) <u%(§) -1 _/0 ﬂn(r)dr> dg. (3.164)

Notice that the integro-differential equation is of second order. Therefore, we
can show that
A=&—ux, (3.165)

that gives the iteration formula

z £
1 (2) = un () + / ((g—xxu ©-1- / <§—r>un<r>dr>> d.

(3.166)
We can use the initial conditions to select ug(x) = 1+ x. Using this selection
into (3.166) gives the following successive approximations

up(z) =1+ =z,

1 1 1,

ul()—1+x+2x —|—3 +4!x,
1
— 7 1
us(x) = 1+x+2x+3 +4 +5x+6 O+, (3.167)
() =1+ +12+1x3+1 +1x+1 S4og gn

Un(x) = x T )

2! 3! 4! 5! 6! n!

This in turn gives the exact solution by
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u(z) = e”. (3.168)
(iii) We next use the variational iteration method for solving the initial value

problem
" (z) — u(x) =4/(0) =" (0) = 1. (3.169)

Uny1(T) = up (@ / AE) (u (&) — un(€)) dE. (3.170)
Using the formula (iii) given above for A leads to
1
A= —2'(5—93)2. (3.171)

Substituting this value of the Lagrange multiplier into the functional (3.170)
gives the iteration formula

1 x
i (@) = wn2) — /O (€ — )2 (W (€) — un(€)) dt. (3.172)
As stated before, we can use the initial conditions to select

up(x) = u(0) + zu'(0) + ;u”(O) =1l4+z+ ! z? (3.173)

2!
Using this selection into (3.172) gives the following successive approximations

1
ug(z) =1+2 4 _ 2%

2
1 1 4 1 5
n(e) = +g”f” +3 +4!x +5!x’
1
-1 5 (3.174
v (o) +QCJF2 +3 +4 +5 +6 +7 gt (17
1
Un()—l—&-x—l—mac +3x +4x —1—595 +6x +7x —1—8 S ...
The VIM admits the use of
u(z) = lim wuy,(2), (3.175)
n—oo
that gives the exact solution by
u(z) = e”. (3.176)

Using standard methods for solving ODEs
The ODE (3.169) is of third order, therefore the auxiliary equation is of
the form

¥ —1=0, (3.177)
that gives r = 1, —% + \é‘gi, i2 = —1. The general solution is given by
3 3
u(alc):Ae”’”—&—e_éﬂ’c Bcos\é x—&—Csin\é x| . (3.178)

To obtain the particular solution, we use the initial conditions to find that
the particular solution
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u(z) = e”. (3.179)

It is interesting to point out that we need to use different approaches to
solve ODEs by standard methods, whereas the variational iteration method
attacks all problems directly and in a straightforward manner.

Exercises 3.2.4

Use the wvariational iteration method to solve the following Volterra integral equa-
tions by converting the equation to initial value problem or to an equivalent integro-
differential equation:

1. u(z) =1 7/0 wu(t)dt 2. u(z) = +z* 4+ 2x2 + 51‘5 7/0 u(t)dt
3ou(z)=1- ;(IJZ +/Ox u(t)dt 4oulz)=1—2— ;xZ + /Ox(x — t)u(t)dt
5. u(z) = 1 — /Oz (@ — tyu(t)dt 6. u(z) = = + /Oz (@ — tyu(t)dt

x x
7. u(w) = 1+ 20 + 4/ (@ — u(t)dt 8. ulx) = 5 + 22 —/ (@ — tyu(t)dt
0 0
T, 1”7 2
9. u(z)=14+z+ _z°+ (z —t)*u(t)dt
2 2 Jo
11
10. u(z) =14+ _x+ / (z —t+ Du(t)dt
2 2 Jo
11, u(z) =1+ 22 — / (x —t 4 1)%u(t)dt
0
T o 1 [ 3
12, u(z) =1— _z° + (z —t) u(t)dt
2 6 Jo
13. u(z) =24z — 2cosx — / (z —t+ 2)u(t)dt
0
x
14. u(z) =1 — 2sinhz +/ (z —t+ 2)u(t)dt
0
15. u(z) =1+ 3x+ ! z2 + ! /z(x7t+2)2u(t)dt
’ - 5 10 10 Jo
32,1 s 1 [ 2
16. u(z) =2+ 3z + _z*+ a° — (x —t +2)%u(t)dt
2 6 2 Jo
17. u(z) =1 —zsinz +/ tu(t)dt 18. u(z) = x coshz 7/ tu(t)dt
0 0
1, 1=
19. u(z) = =1+ € + 5" e’ — 2/ tu(t)dt

0

20. u(z) =1 —zsinz + zcosx + / tu(t)dt
0
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3.2.5 The Successive Approxrimations Method

The successive approximations method, also called the Picard iteration method
provides a scheme that can be used for solving initial value problems or inte-
gral equations. This method solves any problem by finding successive approx-
imations to the solution by starting with an initial guess, called the zeroth
approximation. As will be seen, the zeroth approximation is any selective
real-valued function that will be used in a recurrence relation to determine
the other approximations.
Given the linear Volterra integral equation of the second kind

u(z) = f(z) + )\/Ox K (z,t)u(t)dt, (3.180)

where u(z) is the unknown function to be determined, K (z,t) is the kernel,
and A is a parameter. The successive approximations method introduces the
recurrence relation

up(z) = f(z) + )\/Ox K(z, t)up—1(¢)dt,n > 1, (3.181)

where the zeroth approximation ug(x) can be any selective real valued func-
tion. We always start with an initial guess for ug(z), mostly we select 0,1, x
for ug(z), and by using (3.181), several successive approximations wuy, k > 1
will be determined as

ui(z) = f(z) + )\/: K (x,t)uo(t)dt,

us(z) = f(z) + )\/: K (z,t)ui(t)dt,

uz(r) = f(r) + )\/Ox K (z, t)us(t)dt, (3.182)

un(@) = F(2) + A /0 " K (e 1 ()

The question of convergence of u,(x) is justified by noting the following
theorem.

Theorem 3.1 If f(x) in (3.181) is continuous for the interval 0 < z < a, and
the kernel K(x,t) is also continuous in the triangle 0 < x < a,0 < t < z, the
sequence of successive approzimations u,(x),n = 0 converges to the solution
u(x) of the integral equation under discussion.

It is interesting to point out that the variational iteration method admits
the use of the iteration formula:
Oun(§)

i (2) = wa0) + [ A© ( e - an@)) . (3.183)

whereas the successive approximations method uses the iteration formula
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xr
up(z) = f(z) + )\/ K(z,t)up—1(t)dt,n > 1. (3.184)
0
The difference between the two formulas can be summarized as follows:

1. The first formula contains the Lagrange multiplier A\ that should be
determined first before applying the formula. The successive approximations
formula does not require the use of A.

2. The first variational iteration formula allows the use of the restriction
U (&) where 04y, () = 0. The second formula does require this restriction.

3. The first formula is applied to an equivalent ODE of the integral equa-
tion, whereas the second formula is applied directly to the iteration formula
of the integral equation itself.

The successive approximations method, or the Picard iteration method
will be illustrated by the following examples.

Example 3.19

Solve the Volterra integral equation by using the successive approximations
method

u(z) =1-— /Om(x — t)u(t)dt. (3.185)

For the zeroth approximation ug(x), we can select

up(x) = 1. (3.186)
The method of successive approximations admits the use of the iteration
formula

i (z) = 1 — / (& — Bun(B)dt, n > 0. (3.187)
0
Substituting (3.186) into (3.187) we obtain

up(z) =1— /Om(x — tup(t)dt =1— 21!x2,

v 1 1
us(x) =1— / (x —tu(t)dt =1 — _ 2? + a2
0

2! 4!
‘ 1 1 1 (3.188)
us(z) =1— / (x —tug(t)dt =1 — _2® 4+ o' — ab, ’
0 2! 4! 6!
£ 1 1 1 1
ug(z) =1— / (x —tus(t)dt =1 — _ 2?4+ a* — 204 a8
0 2! 4! 6! 8!
Consequently, we obtain
n L a2
k=0 ’

The solution u(z) of (3.185)

u(z) = lIm upyi(x) = cosw. (3.190)
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Example 3.20
Solve the Volterra integral equation by using the successive approximations
method

u(r) =1+x+ ;xQ + ; /Om(a; — t)%u(t)dt. (3.191)

For the zeroth approximation wug(x), we can select
uo(x) = 0. (3.192)

The method of successive approximations admits the use of the iteration
formula
1 1 [
Upy1(z) =1+ 2+ 2x2 + / (z — t)%up, (t)dt,n > 0. (3.193)
0
Substituting (3.192) into (3.193) we obtain

1
uy(z) =1+z+ 2‘x2,

1 1 . 1 1
uz(r) = 14+ + 2!332 + 3!953 + 4!964 + 5!1:5, (3.194)
B 1, 14 1, 1. 14 1. 1,4
Ual@) = et T g T T T T g g
and so on. The solution u(z) of (3.191) is given by
u(z) = lim upeq(z) = €*. (3.195)
n—oo

Example 3.21

Solve the Volterra integral equation by using the successive approximations
method

1 1 [*
ulw) = 1o 4 a%et / tut)dt, (3.196)
0

For the zeroth approximation wug(x), we select

uo(x) = 0. (3.197)
We next use the iteration formula
1 1 [*
Ups1(x) = —1+e* + 29026” ~ / tuy, (t)dt,n > 0. (3.198)
0

Substituting (3.197) into (3.198) we obtain

1
up(z) = —1+e* + Q‘xzex,

1 ) 1
us(z) = -3+ 4x2 +e*(3 -2z + 4x2 - 4x3),
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1 1 1 1
us(x) = (1 +z+ 2‘952 + 3‘1‘3 + 4'1‘4 + 5‘955 +> , (3.199)
1 1 1 1 1
Uny1(T) =T (1—|-a:+ 2!x2+ 3!1‘3—1- 4!a:4+ 5!w5+ 7!x7—|—-~-).

Notice that we used the Taylor expansion for e* to determine ug(x), us(z), ...
The solution u(z) of (3.196)

u(z) = lIm upyq(x) = ze®. (3.200)
Example 3.22

Solve the Volterra integral equation by using the successive approximations
method

u(z) =1 —xsinz + xcosx + / tu(t)dt. (3.201)
0
For the zeroth approximation wug(x), we may select
uo(x) = . (3.202)
We next use the iteration formula
Upt1(z) =1 —zsinx + zcosx + / tuy, (t)dt,n > 0. (3.203)
0

Substituting (3.202) into (3.203) gives
1,
ul(x):1+3x —zsinz + zcosw,

1 1
ug(x) =3+ 2352 + 151‘3 — (2432 —2?)sinx — (2 — 3z — 2%) cos

L, 1.1 1, 1, 1
ua(@) = <x_ SRR 7!x7> * (1 —g Tt 6!:”6> :

n
$2k+1

n 2%k

\ =3 (=1)F L

wner(@) = 3= 4y DD o)
k=0 k=0

(3.204)

Notice that we used the Taylor expansion for sinx and cosx to determine

the approximations us(x), us(x),. ... The solution u(x) of (3.201) is given by

u(z) = lim upq1(x) =sinx + cosx. (3.205)

Exercises 3.2.5

Use the successive approzimations method to solve the following Volterra integral
equations:

1. u(z) =z + /Ox u(t)dt 2. u(z) =z + /O:c (z — t)u(t)dt
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3. u(e) = éxs - /Ow(x “u(t)dt 4 ulz) = 1422 + 4/:(9; — tu(r)dt

5. u(z) = éa:?’ n /Oz(a; “Du()dt 6. u(z) = 1427 — /O“”(a; 4+ D2u(t)dt

7. u(w) = ;ﬁ - /Ow(x —ut)dt 8 ulz) =1— ;wQ + é /Ox(x — )3ut)dt

9. u(z) = 1+ 3/035 u(t)dt 10. u(z) = 1 — 2sinha + /Oz(x — 4 2u(t)dt

11. u(z) =3 + 22 — /Ox(a: —tu(t)dt 12. u(z) =1—zsinz + /O:c tu(t)dt

13. u(z) = zcoshx — /z tu(t)dt 4. u(z)=1—z— /z(x — t)u(t)dt
0 0

x x
15. u(z) =1 — / 3t2u(t)dt 16. u(z) = 2z coshx — 4/ tu(t)dt
0 0

17. u(z) = 1+ sinhx — sinz + cosz — coshz + / u(t)dt
0
x

18. u(x) = 1 + sinhx + sinz — cosx 4 coshz — / u(t)dt
0

19. u(w) = 2 — 2cosa — /z(x ~ tu(t)dt
0

20. u(z) = —z + 2sinhz +/ (z — t)u(t)dt
0

3.2.6 The Laplace Transform Method

The Laplace transform method is a powerful technique that can be used for
solving initial value problems and integral equations as well. We assume that
the reader has used the Laplace transform method, and the inverse Laplace
transform, for solving ordinary differential equations. The details and prop-
erties of the Laplace method can be found in ordinary differential equations
texts.

Before we start applying this method, we summarize some of the con-
cepts presented in Section 1.5. In the convolution theorem for the Laplace
transform, it was stated that if the kernel K (x,t) of the integral equation:

u(z) = f(z) + )\/03c K (z,t)u(t)dt, (3.206)

depends on the difference x — ¢, then it is called a difference kernel. Examples
of the difference kernel are e*~¢, cos(z — t), and & — t. The integral equation
can thus be expressed as

u(z) = f(x) + A /01/’ K(xz — t)u(t)dt. (3.207)
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Consider two functions fi(x) and fa(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions f1(z) and f2(x) be given by

L{f1(z)} = Fi(s),
L{f2(z)} = Fa(s).

The Laplace convolution product of these two functions is defined by

(3.208)

(fix f2)(z / Ji(z — ) fa(t)dt (3.209)
or
(fa* fi)( / falx —t) f1(t)dt (3.210)
Recall that
(fr= fo)(z) = (fax f1)(2). (3.211)

We can easily show that the Laplace transform of the convolution product
(f1* f2)(x) is given by

L{(f1# fo) (@)} = £ { /O - t)fz(t)dt} _R()Fys).  (3212)

Based on this summary, we will examine specific Volterra integral equations
where the kernel is a difference kernel. Recall that we will apply the Laplace
transform method and the inverse of the Laplace transform using Table 1.1
in Section 1.5.

By taking Laplace transform of both sides of (3.207) we find

U(s) = F(s)+ AK(s)U(s), (3.213)
where
U(s) = L{u(x)},  K(s) = L{K(z)}, F(s) = L{f(x)}. (3.214)
Solving (3.213) for U(s) gives
_ F(s)
U(s) = 1= AK(s)” K(s) # 1. (3.215)

The solution u(z) is obtained by taking the inverse Laplace transform of both
sides of (3.215) where we find

u(z) = L1 { ) _FA(ISC)(S) } . (3.216)

Recall that the right side of (3.216) can be evaluated by using Table 1.1
in Section 1.5. The Laplace transform method for solving Volterra integral
equations will be illustrated by studying the following examples.

Example 3.23

Solve the Volterra integral equation by using the Laplace transform method

u(z) =1+ /OI u(t)dt. (3.217)
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Notice that the kernel K (z —t) = 1, A = 1. Taking Laplace transform of both
sides (3.217) gives

L{u(z)} = L{1} + L{1 xu(x)}, (3.218)
so that 11
U(s) = 5 + SU(s), (3.219)
or equivalently
Uls) = ! . (3.220)

By taking the inverse Laplace transform of both sides of (3.220), the exact
solution is therefore given by

u(z) = e”. (3.221)

Example 3.24
Solve the Volterra integral equation by using the Laplace transform method
() =1— /O "o Dt (3.222)

Notice that the kernel K(x —t) = (x —t), A\ = —1. Taking Laplace transform
of both sides (3.222) gives

L{u(z)} = L{1} — L{(z — ) xu(x)}, (3.223)

so that L
U(s) = s g2 U(s), (3.224)

or equivalently .
U(s) = EYRE (3.225)

By taking the inverse Laplace transform of both sides of (3.225), the exact
solution
u(z) = cosz, (3.226)

is readily obtained.
Example 3.25

Solve the Volterra integral equation by using the Laplace transform method

u(z) = §! 3 — /Ox(x — t)u(t)dt. (3.227)
Taking Laplace transform of both sides (3.227) gives
L{u(z)} = 31! L{z3} — L{(z —t) * u(x)}. (3.228)
This gives
U(s) = ! X 31 U(s), (3.229)

so that
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v . L 1 1

- . 3.230
s2(s241) 2 s2+1 ( )

Taking the inverse Laplace transform of both sides of (3.230) gives the exact
solution
u(z) =z —sinz. (3.231)

Example 3.26
Solve the Volterra integral equation by using the Laplace transform method
x
u(x) = sinz + cosx + 2 / sin(x — t)u(t)dt. (3.232)
0

Recall that we should use the linear property of the Laplace transforms.
Taking Laplace transform of both sides (3.232) gives

L{u(x)} = L{sinz + cosx} + 2L{sin(x — t) * u(z)}, (3.233)
so that
Us)= .0+ 5+ 2 U (3.234)
241 241 s2+41 ' '

or equivalently
1

s—1°
Taking the inverse Laplace transform of both sides of (3.235) gives the exact
solution

U(s) = (3.235)

u(z) = e”. (3.236)

Exercises 3.2.6

Use the Laplace transform method to solve the Volterra integral equations:

1. u(z) ==z +/ (z — t)u(t)dt 2.u(z)=1—oz — / (z — t)u(t)dt
0 o

1, 1 [= _ x Y
3. u(m):l—Qaz +6/O (z —t)3u(t)dt 4. u(x)—1+3/0 (z — t)u(t)dt

5. u(z) =z — 1+ /Oz(a; — Bu(t)dt

x
6. u(x) = cosx —sinz + 2/ cos(z — t)u(t)dt
0

7. u(z) =e® —cosx — 2/z e tu(t)dt 8 wu(x)=1-— /z ((z — )% — 1) u(t)dt
0 0

x
9. u(z) = sinz + sinhx + coshx — 2/ cos (z — t)u(t)dt
0

10. u(z) = sinhz 4 coshx — cosz — 2/ cos (z — t)u(t)dt
0

x
11. u(x) = sinz — cosx + coshx — 2/ cosh (z — t)u(t)dt
0
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x
12. u(z) = sinz + cos x + sinhz — 2/ cosh (z — t)u(t)dt
0

13, u(z) = 26" —2 — o + /z(x — Bu(t)dt 14. u(z) = 2coshz — 2 + /I(x — Bu(t)dt
0 (0]

15. u(z) =2 — 2cosx — /Ox(x —tu(t)dt 16. u(z) =1+ /Ox sin(z — t)u(t)dt

3.2.7 The Series Solution Method

A real function wu(z) is called analytic if it has derivatives of all orders such
that the Taylor series at any point b in its domain

n
()
u(z) = Z 1l (z —b)k, (3.237)
k=0
converges to f(x) in a neighborhood of b. For simplicity, the generic form of

Taylor series at = 0 can be written as

oo
= ana". (3.238)

In this section we will present a useful method, that stems mainly from the
Taylor series for analytic functions for solving Volterra integral equations.
We will assume that the solution u(z) of the Volterra integral equation

u(z) +A/ K(z,t)u (3.239)

is analytic, and therefore possesses a Taylor series of the form given in (3.238),
where the coefficients a,, will be determined recurrently. Substituting (3.238)
into both sides of (3.239) gives

i anz” = T(f(x)) + A / " Ko t) (i ant"> dt. (3.240)
n=0 0 n=0

or for simplicity we use

a0+a1x—|—a2$2+"':T(f(x))"‘)‘/ K(xz,t) (a0+a1t+a2t2+...)dt,
0

(3.241)
where T'(f(z)) is the Taylor series for f(z). The integral equation (3.239) will
be converted to a traditional integral in (3.240) or (3.241) where instead of
integrating the unknown function u(x), terms of the form ", n > 0 will be
integrated. Notice that because we are seeking series solution, then if f(x)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

We first integrate the right side of the integral in (3.240) or (3.241), and
collect the coefficients of like powers of . We next equate the coefficients of
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like powers of x in both sides of the resulting equation to obtain a recurrence
relation in a;,j > 0. Solving the recurrence relation will lead to a complete
determination of the coefficients a;, j > 0. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (3.238). The exact solution may be obtained if such an
exact solution exists. If an exact solution is not obtainable, then the obtained
series can be used for numerical purposes. In this case, the more terms we
evaluate, the higher accuracy level we achieve.

Example 3.27

Solve the Volterra integral equation by using the series solution method

xT
u(z) =1 —‘r/ u(t)dt. (3.242)
0
Substituting u(z) by the series
u(z) = Z anz”, (3.243)
n=0

into both sides of Eq. (3.242) leads to

3} x oo
D ana =1+ / (Z w”) dt. (3.244)
n=0 0 n=0

Evaluating the integral at the right side gives

oo oo 1
dana" =1+ - 1an:c"+1, (3.245)
n=0 n=0
that can be rewritten as
o0 o0 1
a+ Y ana" =1+ an-12", (3.246)
n=1 n=1
or equivalently
2 3 L 5, 1
ap +a1x + asx® +azx® +--- =14 apx + 2a1x + 3a2x +-00 (3.247)

In (3.245), the powers of x of both sides are different, therefore, we make
them the same by changing the index of the second sum to obtain (3.246).
Equating the coefficients of like powers of  in both sides of (3.246) gives the
recurrence relation

apg = L
(3.248)
Ap = QAp_1,n = 1.
n
where this result gives
1
an = ,,n=0. (3.249)
n!

Substituting this result into (3.243) gives the series solution:
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1
u(z) = L (3.250)
n=0

that converges to the exact solution u(z) = e*.
It is interesting to point out that this result can be obtained by equating

coefficients of like terms in both sides of (3.247), where we find

a():l, alzaozl,

a 1(1 !
2 = 1= 1
22 (3.251)
1 1

Ap = Ap—1 — N
n n:

This leads to the same result obtained before by solving the recurrence rela-
tion.

Example 3.28

Solve the Volterra integral equation by using the series solution method

u(z) =+ / (x — t)u(t)dt. (3.252)
0
Substituting u(z) by the series
u(z) = Z anz", (3.253)
n=0

into both sides of Eq. (3.252) leads to

&S] T o0 )
Z anx’ =+ / <Z za,t" — Z ant"H) dt. (3.254)
n=0 0 n=0 n=0

Evaluating the right side leads to

oo oo 1
Z apz" =2 + Z anz™ 2, (3.255)
n=0 n=0 (n + 2)(n + 1)
that can be rewritten as
o0 o0 1
ao—&—alx—&-nz:;anx :x—&—n; n(n — 1)an_2x , (3.256)
or equivalently
1 1 1
ao+ a1z + agr? +asa® + - =x + 2a0x2 + 6a1x3 + 12a2x4 + -+ (3.257)

Equating the coefficients of like powers of « in both sides of (3.256) gives the
recurrence relation
ap =0, a; =1,

(3.258)
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This result can be combined to obtain

1
= on " (3:259)
Substituting this result into (3.253) gives the series solution
(oo}
1 2n+1

= e 3.260
u(e) =3 @n+ 1" (3-260)

n=0

that converges to the exact solution
u(z) = sinh z. (3.261)

It is interesting to point out that this result can also be obtained by equating
coefficients of like terms in both sides of (3.257), where we find

a0:O, (11:17 01222@0:07
.262
R ) N (3.262)
W= T gy MT 2T

This leads to the same result obtained before by solving the recurrence rela-
tion.

Example 3.29

Solve the Volterra integral equation by using the series solution method
x
u(z) =1—zsinz +/ tu(t)dt. (3.263)
0

For simplicity reasons, we will use few terms of the Taylor series for sin x and
for the solution u(z) in (3.263) to find

ag —|—a1x+a2x2 +a3x3 +a4x4 =+

3 . (3.264)
—1—x(x— a1 +> +/ t(ap + art + apt® + ---)dt.
: 0
Integrating the right side and collecting the like terms of x we find
. 1 1 1 1
aptarz+asr’+azrdtagzt+- - = 1—|—(2a0—1)x2+3a1x3+(6+4a2)x4+~ e
(3.265)
Equating the coefficients of like powers of z in (3.265) yields
ag = 1, a; = 07
1 1 1
as = 2a0—1:—2!, asz = 3a1 =0,
111 (3.266)
UT T 4Ty
and generally
_1)n
A2n41 = 0, aonp = ( ) n = 0. (3267)
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The solution in a series form is given by

1 1 1
u(z) =1-— 2!.’E2 + 4!.’E4 - 6!x6 +-- (3.268)
that gives the exact solution by
u(z) = cosz. (3.269)

Example 3.30

Solve the Volterra integral equation by using the series solution method
u(z) =2 —2—x+ / (x — t)u(t)dt. (3.270)
0

Proceeding as before, we will use few terms of the Taylor series for e* and
for the solution u(z) in (3.270) to find

ao +a1x+a2x2 —|—a3x3 +a4x4 + -

1 1 £
=z+2?+ 2%+ ac4+-~-—|—/(ac—t)(ao+a1t+a2t2+~-~)dt.
0

3 12
(3.271)
Integrating the right side and collecting the like terms of = we find

ao +a1x+a2x2 —|—a3x3 —|—a4x4 + -

=x+ 1+1a x? + 1+1a 3+ 1+1a xt +
N 2" 376" 12 1272 '

(3.272)
Equating the coefficients of like powers of z in (3.272) yields
- —laz=las= ' ai= . 27
ap=0,a1 =1, a2 = )03 = 5 A4 = gpsee (3.273)
and generally
1
=, n > 1,00 =0. (3.274)
The solution in a series form is given by
_ Lo, b g, 14
u(z) =z(l4+x+ & T g T +--0), (3.275)
that converges to the exact solution
u(z) = ze®. (3.276)
Exercises 3.2.7
Use the series solution method to solve the Volterra integral equations:
1. u(z) =1— /z u(t)dt 2. u(z) =1-— /I(x — t)u(t)dt
0 0
3. u(z) =z + /x(x — Dut)dt 4 u(z) =1+ ;x + ; /x(x —t+ Du()dt
0 0

5. u(z) =1+ xe® — /Oz tu(t)dt 6. u(z) =142z +4/0z (z — t)u(t)dt
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7. u(z) =3+2% — /Ox(x — t)u(t)dt 8. u(x) =1+ 2sinz — /Ox u(t)dt

9. u(z) =z cosx +/ tu(t)dt 10. u(z) = zcoshz 7/ tu(t)dt
0 0

11. u(z) = 2cosha — 2 + /o (z — t)u(t)dt
12 u(z)=1—z — /I(x — t)u(t)dt 13. u(z) =z —zln(l 4+ z) + /z u(t)dt
0 0
14. u(z) = 2% — ;x‘g +23In(l +2) — /x 2zu(t)dt
0

15. u(x) = secx + tanx — /

sectu(t)dt 16. u(z) =z +/ tan tu(t)dt
0 0

3.3 Volterra Integral Equations of the First Kind

The standard form of the Volterra integral equations of the first kind is given
by

f(z) = /Ox K (x,t)u(t)dt, (3.277)

where the kernel K (z, t) and the function f(z) are given real-valued functions,
and u(z) is the function to be determined. Recall that the unknown function
u(x) appears inside and outside the integral sign for the Volterra integral
equations of the second kind, whereas it occurs only inside the integral sign
for the Volterra integral equations of the first kind. This equation of the first
kind motivated mathematicians to develop reliable methods for solving it. In
this section we will discuss three main methods that are commonly used for
handling the Volterra integral equations of the first kind. Other methods are
available in the literature but will not be presented in this text.

3.3.1 The Series Solution Method

As in the previous section, we will consider the solution u(x) to be analytic,
where it has derivatives of all orders, and it possesses Taylor series at z = 0
of the form

u(z) = Z anx”, (3.278)
n=0

where the coefficients a,, will be determined recurrently. Substituting (3.278)
into (3.277) gives
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T(f(x)) = /O ’ K (x,t) (Z ant"> dt, (3.279)
n=0

or for simplicity we can use
T(f(z)) = / K(a,1) (ao + art + ast® + - dt, (3.2580)
0

where T'(f(x)) is the Taylor series for f(z).

The integral equation (3.277) will be converted to a traditional integral in
(3.279) or (3.280) where instead of integrating the unknown function w(z),
terms of the form ¢, n > 0 will be integrated. Notice that because we are
seeking series solution, then if f(z) includes elementary functions such as
trigonometric functions, exponential functions, etc., then Taylor expansions
for functions involved in f(z) should be used.

The method is identical to that presented before for the Volterra integral
equations of the second kind. We first integrate the right side of the inte-
gral in (3.279) or (3.280), and collect the coefficients of like powers of z. We
next equate the coefficients of like powers of x in both sides of the resulting
equation to obtain a recurrence relation in a;,j > 0. Solving the recurrence
relation will lead to a complete determination of the coefficients a;,j > 0.
Having determined the coefficients a;,j > 0, the series solution follows im-
mediately upon substituting the derived coefficients into (3.278). The exact
solution may be obtained if such an exact solution exists. If an exact solution
is not obtainable, then the obtained series can be used for numerical pur-
poses. In this case, the more terms we evaluate, the higher accuracy level we
achieve. This method will be illustrated by discussing the following examples.

Example 3.31

Solve the Volterra integral equation by using the series solution method
x
sinx — xcosx = / tu(t)dt. (3.281)
0

Proceeding as before, only few terms of the Taylor series for sinx — x cosx
and for the solution u(x) in (3.281) will be used. Integrating the right side
we obtain

x
xd—  ad+ x7+~~~:/ t(ag + art + ast® + ast® + ---)dt,
0

1 . 1 1
= aox®+ _azd+ agxt+ 5a3x5

2 3 4
1 1
+6a4x6 + 7a5x7 + -
(3.282)
Equating the coefficients of like powers of z in (3.282) yields
1
ap=0, a;=1, a3=0, aS:—S!, a4:0,a5:5!-~- (3.283)

The solution in a series form is given by
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1 1
u(z) =z — 3!.’ES + 5!x5 +-- (3.284)
that converges to the exact solution
u(z) = sinz. (3.285)

Example 3.32

Solve the Volterra integral equation by using the series solution method
x
24 —2e" +xe” = / (x — t)u(t)dt. (3.286)
0

Using few terms of the Taylor series for 2+ x — 2e® + ze” and for the solution
u(z) in (3.286), and by integrating the right side we find
1 1 1

xT
6x3+12w4+40x5+... :/0 (x —t)(ag + a1t + agt® + - - - )dt

1 1 . 1 1
= 2aox2 + 6a1x3 + 12a2x4 + 20a3x5 (3.287)
+ bt 4
a x e
307"
Equating the coefficients of like powers of = in (3.287) yields
1 1
a():(), a]p = 1, a9 :1, as = 2!, aq = 3', (3288)
The solution in a series form is given by
1 1
u(x):x(l+ac+2'ac2+3‘x3+-~-), (3.289)
that converges to the exact solution
u(z) = ze”. (3.290)

Example 3.33

Solve the Volterra integral equation by using the series solution method

2

Using the Taylor series for z —
as before we find

1 x
r— 2 —In(l+2)+2*n(l +2) = / 2tu(t)dt. (3.291)
0

3r? —In(1+2) + 2% In(1 + z) and proceeding

2. 01, 2 . 1,
37 T4 Tt Tt T
= / 2t(ag + art + ast® + azt® + - - - )dt (3.292)
0
2 1 2 1
= a0x2 + 3a1x3 + 2a2x4 + 5a3x5 + 3a4x6 + -
Equating the coefficients of like powers of z in (3.292) yields
0 e =l ar = - ay=tgy= T (3.293)
ag =Y, a1 =1, a2 = 2,@3—3,a4_ 4 .

The solution in a series form is given by



3.3 Volterra Integral Equations of the First Kind 111

_ Lo 1g 1,
u(z) == g%t R + (3.294)
that converges to the exact solution
u(z) =In(1 + z). (3.295)

Exercises 3.3.1

Use the series solution method to solve the Volterra integral equations of the first
kind:

x x
l.e* —1—z= / (z —t+ Du(t)dt 2. zcoshz — sinhx = / u(t)dt
0 0

xr 1 xT
3.1 +ze” —e” = / tu(t)dt 4.1+ 33:3 + xe® —e® = / tu(t)dt
0 0

(S48

1 €T
=1l—z+ x3+ex:/ (z — t)u(t)dt
6 0
6. —:v+2sin:v—:vcosx:/ (z —tu(t)dt 7. —1+coshx:/ (z — t)u(t)dt
0 0
x
8. w72sinhw+wcoshx:/ (z — t)u(t)dt
0
9. 1+x—sinm—cosx:/ (z —t)u(t)dt 10. l—x—efz:/ (z — t)u(t)dt
0 0

1 x
11. 7$+2x2+ln(1+x)+xln(1+x)=/ u(t)dt
0

1 x
12, x2%e® = / e tu(t)dt
2 0

3.3.2 The Laplace Transform Method

The Laplace transform method is a powerful technique that we used before for
solving initial value problems and Volterra integral equations of the second
kind. In the convolution theorem for the Laplace transform method, it was
stated that if the kernel K (x,t) of the integral equation

/ K(x, Hult)dt, (3.206)

depends on the difference = — ¢, then it is called a difference kernel. The
Volterra integral equation of the first kind can thus be expressed as

x) = /0 K(z — t)u(t)dt. (3.297)

Consider two functions fi(x) and f2(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions fi(z) and f2(x) be given by
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L{f1(z)} = Fi(s),
L{f2(z)} = Fa(s).

The Laplace convolution product of these two functions is defined by

(3.298)

(fix f2)(z / Ji(z =) fa(t)dt (3.299)
or
(f2* fu)( / Ja(z —t) fr(t)dt (3.300)
Recall that
(f1* f2)(z) = (f2* f1)(2). (3.301)

We can easily show that the Laplace transform of the convolution product
(f1 = f2)(x) is given by

L{(f1# o) (@)} = £ { /0 - t)fz(t)dt} _R()R(s).  (3.302)

Based on this summary, we will examine specific Volterra integral equations
of the first kind where the kernel is a difference kernel. Recall that we will
apply the Laplace transform method and the inverse of the Laplace transform
using Table 1.1 in Section 1.5.

By taking Laplace transform of both sides of (3.297) we find

F(s) =K(s)U(s), (3.303)
where
U(s) = Llu@)}, K(s) = L{K (@)}, Fls) = £{f(2)}.  (3.304)
Solving (3.303) gives -
U(s) = KEZ; (3.305)
where
K(s) £ 0. (3.306)

The solution u(x) is obtained by taking the inverse Laplace transform of both
sides of (3.305) where we find

u(z) = £ {iéz; } . (3.307)

Recall that the right side of (3.307) can be evaluated by using Table 1.1 in
Section 1.5. The Laplace transform method for solving Volterra integral equa-
tions of the first kind will be illustrated by studying the following examples.

Example 3.34

Solve the Volterra integral equation of the first kind by using the Laplace
transform method

x
e’ —sinx — cosx = / 2e* " u(t)dt. (3.308)
0

Taking the Laplace transform of both sides of (3.308) yields
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1 1 s 2

5_1_82+1_32+1:S_1U(3)v (3.309)
or equivalently
2 2
= U(s)- 3.310
(s—1)(s2+1) s-—1 (s) ( )

This in turn gives
1

= . 311
U&= 4y (3311)
Taking the inverse Laplace transform of both sides gives the exact solution
u(z) = sinz. (3.312)

Example 3.35

Solve the Volterra integral equation of the first kind by using the Laplace
transform method

L fz—e = / (= wyu(tdt. (3.313)
0

Notice that the kernel is (t — x) = —(z — t).
Taking the Laplace transform of both sides of (3.313) yields

1 1 1 1
- = - 314
s+52 5—1 SQU(S)’ (3.314)
so that ( ) .y .
s(s—1)+s—1—s
=— _U(s). 3.315
Solving for U(s) we find
1
U(s) = . 3.316
()=, (3316)
Taking the inverse Laplace transform of both sides gives the exact solution
u(z) = e". (3.317)

Example 3.36

Solve the Volterra integral equation of the first kind by using the Laplace
transform method

1 x
—14+2%+ 6353 + 2sinhz + coshx = / (x —t + 2)u(t)dt. (3.318)
0
Taking the Laplace transform of both sides of (3.318) yields
3+ —1 12
= U 3.319
P G O (3319)
or equivalently
1 s
= . . 2
U(s) 32+32—1 (3.320)

Taking the inverse Laplace transform of both sides gives the exact solution
u(x) = x + coshx. (3.321)
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Exercises 3.3.2

Use the Laplace transform method to solve the Volterra integral equations of the first
kind:

x x
1.z —sinz = / (z — t)u(t)dt 2. e* +sinz — cosx = / 2e™ "ty (t)dt
0 0

3.1 1 s _
. +3!m —CcosT =

(z —t)u(t)dt 4.1+ x—sinz —cosx = / (z — t)u(t)dt
0 0

x x
5.z = / (14 2(z —t))u(t)dt 6. sinhz = / e tu(t)dt
0 0
7. m:/ (@ — ¢+ u(t)dt 8B 1-w—e® :/ (t — )u(t)dt
0 0
1 x
9. 14+z— _a%—e® :/ (t — z)u(t)dt
3! 0
Lo 1 s *
10. 1+x+2x +3'm —sinz — cosx = (z —t+ Du(t)dt
: 0
x
11. 377w+w2+sinhx73c0shx=/ (z —t —3)u(t)dt
0

12. 1 —cosz = / cos(x — t)u(t)dt
0

3.3.3 Conversion to a Volterra Equation of the Second
Kind

In this section we will present a method that will convert Volterra integral
equations of the first kind to Volterra integral equations of the second kind.
The conversion technique works effectively only if K (z,x) # 0. Differentiating
both sides of the Volterra integral equation of the first kind

o) = / K(x, ult)dt, (3.322)
0
with respect to x, and using Leibnitz rule, we find
f(x) = K(z,z)u(z) —|—/ K (x,t)u(t)dt. (3.323)
0

Solving for u(x), provided that K (x,z) # 0, we obtain the Volterra integral
equation of the second kind given by

f'(z) /I 1
= — K (z, t)u(t)dt. 3.324
u(@) K(z,z) o K(z,2) o, Jult) ( )
Notice that the non-homogeneous term and the kernel have changed to

g(z) = Ig(/g(f;) (3.325)

and
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G(z,t) = — K, (z,1), (3.326)

K(x,x)
respectively.

Having converted the Volterra integral equation of the first kind to the
Volterra integral equation of the second kind, we then can use any method
that was presented before. Because we solved the Volterra integral equations
of the second kind by many methods, we will select distinct methods for
solving the Volterra integral equation of the first kind after reducing it to a
second kind Volterra integral equation.

Example 3.37

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

sinhx = /96 e tu(t)dt. (3.327)
Differentiating both sides of (3.327) Smd using Leibnitz rule we obtain
coshz = u(x) + /ac e” " tu(t)dt, (3.328)
that gives the Volterra integral equationoof the second kind
u(x) = coshx — /Ox " tu(t)dt. (3.329)

We select the Laplace transform method for solving this problem. Taking
Laplace transform of both sides gives
s 1
U(s) = 21 s_ 1U(s), (3.330)
that leads to

1
U(s) = . 3.331
6=, (3331)
Taking the inverse Laplace transform of both sides gives the exact solution
u(z) =e ", (3.332)

Example 3.38

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

1+sinz —cosz = / (x —t+ Du(t)dt. (3.333)
0

Differentiating both sides of (3.333) and using Leibnitz rule we obtain the
Volterra integral equation of the second kind

u(z) = cosz +sinx — / u(t)dt. (3.334)
0

We select the modified decomposition method for solving this problem. There-
fore we set the modified recurrence relation
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uo(z) = coswz,

uy(z) = sinz — /0 ug(t)dt = 0, (3.335)

s (&) = —/ wp(t)dt = 0,k > 1.
0
This gives the exact solution by
u(z) = cosz. (3.336)
Example 3.39

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

92 4 52 = /x(IOx — 10t + 6)u(t)dt. (3.337)
Differentiating both sides of (3.3??7) and using Leibnitz rule we obtain
182 + 1522 = 6u(x) + / ' 10u(t)dt, (3.338)
that gives the Volterra integral equation of tohe second kind
u(z) = 32 + Zﬁ - g /0 ")t (3.339)

We select the Adomian decomposition method combined with the noise terms
phenomenon for solving this problem. Therefore we set the recurrence relation

) 5 [7
uo(x) = 3x + 2x2, Upt1(z) = —3 / ug(t)dt, k>0, (3.340)
0
that gives
5, 5, 25,
_ _ 02 _ .8 341
uo(x) = 3z + gL up(x) 0% = 1g% (3.341)

Canceling the noise term 522, that appear in ug(z) and ui(z), from wuo(x)

gives the exact solution by
u(z) = 3z. (3.342)

Remarks

1. It was stated before that if K (z,2) = 0, then the conversion of the first
kind to the second kind fails. However, if K (z,z) = 0 and K (z,x) # 0, then
by differentiating the Volterra integral equation of the first kind as many
times as needed, provided that K(z,t) is differentiable, then the equation
will be reduced to the Volterra integral equation of the second kind.

2. The function f(x) must satisfy specific conditions to guarantee a unique
continuous solution for u(z). The determination of these special conditions
will be left as an exercise.
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However, for the first remark, where K (2, ) = 0 but K, (z,z) # 0, we will
differentiate twice, by using Leibnitz rule, as will be shown by the following
illustrative example.

Example 3.40

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

rsinhz = 2 / sinh(z — £)u(t)dt. (3.343)
0
Differentiating both sides of (3.343) and using Leibnitz rule we obtain
x
xcoshz + sinha = 2/ cosh(z — t)u(t)dt, (3.344)
0

which is still a Volterra integral equation of the first kind. However, because
K. (z,x) # 0, we differentiate again to obtain the Volterra integral equation
of the second kind

1 xT
u(x) = coshx + 2xsinhx - / sinh(z — t)u(t)dt. (3.345)
0

We select the modified decomposition method for solving this problem. There-
fore we set the modified recurrence relation
uo(x) = coshz,

1 x
ui(z) = 2xsinhx - /0 sinh(z — t)uo(t)dt = 0, (3.346)

x
U1 (x) = —/ sinh(z — t)ug(t)dt =0, k> 1.
0

The exact solution is given by
u(z) = coshz. (3.347)

Exercises 3.3.3

In Exercises 1-12, use Leibnitz rule to convert the Volterra integral equation of the
first kind to a second kind and solve the resulting equation:

1. e* +sinx7c0sx:/

x x
2e " tu(t)dt 2. e —cosx = / e tu(t)dt
0

0
3.x= / (x —t+ L)u(t)dt 4. e” +sinx —cosx = / 2 cos(x — t)u(t)dt

0 0

xT 1 x
5. —x—1= / (z —t+ Du(t)dt 6. 21‘2693 = / e”tu(t)dt
0 0
7.e"—1= / (z —t+ Du(t)dt 8. sinx —coszx + 1= / (x —t+ 1)u(t)dt
0 0

x
9. 5z* 4 2% = / (z —t+ Du(t)dt
0
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x
10. 4 4+ = — 4e” + 3ze” = / (z —t+ 2)u(t)dt
0
1 x
11. —3—z 422+ B'x?’ + 3e” :/ (z —t+ 2)u(t)dt
: 0

x
12. tanw—lncosw:/ (z —t+ Du(t)dt,z < 72r
0

In Exercises 13-16, use Leibnitz rule twice to convert the Volterra integral equation
of the first kind to the second kind and solve the resulting equation:

13. zsinz = / 2sin(x — t)u(t)dt 14. e® —sinz — cosx = / 2sin(x — t)u(t)dt
0 0
x
15. sinz —cosx + e~ ¥ = / 2sin(x — t)u(t)dt
0

16. sinz — zcosx = / 2sinh(z — t)u(t)dt
0
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Chapter 4
Fredholm Integral Equations

4.1 Introduction

It was stated in Chapter 2 that Fredholm integral equations arise in many
scientific applications. It was also shown that Fredholm integral equations
can be derived from boundary value problems. Erik Ivar Fredholm (1866
1927) is best remembered for his work on integral equations and spectral
theory. Fredholm was a Swedish mathematician who established the theory
of integral equations and his 1903 paper in Acta Mathematica played a major
role in the establishment of operator theory.

As stated before, in Fredholm integral equations, the integral containing
the unknown function u(z) is characterized by fixed limits of integration in
the form

b
(@) = F(@) + A / K(x, u(t)dt, (4.1)

where a and b are constants. For the first kind Fredholm integral equations,
the unknown function u(z) occurs only under the integral sign in the form

b
z) = / Kz, Hyu(t)dt. (4.2)

However, Fredholm integral equations of the second kind, the unknown func-
tion w(z) occurs inside and outside the integral sign. The second kind is
represented by the form

u(x) +/\/th (4.3)

The kernel K (z,t) and the function f(x) are given real-valued functions [9],
and A is a parameter. When f(z) = 0, the equation is said to be homogeneous.

In this chapter, we will mostly use degenerate or separable kernels. A de-
generate or a separable kernel is a function that can be expressed as the sum
of the product of two functions each depends only on one variable. Such a
kernel can be expressed in the form
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K(z,t) = Z fi(x)gi(t). (4.4)

Examples of separable kernels are = — ¢, (x — t)?, 4xt, etc. In what follows we
state, without proof, the Fredholm alternative theorem.

Theorem 4.1 (Fredholm Alternative Theorem) If the homogeneous Fredholm
integral equation

b
u(z) = )\/ K(z,t)u(t)dt (4.5)

has only the trivial solution u(x) = 0, then the corresponding nonhomoge-
neous Fredholm equation

b
u(z) = f(z) + )\/ K(z,t)u(t)dt (4.6)

has always a unique solution. This theorem is known by the Fredholm alter-
native theorem [1].

Theorem 4.2 (Unique Solution) If the kernel K(x,t) in Fredholm integral
equation (4.1) is continuous, real valued function, bounded in the square a <
x<banda <t<b, and if f(x) is a continuous real valued function, then
a mecessary condition for the existence of a unique solution for Fredholm
integral equation (4.1) is given by
IAM(b—a) <1, (4.7)
where
|K(z,t)| < M € R. (4.8)

On the contrary, if the necessary condition (4.7) does not hold, then a
continuous solution may exist for Fredholm integral equation. To illustrate
this, we consider the Fredholm integral equation

1
u(r) = -2 -3z + / 3z + t)u(t)dt. (4.9)
0
It is clear that A = 1,|K(z,t)| < 4 and (b — a) = 1. This gives
INM(®D—a)=4 & 1. (4.10)
However, the Fredholm equation (4.9) has an exact solution given by
u(z) = 6. (4.11)

A variety of analytic and numerical methods have been used to handle
Fredholm integral equations. The direct computation method, the successive
approximations method, and converting Fredholm equation to an equiva-
lent boundary value problem are among many traditional methods that were
commonly used. However, in this text we will apply the recently developed
methods, namely, the Adomian decomposition method (ADM), the modi-
fied decomposition method (mADM), and the variational iteration method
(VIM) to handle the Fredholm integral equations. Some of the traditional
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methods, namely, successive approximations method, and the direct compu-
tation method will be employed as well. The emphasis in this text will be on
the use of these methods rather than proving theoretical concepts of conver-
gence and existence. The theorems of uniqueness, existence, and convergence
are important and can be found in the literature. The concern will be on the
determination of the solution u(x) of the Fredholm integral equations of the
first kind and the second kind.

4.2 Fredholm Integral Equations of the Second Kind

We will first study Fredholm integral equations of the second kind given by

b
u(z) = f(x) + /\/ K (z, t)u(t)dt. (4.12)

The unknown function u(x), that will be determined, occurs inside and out-
side the integral sign. The kernel K(xz,t) and the function f(x) are given
real-valued functions, and A is a parameter. In what follows we will present
the methods, new and traditional, that will be used to handle the Fredholm
integral equations (4.12).

4.2.1 The Adomian Decomposition Method

The Adomian decomposition method (ADM) was introduced and developed
by George Adomian in [2-5] and was used before in Chapter 3. The Adomian
method will be briefly outlined.

The Adomian decomposition method consists of decomposing the un-
known function u(z) of any equation into a sum of an infinite number of
components defined by the decomposition series

u(z) = Z Un (), (4.13)
n=0

or equivalently
u(z) = uo(w) +u1(2) + uz(z) + - - (4.14)

where the components u,(xz),n > 0 will be determined recurrently. The
Adomian decomposition method concerns itself with finding the components
Ug, U1, Uz, . . . individually. As we have seen before, the determination of these
components can be achieved in an easy way through a recurrence relation
that usually involves simple integrals that can be easily evaluated.

To establish the recurrence relation, we substitute (4.13) into the Fredholm
integral equation (4.12) to obtain
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oo b oo
> un(z) = f(x) +>\/ K (x,t) (Z un(t)> dt, (4.15)
n=0 a n=0

or equivalently

b
ug(x) +ur(z) + uz(z) +--- = f(2) +/\/ K(x,) [uo(t) +ur(t) + - --]dt.

(4.16)
The zeroth component ug(z) is identified by all terms that are not included
under the integral sign. This means that the components u;(z),j > 0 of the
unknown function u(z) are completely determined by setting the recurrence
relation

b
w(@) = f(@),  tnsr () = A / K(z,un(t)dt, n >0, (4.17)

or equivalently
uo(x) =

f(=),
b
up(z) = )\/ K (x,t)uo(t)dt,

b 4.18
us(z) = A / K (x, yus ()dt, (4.18)

b
us(z) = )\/ K (x, t)us(t)dt,

and so on for other components.

In view of (4.18), the components wug(x), u1(x), uz(x), uz(x),... are com-
pletely determined. As a result, the solution u(z) of the Fredholm integral
equation (4.12) is readily obtained in a series form by using the series as-
sumption in (4.13).

It is clearly seen that the decomposition method converted the integral
equation into an elegant determination of computable components. It was
formally shown that if an exact solution exists for the problem, then the ob-
tained series converges very rapidly to that exact solution. The convergence
concept of the decomposition series was thoroughly investigated by many
researchers to confirm the rapid convergence of the resulting series. How-
ever, for concrete problems, where a closed form solution is not obtainable, a
truncated number of terms is usually used for numerical purposes. The more
components we use the higher accuracy we obtain.

Example 4.1

Solve the following Fredholm integral equation
1
u(z) =€ — o+ x/ tu(t)dt. (4.19)
0

The Adomian decomposition method assumes that the solution u(x) has a
series form given in (4.13). Substituting the decomposition series (4.13) into
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both sides of (4.19) gives
oo 1 oo
> up(z) = e~z + x/ £y un(t)dt, (4.20)
0

or equivalently

uop(x) +ur(x) +ug(x)+---=¢€” —x—i—x/o t{ug(t) + ui(t) + ua(t) + - -] dt.

(4.21)
We identify the zeroth component by all terms that are not included under
the integral sign. Therefore, we obtain the following recurrence relation

1
ug(x) =€e* —x, up1(z) = x/ tug(t)dt, k=>0. (4.22)
0

Consequently, we obtain

1 1
2

ui(z) = x/ tuo(t)dt = x/ t(e! —t)dt = .,

0 0 3

1 1
2 2

ug(z) = x/ tuy (t)dt = x/ t2dt = " x,

o 0 3 9 (4.23)

= tug(t)dt = t°dt =

us () x/o us(t) x/o 9 979

1 Ly 9
ug(z) = x/o tug(t)dt :x/o 2715 dt = g1

and so on. Using (4.13) gives the series solution
2 1 1 1
— e — 1 ). 4.24
u(z) =e x+3x(+3+9+27+ > (4.24)

Notice that the infinite geometric series at the right side has a; = 1, and the
ratio r = é The sum of the infinite series is therefore given by

1 3
S = — . 4.25
117 (4.25)
The series solution (4.24) converges to the closed form solution
u(x) = e”, (4.26)

obtained upon using (4.25) into (4.24).
Example 4.2

Solve the following Fredholm integral equation

™

u(z) =sine —x +x /0 ’ u(t)dt. (4.27)

Proceeding as before, we substitute the decomposition series (4.13) into both
sides of (4.27) to find
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Z up(z) =sinz —x+ = / ’ Z un (t)dt, (4.28)
n=0 0 n=o0

or equivalently

™

uo(ac)—&—ul(alc)—l—ug(ac)—&-~-~:sinar;—x—I—aL‘/O2 [uo(t) +uq(t) +---]dt. (4.29)

We identify the zeroth component by all terms that are not included under
the integral sign. Therefore, we obtain the following recurrence relation:

™

up(z) =sine —z, upt1(z) = x/z ug(t)dt, k>0. (4.30)
0

Consequently, we obtain

uo(z) = sinx — x,

ui(z) = ac/2 uo(t)dt =z — _ x,
0 8

(4.31)

g d 7T6 7T8
- t)dt = -
() x/o us(B)dt = 5107 4o06™

and so on. Using (4.13) gives the series solution

w2 2 gt
—sinz — 1— _
u(x) = sinx x—i—( 8)9@—1—(8 64)33

b 6 8
+<64 512)”“”r (512 4096>x+”" (432)
We can easily observe the appearance of the noise terms, i.e the identical
terms with opposite signs. Canceling these noise terms in (4.32) gives the
exact solution
u(z) = sinz. (4.33)

Example 4.3
Solve the following Fredholm integral equation
4 1
u(z)=xz+e" — 5 —I—/ tu(t)dt. (4.34)
0

Substituting the decomposition series (4.13) into both sides of (4.34) gives

oo 4 1 oo
S un(z) =zt e — o+ / S by, (4.35)
n=0 3 0 n=0

or equivalently
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4 1
uo(x)+tuq (z)fuz(z)+- - =x+e”— 3 +/ tluo(t) +ur(t) +---]dt. (4.36)
0

Proceeding as before, we set the following recurrence relation

4 1
up(z) =z +e* — 3 Upt1(z) = / tup(t)dt, k>0. (4.37)
0
Consequently, we obtain
4 ! 2
up(z) =x+e” -, ui(z) = [ tup(t)dt = ,
3 0 3
! 1 ! 1
us(x) = / tu(t)dt = _,  us(z) = / tus(t)dt = (4.38)
0 3 0 6
! 1
ug(x) :/0 tus(t)dt = 12°
and so on. Using (4.13) gives the series solution
4 2 1 1 1
_ z _ 1 o) 4.
u(z)=x+e 3+3<+2+4+8+ ) (4.39)

Notice that the infinite geometric series at the right side has a; = 1, and the
ratio r = é The sum of the infinite series is therefore given by

1
S = 1 =2 (4.40)
1—
2
The series solution (4.39) converges to the closed form solution
u(x) =+ e”. (4.41)

Example 4.4

Solve the following Fredholm integral equation
u(zr) =24 cosx + /Tr tu(t)dt. (4.42)
Proceeding as before we find '
o0 x oo
Z Un(x) =24 cosx + /0 t Z un (t)dt, (4.43)
or equivalently " "
uo(x) +ur(x) +ug(z)+--- = 2—1—(:05:10—1—/7r tlup(t) +ur(t) +---]dt. (4.44)
We next set the following recurrence relatioon
ug(x) =24 cosz, upyi(x) = /OTr tug(t)dt, k> 0. (4.45)

This in turn gives



126 4 Fredholm Integral Equations
uo(xz) = 2+ cosx,

ui(z) = / uo(t)dt = —2 + 72,
0

i 1
ug(x) = / up (t)dt = —7% + 271'4,
0

(4.46)
@) = [ wad = —)xt+
uz\xr) = o us 27‘(’ 4
T 1 1
= tydt = — %+ 7,
ua(z) /0 us(t) Wy +8
and so on. Using (4.13) gives the series solution
1
u(z) =2+ cosx + (=24 72) + (—7‘(2 + 27r4>
1 1 1 1
+ <—27T + 47T6> + (—4776 + 87T8> + - (4.47)

We can easily observe the appearance of the noise terms, i.e the identical
terms with opposite signs. Canceling these noise terms in (4.47) gives the
exact solution

u(z) = cosz. (4.48)
Example 4.5

Solve the following Fredholm integral equation

u(z) =1+ ; /07‘ sec? zu(t)dt. (4.49)

Substituting the decomposition series (4.13) into both sides of (4.49) gives

Zun(x) =1 + ! sec® x / Zun (4.50)
n=0

or equivalently

1 i
uo(z) +ur (x) +us(z)+--- =1+ ) sec? / [uo(t) + ui(t) + ---]dt. (4.51)
0
Proceeding as before, we set the recurrence relation
1 i
uo(x) =1, upyi(z) = 5 sech/ up(t)dt, k=0. (4.52)
0

Consequently, we obtain
uo(z) = 1,
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™

4
ua(r) = _ sec? x/ uy (t)dt = " sec? x,
. 16

™
4

1
2
1
uz(z) = N sec? x/o us(t)dt = ;; sec? z, (4.53)
1

H
ug(x) = 5 sech/O ug(t)dt = " sec? x,

and so on. Using (4.13) gives the series solution
1 1 1
u(m):1+gse02x<1+2+4+8+~-~>. (4.54)
The sum of the infinite series at the right side is S = 2. The series solution

(4.54) converges to the closed form solution

u(z) =1+ Z sec? . (4.55)

Example 4.6

Solve the following Fredholm integral equation
u(z) = mx + sin 2z + x/ tu(t)dt. (4.56)

Proceeding as before we find

Z Uun(x) = 7mx + sin 2z + J;/ t Z un (t)dt. (4.57)
n=0 T n=0

To determine the components of u(z), we use the recurrence relation
s

ug(x) =mx +sin2x, up4i(x) = x/ tug(t)dt, k>=0. (4.58)

—T
This in turn gives
uo(x) = mx + sin 2z,

4 2
ui(z) = x/ uo(t)dt = —wx + 371'41‘,
0

4 2 4 4.59
us(x) = x/ ui(t)dt = —_mtz + 7'a, (4.59)
0

i 4 8
uz(z) = x/o ug(t)dt = —971'790 + 2771'101‘,

and so on. Using (4.13) gives the series solution

2 2 4
u(x) = ma + sin 2z + <—7T+ 37r4> x+ <—37r4 + 97T7> x

4 8
+ (—9777+ 27771()) T4 (4.60)
Canceling the noise terms in (4.60) gives the exact solution

u(x) = sin 2z. (4.61)



128 4 Fredholm Integral Equations
Exercises 4.2.1

In Exercises 1-20, solve the following Fredholm integral equations by using the Ado-
mian decomposition method

1. u(z) =€ +1-— e—l—/ol u(t)dt 2. u(z) =e® +e ! /01 u(t)dt

3. u(x) = cosz + 2z +/ tu(t)dt 4. u(z) =sinz —z +/2 xtu(t)dt
0 0

1 e:c+1 -1 1
5. u(x) =e* T2 — 2/ ey (t)dt 6. u(z) = e + f/ e tu(t)dt
0 z+1 0
1
T.u(z)=z+ (1 —x)e” +/ z2et @Dy (t)dt
0
8. u(z) =1 + sm x/2 u(t)dt
0
1 1 [t 1 1 (3
9. u(z) = ze® — _+ / u(t)dt 10. u(z) = zsinz — _ + /2 u(t)dt
272/, 272/,
>

1 [~ :
11. u(z) = xcosx + 1+ 5 / u(t)dt 12. u(z) = sinz +/ sin z cos tu(t)dt
0 0

™

: 1 1
13. u(z) =z +sinz — /2 zu(t)dt 14. u(z) =1— 15x2 +/ (xt + 22t u(t)dt
0 -1

15. u(x):lf 19 z2 4+ / (wt 4 z2t?)u(t)dt

16. u(z) = —z + sinz + / : 14z —t)u(t)dt
0

e—(z+1) _ 1 1
17 u(z) =e " + +/ e~ tu(t)dt
X + 1 0
3 1 42 . x4t
18. u(z) = — e —+ e tu(t)dt
2% T2 o
1 2 i
19. u(z) = o CO8Z —l—/2 cos z sintu(t)dt 20. u(x) = Z —sec?z — /4 u(t)dt
0 0

4.2.2 The Modified Decomposition Method

As stated before, the Adomian decomposition method provides the solutions
in an infinite series of components. The components uj,j = 0 are easily
computed if the inhomogeneous term f(x) in the Fredholm integral equation

u(x) = +/\/th t)dt, (4.62)

consists of a polynomial of one or two terms. However, if the function f(x)
consists of a combination of two or more of polynomials, trigonometric func-
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tions, hyperbolic functions, and others, the evaluation of the components
u;,7 = 0 requires more work. A reliable modification of the Adomian de-
composition method was presented and used in Chapter 3, and it was shown
that this modification facilitates the computational work and accelerates the
convergence of the series solution. As presented before, the modified decom-
position method depends mainly on splitting the function f(z) into two parts,
therefore it cannot be used if the f(x) consists of only one term. The modified
decomposition method will be briefly outlined here, but will be used in this
section and in other chapters as well.

The standard Adomian decomposition method employs the recurrence re-

lation
UO(:E) = f(x)a

b (4.63)
U1 (x) = )\/ K(x,t)ug(t)dt, k>0,
where the solution u(x) is expressed by an infinite sum of components defined
by

u(z) = Z Un (). (4.64)

In view of (4.63), the components u,(z), n > 0 are readily obtained.

The modified decomposition method presents a slight variation to the re-
currence relation (4.63) to determine the components of u(x) in an easier and
faster manner. For many cases, the function f(z) can be set as the sum of
two partial functions, namely f1(z) and fa(x). In other words, we can set

f(@) = fi(@) + f2(x). (4.65)
In view of (4.65), we introduce a qualitative change in the formation of the
recurrence relation (4.63). The modified decomposition method identifies the
zeroth component ug(z) by one part of f(x), namely fi(z) or fo(x). The
other part of f(x) can be added to the component wu;(x) that exists in the
standard recurrence relation. The modified decomposition method admits the
use of the modified recurrence relation:

up(r) = fi(z),

b
(@) = @)+ [ K uo (0 (4.66)

b
wpsr (@) = A / K(z, ur(t)dt, k> 1.

It is obvious that the difference between the standard recurrence relation
(4.63) and the modified recurrence relation (4.66) rests only in the formation
of the first two components ug(x) and wui(x) only. The other components
uj,j > 2 remain the same in the two recurrence relations. Although this
variation in the formation of ug(z) and uq(z) is slight, however it has been
shown that it accelerates the convergence of the solution and minimizes the
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size of calculations. Moreover, reducing the number of terms in f(z) affects
not only the component wu;(x), but also the other components as well.

We here emphasize on the two important remarks made in Chapter 3.
First, by proper selection of the functions fi(x) and fa(z), the exact solution
u(x) may be obtained by using very few iterations, and sometimes by eval-
uating only two components. The success of this modification depends only
on the proper choice of fi(z) and f2(z), and this can be made through trials
only. A rule that may help for the proper choice of fi(x) and fa(z) could
not be found yet. Second, if f(z) consists of one term only, the modified
decomposition method cannot be used in this case.

Example 4.7

Solve the Fredholm integral equation by using the modified decomposition
method

1 1
u(z) = 3z + e — 617+ 3et) + / tu(t)dt. (4.67)
0
We first decompose f(z) given by
1
fz) =3z + e — 16 (17 + 3e*), (4.68)

into two parts, namely
1
fi(x) =3z + e folz) = — 617+ 3et). (4.69)
We next use the modified recurrence formula (4.66) to obtain
up(r) = fi(z) = 3z + 2@,

1 1
uy(z) = — (17 + 3e%) +/ tug(t)dt = 0,
0

16 (4.70)

s (@) :/ Kz, up(t)dt = 0, k> 1.
0

It is obvious that each component of u;, j > 1 is zero. This in turn gives the
exact solution by
u(z) = 3z + e?”. (4.71)

Example 4.8

Solve the Fredholm integral equation by using the modified decomposition
method

1 : ™ ! arctant
u(z) = b2 2sinh 4t [1 e u(t)dt. (4.72)
Proceeding as before we split f(x) given by
1 LT
f(z) = l4g2 ™ 2sinh I (4.73)

into two parts, namely
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1 LT
filz) = L4 a2 fa(x) = —2sinh 4 (4.74)
We next use the modified recurrence formula (4.66) to obtain
1
uo(z) = fi(z) = | ey
- 1
up(x) = —2sinh A +/ eretanty  (t)dt = 0, (4.75)
-1

1
g1 (z) = / eretanty, (ydt =0, k> 1.
-1

It is obvious that each component of u;,j > 1 is zero. This in turn gives the
exact solution by
1

u(z) = L4 a2 (4.76)

Example 4.9

Solve the Fredholm integral equation by using the modified decomposition
method

12— 1 !
u(z) =  + sin™* x;— + 5 T2y 2x2/ u(t)dt. (4.77)
-1

We decompose f (J;) given by
s x+1 2—7
1 2

f(x) =2 +sin ) 5 T (4.78)
into two parts given by
.1 r+1 2—m ,
fi(x) =z +sin g fo(z) = g T (4.79)
We next use the modified recurrence formula (4.66) to obtain
1
up(z) =z +sin* x—2&— ,
u(x)—ziﬂxz—l—le 1u(t)dt—O
1 - 9 9 . 0 — Y (480)

1
ukﬂ(x) = —/ uk(t)dt = 0, k } 1.

~1
It is obvious that each component of u;,j > 1 is zero. The exact solution is
therefore given by

1T+1

; (4.81)

u(z) = x4 sin~

Example 4.10

Solve the Fredholm integral equation by using the modified decomposition
method
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P4
u(z) = sec’z + 2% +x — / ( x? + xu(t)) dt.
0 o

(4.82)

The function f(x) consists of three terms. By trial we split f(z) given by

fz) =sec® z + 2% + x,
into two parts
fi(x) =sec’z, folz) = 2% + 2.

Using the modified recurrence formula (4.66) gives

up(x) = fi(z) = sec® x,

P4
uy(x) = 22 +x—/ ( x2+xu0(t)> dt =0,
0 ™

s (&) = / Kz, up(t)dt = 0, k> 1.
0

As a result, the exact solution is given by

u(z) = sec? z.

Exercises 4.2.2

(4.83)

(4.84)

(4.85)

(4.86)

Use the modified decomposition method to solve the following Fredholm integral equa-

tions:

1. u(z) =sinz — z + 1‘/2 tu(t)dt
0
2. u(z) = (7 + 2)x +sinz — cosz — x/ tu(t)dt
0
1
3. u(z) =e® + 1222 + (34 e)x — 4 — / (z — t)u(t)dt
0
1 —1 1
4. u(z) = (r — 2)x +sin™?! 1‘42» —sin—1 7 5 —/ zu(t)dt
0

1
5. u(x) = —6 + 14z + 2122 + = — / (z* — tHu(t)dt
1

1
6. u(z) = o + z* + 9e* T — 23e* f/ ety (t)dt
0
1
T.u(x) = +e® —2e" "1 427 — / e tu(t)dt
0

zertl 41

1
(@ +1)? —/O e u(t)dt

8. u(z) = ze® +

1
9. u(z) =t 4 e 4 (e2 4+ 1)e* ! f/ e tu(t)dt
0

2 7 1
10. u(z) = 15 + 121‘+1‘2 + a3 7/0 14z — t)u(t)dt
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1 1
11. u(z) = 2* — 4(62 + Dz +/ xtu(t)dt
0

1 1 /1
12. u(z) = e®(es — 1) + 2% — 3 / ezfgtu(t)dt
0
1
13. u(z) = + e* — ze” +/ z2et@ =Dy (t)dt
0

14. u(z) = (72 4+ 27 — 4) — (7 + 2)z + x(sinxz — cosx) + /W(x — t)u(t)dt
0

15. u(z) = (m— 2)2(3: +1) +axtan "tz — /1 14z — t)u(t)dt
1+e e® !
16. u(w):ln( 9 )x+1+ez —/0 zu(t)dt

4.2.3 The Noise Terms Phenomenon

It was shown that a proper selection of fi(x) and f2(z) is essential to use the
modified decomposition method. However, the noise terms phenomenon, that
was introduced in Chapter 3, demonstrated a fast convergence of the solution.
This phenomenon was presented before, therefore we present here the main
steps for using this effect concept. The noise terms as defined before are the
identical terms with opposite signs that may appear between components
uo(x) and uq (). Other noise terms may appear between other components.
By canceling the noise terms between ug(z) and uq(z), even though wu;(x)
contains further terms, the remaining non-canceled terms of ug(z) may give
the exact solution of the integral equation. The appearance of the noise terms
between ug(z) and wi(x) is not always sufficient to obtain the exact solution
by canceling these noise terms. Therefore, it is necessary to show that the
non-canceled terms of ug(x) satisfy the given integral equation.

It was formally proved in [6] that a necessary condition for the appearance
of the noise terms is required. The conclusion made in [6] is that the zeroth
component ug(z) must contain the exact solution u(x) among other terms.

The phenomenon of the useful noise terms will be explained by the follow-
ing illustrative examples.

Example 4.11

Solve the Fredholm integral equation by using the noise terms phenomenon:

™

u(z) =xsine —x + /0 ’ au(t)dt. (4.87)

Following the standard Adomian method we set the recurrence relation
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up(z) = rsinx — z,

5 (4.88)
Upt1(2) :/ zup(t)dt, k>0.
0
This gives
up(z) = xsinz — z,
T 2 (4.89)
up(z) = /2 zug(t)dt = x — 7; x.
0

The noise terms Fx appear in ug(x) and uq(z). Canceling this term from the
zeroth component ug(z) gives the exact solution

u(z) = rsinz, (4.90)
that justifies the integral equation. The other terms of uq(z) vanish in the
limit with other terms of the other components.

Example 4.12
Solve the Fredholm integral equation by using the noise terms phenomenon:
5
u(x) = sinz + cosx — ;Tx + / xtu(t)dt. (4.91)
0
The standard Adomian method gives the recurrence relation
up(z) = sinx + cosx — 727%
. (4.92)
U1 (x) = / xtug(t)dt, k> 0.
0
This gives
. T
uo(z) = sinx + cosx — 0T

up(z) = / xtug(t)dt = 0%~
0

x
48

The noise terms F 732 appear in ug(x) and u;(z). Canceling this term from

the zeroth component ug(x) gives the exact solution

u(x) = sinz + cos x, (4.94)
that justifies the integral equation. It is to be noted that the other terms of
w1 (z) vanish in the limit with other terms of the other components.

Example 4.13

Solve the Fredholm integral equation by using the noise terms phenomenon:
. 3 ﬂ
9 sinx T 2

= In2 — t)dt. 4.95

u(x) x+1+cosx+24x+$n x/o u(t) (4.95)

The standard Adomian method gives the recurrence relation:
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: 3
ug(z) = x2 + ) j_mx + g4x—|—x1n2,
COS T
x (4.96)
2
Upt1(x) = —ac/ u(t)dt, k=0.
0
This gives
: 3
_ s sinx 7r 109
uo(z) = 2%+ 1+cosx * 249&—1—35 ne

. (4.97)

7 3 2
2 0 7 1n2 m
= - t)dt = — —zln2— - .
u () /0 zug(t) g &~ 210 g %7 199%
The noise terms :I:gzx, +21In2 appear in uo(x) and uq(z). Canceling these
terms from the zeroth component ug(z) gives the exact solution

9 sin x

u(z) =z° + (4.98)

1+cosz’
that justifies the integral equation. The other terms of wuj(x) vanish in the
limit with other terms of the other components.

Example 4.14
Solve the Fredholm integral equation by using the noise terms phenomenon
3 T
u(z) = 2® + xcosx + 7; x—2x— x/ u(t)dt. (4.99)
0
Proceeding as before, we set the recurrence relation
3
up(z) = 2% + xcosx + 7; x — 2,
” (4.100)
g1 (z) = —x/ ug(t)dt, k= 0.
0

This gives

3
ug(x) = 2% + xcosx + 3 x — 2z,

Tr 3 5
m(w)z—x/ up(t)dt = —x o2 T LT
0 3 6

The noise terms + 7;3 x, F2x appear in ug(x) and u (z). Canceling these terms
from the zeroth component ug(x) gives the exact solution

u(r) = 2% + zcos z, (4.102)
that justifies the integral equation (4.99).

(4.101)

Exercises 4.2.3

Use the noise terms phenomenon to solve the following Fredholm integral equations:

1. u(z) =1+ 71-+ln2 x+ cos.a: 7/2xu(t)dt
2 1+ sinzx 0
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2 ™
2. u(x):x(1+7r+7;>+msinx—/ zu(t)dt
0

3 x
3. u(m):x(l-l- " >+x2+sec2x—/4xu(t)dt
192 o

4. u(z) = z(mr — 2+ sinz + cosz) — / zu(t)dt
0

T

2 .
5. u(z) == (1 + 7r8 +1n 2) + R /2 zu(t)dt
0

1+ cosx

E

6. u(z) =x(l+1n2) +sinz + cos-a: - /2 zu(t)dt
1+ sinx 0

n sinz(2 + sinz) /; su(t)dt
1+ sinx 0

T

T
2
T sinx 2
8. = -1 — t)dt
u(@) (2 )x+1+sinx /0 zu(t)
(W—\/3)x+ Ccos T f/sxu(t)dt
0

1+ sinx

2 -
10. u(z) = (4 — 7; ) x4+ 2 (sinz + cosx) + /2 zu(t)dt

11 u(z) == (i + sin(?m)) - /O zu(t)dt

12. u(z) = (” . 2) 2+ cos(2x) — /0 sult)dt

2

1 ! -
13. u(z) = w2 32x+/0 xtan™ ! tu(t)dt

1
14. u(z) = mx 4+ cos "t a — / zu(t)dt
-1

1
15. u(z) = —Zm—i—xcos*lx —/ zu(t)dt
—1

T —2 1
16. u(z) = ( 5 )x—i—xtan_lx —/ zu(t)dt
—1

4.2.4 The Variational Iteration Method

In Chapter 3, the variational iteration method was used to handle Volterra
integral equations, where the Volterra integral equation was converted to an
initial value problem or to an equivalent integro-differential equation. The
method provides rapidly convergent successive approximations to the exact
solution if such a closed form solution exists.

In this section, we will apply the variational iteration method to han-
dle Fredholm integral equation. The method works effectively if the kernel
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K (x,t) is separable and can be written in the form K (x,t) = g(z)h(t). The
approach to be used here is identical to the approach used in the previous
chapter. This means that we should differentiate both sides of the Fredholm
integral equation to convert it to an identical Fredholm integro-differential
equation. It is important to note that integro-differential equation needs an
initial condition that should be defined. In view of this fact, we will study
only the cases where g(z) = 2™,n > 1. Solving Fredholm integro-differential
equation by the variational iteration method will be studied again in details
in Chapter 6.
The standard Fredholm integral equation is of the form

b
u(z) = f(z) —|—/ K (x,t)u(t)dt, (4.103)

or equivalently
b

u(z) = f(x) —i—g(m)/ h(t)u(t)dt. (4.104)

a

Recall that the integral at the right side represents a constant value. Differ-
entiating both sides of (4.104) with respect to = gives
b

u'(x) = f'(x) —|—g’(x)/ h(t)u(t)dt. (4.105)

a
The correction functional for the integro-differential equation (4.105) is
b

1 (2) = un(2) + / Y (u;@ ~ P& -g(©) / h<r>an<r>dr> de.

a

(4.106)
As presented before, the variational iteration method is used by applying
two essential steps. It is required first to determine the Lagrange multiplier
A(€) that can be identified optimally via integration by parts and by using
a restricted variation. However, \(§) = —1 for first order integro-differential
equations. Having determined )\, an iteration formula, without restricted vari-
ation, given by

T b
U 1(2) = 1 () — / (%(5) ~F©-5© [ h<r>un<r>dr> de, (4.107)

is used for the determination of the successive approximations wu,1(x),n >
0 of the solution w(z). The zeroth approximation ug can be any selective
function. However, using the given initial value u(0) is preferably used for
the selective zeroth approximation ug as will be seen later. Consequently, the
solution is given by

u(z) = lm u,(z). (4.108)

n—oo
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The variational iteration method will be illustrated by studying the following
Fredholm integral equations.

Example 4.15

Use the variational iteration method to solve the Fredholm integral equation
u(z) =€ — o+ x/l tu(t)dt. (4.109)
Differentiating both sides of this equation v?/ith respect to x yields
u(r)=e" —1+ /1 tu(t)dt. (4.110)
0

The correction functional for this equation is given by

Unt1(2) —un(x)—/ox <u;(g)—ef+1—/01 run(r)dr) de,  (4.111)

where we used A = —1 for first-order integro-differential equations. Notice
that the initial condition u(0) = 1 is obtained by substituting = 0 into
(4.109).

We can use the initial condition to select ug(z) = u(0) = 1. Using this
selection into the correction functional gives the following successive approx-
imations

uo(x) =1,
T 1
u1(z) = up(z) — / <u6(§) —ef+1-— / ruo(r)dr) d¢ =e* — _ux,
0 0
T 1
ug(z) = u1(x) —/ <u'1(§) —et 41 —/ rul(r)dr) d¢ =e” — 5 >1< e
0 0
T 1
ug(x) = ua(x) — / <u'2(§) —et 41— / ruQ(r)dr) d¢ =e” — 5 :3235,
0 0
T 1
wie) = o) = [ (w0 -+ 1= [ raiar)de=e -
0 0
Upy1 = €7 — g 5 gn ™ > 0. (4.112)
The VIM admits the use of
u(zr) = lIm wu,(x) = €”. (4.113)

n—oo

Example 4.16

Use the variational iteration method to solve the Fredholm integral equation

™

u(zr) =sinz —x + x/02 u(t)dt. (4.114)

Differentiating both sides of this equation with respect to = gives
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™

u'(x) = cosz — 1+ /02 u(t)dt. (4.115)

The correction functional for this equation is given by

Up1(x) = up(z) — /Om <u§l(§) —cosé+1— /02 un(r)dr> d¢,  (4.116)

where we used A = —1 for first-order integro-differential equations. The initial
condition 4(0) = 0 is obtained by substituting « = 0 into (4.114).

We can use the initial condition to select ug(z) = u(0) = 0. Using this
selection into the correction functional gives the following successive approx-
imations

up(z) = 0,
u1(z) = up(x) — /01? <u6(§) —cosé+1— /02 uo(r)dr> d¢

us() :ul(x)—/: (u’l(g)—zcosg—l—l—/ogul(r)dr) de -
(sinz —z) + (x— 7T8 x),
us(z) = us(z) —/Om <u’2(5) —cosg+1—/g ug(r)dr> de

0

2 2 4
= (sinz — ) + <x— 8x> + < g ¥ 64$>’
and so on. Canceling the noise terms, the exact solution is given by
u(z) = sinx. (4.118)
Example 4.17

Use the variational iteration method to solve the Fredholm integral equation
u(x) = =2z +sinzx + cosx + /7T xu(t)dt. (4.119)
Differentiating both sides of this equation with fespect to = gives
u'(r) = =2+ cosz —sinx + /Tr u(t)dt. (4.120)
The correction functional for this equation is givoen by

Unt1(T) = up(2) — /Ow (u’n(f) +2—cos +siné — /Oﬂ un(r)dr> dg.

(4.121)
The initial condition u(0) = 1 is obtained by substituting 2 = 0 into (4.119).
Using this selection into the correction functional gives the following succes-
sive approximations
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up(x) =1,
x us
up () = up(z) — / <u6(§) +2—cos§ +siné — / uo(r)dr) d¢
0 0
= sinz + cosz + (mz — 2x),

we) =)~ [ (@ + 2 costtsime [T ) de

=sinz + cosx + (mx — 2z) + (—ML‘ + 2z — w2z + 7;3 x) . (4.122)
us(z) = ua(z) — /m <u/2(§) +2—cos§ +siné — /7T uQ(r)dr) d¢
0 0 ,

3
=sinz 4 cosx + (mz — 2x) + <—7m;+2x— w2z + 7; x)

+(7r2x—7r3$+"'>
2 )

and so on. Canceling the noise terms, the exact solution is given by
u(z) = sinx + cosx. (4.123)
Example 4.18

Use the variational iteration method to solve the Fredholm integral equation

™

u(z) = —2® + cosz + /2 x3u(t)dt. (4.124)
0

Differentiating both sides of this equation with respect to z gives

™

o (z) = =322 —sinz + 3x2/2 u(t)dt. (4.125)
0

The correction functional for this equation is given by

Upy1(T) = un(x)—/om (u;(ﬁ) + 3¢ +sin¢ — 3{2/02 un(r)dr> dg. (4.126)

The initial condition is u(0) = 1. Using this selection into the correction
functional gives the following successive approximations
up(z) =1,

wi () = uo(x) - / m (ua@) +3¢2 + sin € — 3¢2 / ’ uO(T)dT> dg

=coszT + (WxS - x‘s) s
2 (4.127)

z 5
us(x) = uy(z) — / (u’l(f) + 362 4 sin¢ — 352/ ul(r)dr> d¢
0 0
—cosx+(7ras3—x3)+ —7rac3+x3—7r4ac3+ ™ a3
B 2 2 64 1287 )7
and so on. Canceling the noise terms, the exact solution is given by
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u(z) = cosz. (4.128)

Exercises 4.2.4

Solve the following Fredholm integral equations by using the the variational iteration
method

™

1. u(z) = cosz + 2z +/ xtu(t)dt 2. u(z) =sinz —x + /2 xtu(t)dt
0 0

1 1
3.ou(z)=1- 15x2 +/ (xt + 22t*)u(t)dt
—1

19
22

4. u(zx) =1- 15

+[1(xt+w t=)u(t)dt

5. u(z) = (7 + 2)z + sinz — cosz — m/ tu(t)dt
0

1 1
6. u(z) = e — 4(62 + 1z +/ xtu(t)dt
0

1
7. u(x) =14 9z + 222 + 25 — / (20xt + 1022 t%)u(t)dt
0

8. u(z) = ;rm +sinz — cosx + / x cos tu(t)dt
0

2 1 1
9. u(x) =14+z+e* — 3 / xtu(t)dt 10. u(z) = 2z + €* — z / ztu(t)dt
0 0

1. u(@) = o (i + sin(2x)) - /OZ su(t)dt 12, u(z) = e + 2ze ! — /_11 wtu(t)dt

3 ™ 3 §
13. u(z) = T 43)a—cosz— xtu(t)dt 14. u(z) = T e —sine— [’ xtu(t)dt
3 o 24 o

b

15. u(z) = V2 + secx + tanx — /'1 x sectu(t)dt
0
16. u(z) = ;rac +sinz + cosz — /4 @ sin tu(t)dt
0

4.2.5 The Direct Computation Method

In this section, the direct computation method will be applied to solve the
Fredholm integral equations. The method approaches Fredholm integral equa-
tions in a direct manner and gives the solution in an exact form and not in
a series form. It is important to point out that this method will be applied
for the degenerate or separable kernels of the form

K(x,t) =Y gr(z)h(t). (4.129)
k=1
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Examples of separable kernels are « — t, ot, 22 — t2, at? + 2%t, etc.
The direct computation method can be applied as follows:

1. We first substitute (4.129) into the Fredholm integral equation the form

b
(@) = f(@) + / K(x,t) u(t)dt. (4.130)

2. This substitution gives

u(z) = f(x) +g1(x) [ hi@u(t)dt + go(z) | ho(t)u(t)dt + -
/ / (4.131)

+gn(z) / R (t)u(t)dt.

3. Each integral at the right side depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (4.131) becomes

u(z) = f(x) + Aarg1(z) + Aaggz(x) + - - + Aangn (), (4.132)
where

b
o = / hi(@u(t)dt, 1<i<n. (4.133)
4. Substituting (4.132) into (4.133) gives a system of n algebraic equations
that can be solved to determine the constants a;,1 < ¢ < n. Using the

obtained numerical values of «; into (4.132), the solution u(x) of the Fredholm
integral equation (4.130) is readily obtained.

Example 4.19

Solve the Fredholm integral equation by using the direct computation method

1t
u(z) = 3z + 327 + ) / 22 tu(t)dt. (4.134)
0
The kernel K (z,t) = 2%t is separable. Consequently, we rewrite (4.134) as
1 1
u(x) = 3z + 322 + 2962/ tu(t)dt. (4.135)
0

The integral at the right side is equivalent to a constant because it depends
only on functions of the variable ¢ with constant limits of integration. Con-
sequently, Equation (4.135) can be rewritten as

1
u(z) = 32 + 322 + 2ax2, (4.136)
where .
a= / tu(t)dt. (4.137)
0

To determine «, we substitute (4.136) into (4.137) to obtain

1
1
o= / t (3t + 3t2 + 2at2> dt. (4.138)
0
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Integrating the right side of (4.138) yields

7 1
= 4.139
a=, + (4.139)
that gives
a=2. (4.140)
Substituting (4.140) into (4.136) leads to the exact solution
u(z) = 3x + 422, (4.141)

obtained by substituting o = 2 in (4.136).
Example 4.20

Solve the Fredholm integral equation by using the direct computation method
1 1 3
u(z) = 5% +secxtanz — 39&/ u(t)dt. (4.142)
0
The integral at the right side is equivalent to a constant because it depends
only on functions of the variable ¢ with constant limits of integration. Con-
sequently, Equation (4.142) can be rewritten as

1 1
u(x) = 3% +secxtanz — 3% (4.143)
where .
3
o= / u(t)dt. (4.144)
0
To determine «, we substitute (4.143) into (4.144) to obtain
i1 1
o= / ( t+secttant — at) dt. (4.145)
0o \3 3
Integrating the right side of (4.145) yields
1 1
=1 2 2 4.146
a + Y ( )
that gives
a=1. (4.147)
Substituting (4.147) into (4.143) gives the exact solution
u(x) = secx tan x. (4.148)

Example 4.21

Solve the Fredholm integral equation by using the direct computation method
1
u(r) = 1o + 102 + 23 — / (30zt> + 20x2t)u(t)dt. (4.149)
0

The kernel K (z,t) = 30xt? 4+ 2022t is separable. Consequently, we rewrite
(4.149) as

1 1
u(z) = 11z 4 102 + 23 — 30x/ t2u(t)dt — 202> / tu(t)dt.  (4.150)
0 0
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Each integral at the right side is equivalent to a constant because it depends
only on functions of the variable ¢ with constant limits of integration. Con-
sequently, Equation (4.150) can be rewritten as

u(z) = (11 — 30a)z + (10 — 208)2* + 23, (4.151)

a= /1 t2u(t)dt,
0

B = / 1tu(t)dt
0

To determine the constants o and (3, we substitute (4.151) into (4.152) to
obtain

where

(4.152)

1
59 15
a= / t2((11 = 30)x + (10 — 208)x? + 2°)dt = 2" 92O 44,
(4.153)
191
8= / (11 = 30Q)t + (10 — 208)t> + 23)dt = 30—10a—5ﬁ.
Solving this system of algebraic equations gives
11 9
— — . 4.154
a=.0 b=y (4.154)
Substituting (4.154) into (4.151) gives the exact solution
u(z) = 2% + 2. (4.155)

Example 4.22

Solve the Fredholm integral equation by using the direct computation method

1
u(z) = 4 + 452 + 262 — / (1 + 302t + 1222t )u(t)dt. (4.156)
0

The kernel K (z,t) = 1+ 302t + 122>t is separable. Consequently, we rewrite

(4.156) as
1

1 1
u(z) = 4 + 452 + 2622 — / u(t)dt — 30x/ t2u(t)dt — 1227 / tu(t)dt.
0 0

(4.157)
Each integral at the right side is equivalent to a constant because it depends
only on functions of the variable ¢ with constant limits of integration. Con-
sequently, Equation (4.157) can be rewritten as

u(z) = (4 — ) + (45 — 308)z + (26 — 127)2?, (4.158)

where

1 1 1
_ _ 2 _
o= /O uat. p= [ Cuar o /0 tut)dt. (4.159)

To determine the constants a, 3 and 7, we substitute (4.158) into each equa-
tion of (4.159) to obtain
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a= /1 ((4 —a) + (45 — 308)t + (26 — 129)¢%) dt
0

211
= —a— 158 —4~,

6
B = /1 2 (4 — ) + (45 — 30B)t + (26 — 129)¢%) dt
0

06T 1 15, 12
T 60 3% 2 57

v = /1 t((4— )+ (45— 308)t + (26 — 127)t*) dt
0

(4.160)

47 1
= — — 108 — 34.
g T o~ 106-3y
Unlike the previous examples, we obtain a system of three equations in three

unknowns «, 3, and . Solving this system of algebraic equations gives

43 23
= = = . 4.161
a=3, =, 1=, (4.161)
Substituting (4.161) into (4.158), the exact solution is given by
u(z) = 1+ 22 + 322 (4.162)

Exercises 4.2.5

Use the direct computation method to solve the following Fredholm integral equations:
1
1ou(x) =1+ 9z + 222 + 23 — / (20zt + 1022t )u(t)dt
0
1
2. u(z) = -8+ 1l — 2% + 2% — / (12z — 20t)u(t)dt
0
1
3. u(z) = —11+ 9z + 23 +2* — / (20z — 30t)u(t)dt
0
1
4. u(z) = —15 + 102> + z* — / (202 — 56t%)u(t)dt
0
1
5. u(x) =14 Tz + 2022 + 2% — / (10zt? + 2022 t)u(t)dt
0
6. u(x) (2 1>+ t /g (t)dt
cu(x) = —1)a+secxtanz — Tu
V3 0
2 3
7. u(z) = ( ; —In(2+ \/3)) x +secxtanx — / " xtu(t)dt
0

1
8. u(z) =1 +/ In(zt)u(t)dt,0 < x < 1
o+

1
9. u(z) =1+1Inz f/ In(zt*)u(t)dt,0 < z < 1
o+
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1
10. u(z) = 1+1nm—/ ln;u(t)dt,o <z<1
o+

11. u(z) =sinz + (m — 1) cosz — cosac/ tu(t)dt
0
12. u(z) = ;ra: +sinz — cosx +/ x cos tu(t)dt
0

13. u(z) =1+ 72rsec2 T — /'1 sec® zu(t)dt 14. u(z) =1 — /'1 sec? zu(t)dt
0 0

2 1 1
15, u(z) =14z +e" — 5 / xtu(t)dt 16. u(z) =2z + * — i / xtu(t)dt
0 0

4.2.6 The Successive Approximations Method

The successive approximations method, or the Picard iteration method was
introduced before in Chapter 3. The method provides a scheme that can be
used for solving initial value problems or integral equations. This method
solves any problem by finding successive approximations to the solution by
starting with an initial guess as ug(z), called the zeroth approximation. As
will be seen, the zeroth approximation is any selective real-valued function
that will be used in a recurrence relation to determine the other approxi-
mations. The most commonly used values for the zeroth approximations are
0,1, or x. Of course, other real values can be selected as well.
Given Fredholm integral equation of the second kind

b
u(@) = F(@) + A / K(x, Hu(t)dt, (4.163)

where u(z) is the unknown function to be determined, K (x,t) is the kernel,
and A is a parameter. The successive approximations method introduces the
recurrence relation

up(z) = any selective real valued function,

b
Unt1(z) = f(z) + )\/ K(x,t)uy(t)dt, n>0.

The question of convergence of u, (z) is justified by Theorem 3.1. At the
limit, the solution is determined by using the limit

u(z) = lIm upqq1(x). (4.165)

(4.164)

It is interesting to point out that the Adomian decomposition method
admits the use of an iteration formula of the form
uo(x) = all terms not included inside the integral sign,

b
() = A / K (x, yuo(t)dt,
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ua(x) = A / " Ko tun (1), (4.166)

b
Unt1(T) = up(z) + )\/ K (z, t)u,(t)dt.

The difference between the two formulas (4.164) and (4.166) can be summa-
rized as follows:

1. The successive approximations method gives successive approximations
of the solution u(z), whereas the Adomian method gives successive compo-
nents of the solution u(x).

2. The successive approximations method admits the use of a selective
real-valued function for the zeroth approximation ug, whereas the Adomian
decomposition method assigns all terms that are not inside the integral sign
for the zeroth component ug(z). Recall that this assignment was modified
when using the modified decomposition method.

3. The successive approximations method gives the exact solution, if it
exists, by

u(z) = lIm upqq1(x). (4.167)
n—oo

However, the Adomian decomposition method gives the solution as infinite
series of components by

u(z) = Z Un (). (4.168)

This series solution converges rapidly to the exact solution if such a solution
exists.

The successive approximations method, or the iteration method will be
illustrated by studying the following examples.

Example 4.23

Solve the Fredholm integral equation by using the successive approximations
method

1
u(z) =x+e* — / xtu(t)dt. (4.169)
0
For the zeroth approximation ug(x), we can select
uo(x) = 0. (4.170)

The method of successive approximations admits the use of the iteration
formula

1
Unt1(x) =2 +e* — / xtu, (t)dt,n > 0. (4.171)
0

Substituting (4.170) into (4.171) we obtain



148 4 Fredholm Integral Equations

1

u(z) =z +e* — / xtug(t)dt = e” + x,
0
! 1
ug(x) = v+ €* — / xtuy (t)dt = e® — 3%
0
1 1 (4.172)
uz(z) = x +e* — / xtug(t)dt = e® + 9%
0
! T (_1)n
Unt1 = 2+ e* — | ztu,(t)dt =e” + gn T
0
Consequently, the solution u(x) of (4.169) is given by
u(z) = Hm uppq(x) = €°. (4.173)

Example 4.24

Solve the Fredholm integral equation by using the successive approximations
method

u(z) =z + )\/_11 xtu(t)dt. (4.174)

For the zeroth approximation ug(x), we can select

uo(x) = @. (4.175)
The method of successive approximations admits the use of the iteration
formula

1
Unt1(x) =2 + )\/ xtu, (t)dt,n = 0. (4.176)
-1

Substituting (4.175) into (4.176) we obtain

2
u(z) =+ 3)@,
2
2 2
ug(x) =+ 3/\90—1— 3 N,
2 2
uz(z) =x+ 5 3

2
Upt1(z) =z + 3)@ +
The solution u(x) of (4.17

u(x) = nlLII;O Upt1(x) = 3_ o\
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obtained upon using the infinite geometric series for the right side of (4.177).
Example 4.25

Solve the Fredholm integral equation by using the successive approximations
method .
2
u(z) =sinz + sinx/ cos tu(t)dt. (4.179)
0
For the zeroth approximation wug(x), we select
uo(x) = 0. (4.180)

‘We next use the iteration formula

™

2
Unt1(x) =sinz + sinx/ costuy(t)dt, n >0. (4.181)
0
Substituting (4.180) into (4.181) we obtain
3
ui(x) = sinz, us(x) = 5 sin z,
us(x) = sinz, wuy(x)= _ sinz,
4 8 (4.182)
| 1
Unt1(x) = on sinx = (2 - 2n> sin .
The solution u(z) of (4.179) is given by
u(xz) = lm upqq(z) = 2sinz. (4.183)

Example 4.26

Solve the Fredholm integral equation by using the successive approximations
method .
4
u(z) = x4 sec® r — / au(t)dt. (4.184)
0
For the zeroth approximation wug(x), we may select
uo(x) = 0. (4.185)

We next use the iteration formula

H
Upy1(z) =z +sec® x — / xun (t)dt, n>0. (4.186)
0
This in turn gives
2
uy(x) = sec® x + , ug(x) = sec’ x — 39
mt ) w6 (4.187)

us(r) = sec® x + ug(x) = sec®x —

10247
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’]T2 n
Upy1(7) = sec? x + (—1)" (32> x.

Notice that

lim (”2>n =0. (4.188)

n—oo \ 32
Consequently, the solution u(x) of (4.184) is given by

u(e) = lm uppq(2) = sec” . (4.189)

Exercises 4.2.6

Use the successive approximations method to solve the following Fredholm integral
equations:

1 1
1. u(z) =z + /\/ xtu(t)dt 2. u(z) =142 + )\/ xtu(t)dt
-1

-1
1 1

3. u(z) = e® + 2we™t — / xtu(t)dt 4. u(z) =242z + € —/ xtu(t)dt
—1 0

5. u(x) = 2z +sec? z — /4 zu(t)dt

4

6. u(z) =1+ (1 + Z) x4 sec? x — /4 zu(t)dt
0

T B

7. o u(z) = (2 — 1) x + cosx f/ xtu(t)dt
0

71_3 ™

8. u(z) = ( 5 + 3) T — cosT f/ xtu(t)dt
0
w3 5 B
9. u(z) = i sinx f/ tu(t)dt 10. u(z) =z + sinz f/ xtu(t)dt
0 0

11. u(z) = (1 + ;r) x +secxtanx — /3 (1 4+ u(t))dt
0

E

3 .
12. u(z) = o7 + secxtanx — /J x sec tu(t)dt
0

13. u(z) = V2 + secx + tanz — /4 x sectu(t)dt
0

T

14. u(z) = ;ra: + sinx + cosz — /4 x sin tu(t)dt
0

15. u(z) = (7 + 2)x +sinz — cosz — /7r (1 + u(t))dt
0

1
16. u(z) = = + In(at) — /0+ (3 + u(t))dt
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4.2.7 The Series Solution Method

A real function u(x) is called analytic if it has derivatives of all orders such
that the Taylor series at any point b in its domain
k

(n) (b)

u

u(z) = Z) o @=h), (4.190)
converges to f(x) in a neighborhood of b. For simplicity, the generic form of
Taylor series at = 0 can be written as

u(x) = Z anx”. (4.191)
n=0

Following the discussion presented before in Chapter 3, the series solution
method that stems mainly from the Taylor series for analytic functions, will
be used for solving Fredholm integral equations. We will assume that the
solution u(z) of the Fredholm integral equations

b
u(z) = f(z) + )\/ K(z,t)u(t)dt (4.192)

is analytic, and therefore possesses a Taylor series of the form given in (4.191),
where the coefficients a,, will be determined recurrently. Substituting (4.191)
into both sides of (4.192) gives

3 e = (/@) + A / " Ko (i ant"> dt, (4.193)
n=0 a n=0

or for simplicity we use

b
a0+a1$+a2$2+,..:T(f(x))+>\/ K(.’[’t) (a0+a1t+a2t2+...)dt,
a

(4.194)
where T'(f(z)) is the Taylor series for f(z). The integral equation (4.192) will
be converted to a traditional integral in (4.193) or (4.194) where instead of
integrating the unknown function u(x), terms of the form ¢*, n > 0 will be
integrated. Notice that because we are seeking series solution, then if f(x)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

We first integrate the right side of the integral in (4.193) or (4.194), and
collect the coefficients of like powers of . We next equate the coefficients of
like powers of x in both sides of the resulting equation to obtain a recurrence
relation in a;,j > 0. Solving the recurrence relation will lead to a complete
determination of the coefficients a;, j > 0. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (4.191). The exact solution may be obtained if such an
exact solution exists. If an exact solution is not obtainable, then the obtained
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series can be used for numerical purposes. In this case, the more terms we
evaluate, the higher accuracy level we achieve.

It is worth noting that using the series solution method for solving Fred-
holm integral equations gives exact solutions if the solution u(z) is a poly-
nomial. However, if the solution is any other elementary function such as
sinz, e”, etc, the series method gives the exact solution after rounding few of
the coefficients a;j,j > 0. This will be illustrated by studying the following
examples.

Example 4.27

Solve the Fredholm integral equation by using the series solution method
1

u(z) = (x +1)% + / (zt + 2*t*)u(t)dt. (4.195)

—1
Substituting u(z) by the series

[e9)
u(z) = Z anx” (4.196)
n=0

into both sides of Eq. (4.195) leads to

fywwzu+W+/JQm+ﬁﬂ§}%m>w (4.197)
n=0 -1

n=0

Evaluating the integral at the right side gives

5 3 2 2 2 2
ap+ a1+ asx® +azr’+--- =1+ |2+ 3a1+ 5a3+ 7a5+ 9a7 T
(14 20+ Zas+ Zaa+ Cag+ 2
a a a a ag | ==
SRR S D
(4.198)
Equating the coefficients of like powers of z in both sides of (4.198) gives
25
ap=1, a3 =6, a2:9, ap =0, n>3. (4.199)
The exact solution is given by
25
u(z) =1+ 6z + 9 z?, (4.200)

obtained upon substituting (4.199) into (4.196).
Example 4.28
Solve the Fredholm integral equation by using the series solution method
1
u(z) = 2% — 2% + / (14 xt)u(t)dt. (4.201)
0

Substituting u(x) by the series

o
u(z) = Z anz”, (4.202)
n=0
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into both sides of Eq. (4.201) leads to

i anz" =z — 23 + /1 ((1 + xt) i(a,ﬁ”)) dt. (4.203)
n=0 0

n=0
Evaluating the integral at the right side, and equating the coefficients of like
powers of = in both sides of the resulting equation we find

29 1
a0:—60, a1:—6, az=1, az=-1, a,=0, n>4. (4.204)
Consequently, the exact solution is given by
29 1 .
u(@) ===t x? —2®. (4.205)

Example 4.29

Solve the Fredholm integral equation by using the series solution method

u(z) = —z* + /1 (wt? — 2%t)u(t)dt. (4.206)

-1
Substituting u(x) by the series

u(x) = Z anx”, (4.207)
n=0

into both sides of Eq. (4.206) leads to

[eS) 1 [eS)
Z anz” = —a* + / ((xt2 ) Z ant"> dt. (4.208)
n=0 -1

n=0
Evaluating the integral at the right side, and equating the coefficients of like
powers of z in both sides of the resulting equation we find

0 30 20 0 1
ap = a3 = — ag = ag = ay = —
R = A - - S (4.209)
ap, =0, n=5.
Consequently, the exact solution is given by
30 20
ulz)=—___z+ 2?2 -t (4.210)

133 133
Example 4.30
Solve the Fredholm integral equation by using the series solution method
u(x) = =1+ cosx + /2 u(t)dt. (4.211)
Substituting u(x) by the series ’
u(x) = i anx”, (4.212)
n=0

into both sides of Eq. (4.211) gives
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3 ana" = —1+ cosa + /2 (Z(ant")> dt. (4.213)
n=0 0

n=0
Evaluating the integral at the right side, using the Taylor series of cosz, and
proceeding as before we find

—1)7
ap =1, a2j41 = 0, az; = ((2]))' ,7 = 0. (4214)
Consequently, the exact solution is given by
u(zx) = cosz. (4.215)

Exercises 4.2.7

Use the series solution method to solve the following Fredholm integral equations:

1. u(z) =1+ /01(1 — 3zt)u(t)dt 2. u(z) = 6z + 42 + /_11 (xt? — 2%t)u(t)dt

1
3. u(x) = bz — 222 +/ (@213 — 23t%)u(t)dt

—1

4. u(z) = bz + /1 (1 — zt)u(t)dt
—1
5. u(x) =2+ 5z — 3z2 + /1 (1 — zt)u(t)dt

6. u(x) = 3z — 5z + /1 (1 — at)u(t)dt

1
7. u(z) = 2 — 2z + 5a* + 7x® + / (z — t)u(t)dt
—1

1
8. u(z) = 322 — 523 +/ xhtu(t)dt
-1

T E

9. u(z) = -2 +sinz —l—/2 tu(t)dt 10. u(z) = —2 + 22 4+ sinx + /2 tu(t)dt
3

SERECE

11. u(x) =sec?x — 1 + / u(t)dt 12. u(z) = -1+ In(1 + ) +/ ' u(t)dt

e
0 0

4.3 Homogeneous Fredholm Integral Equation

Substituting f(z) = 0 into the Fredholm integral equation of the second kind

b
w(@) = F(@) + A / K(x, u(t)dt, (4.216)

the homogeneous Fredholm integral equation of the second kind is given by
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u(z) = A / " Kyt (4.217)

In this section we will focus our study on the homogeneous Fredholm integral
equation (4.217) for separable kernel K (z,t) only. The main goal for studying
the homogeneous Fredholm equation is to find nontrivial solution, because
the trivial solution u(z) = 0 is a solution of this equation. Moreover, the
Adomian decomposition method is not applicable here because it depends
mainly on assigning a non-zero value for the zeroth component ug(z), and
in this kind of equations f(z) = 0. Based on this, the direct computation
method will be employed here to handle this kind of equations.

4.8.1 The Direct Computation Method

The direct computation method was used before in this chapter. This method
replaces the homogeneous Fredholm integral equations by a single algebraic
equation or by a system of simultaneous algebraic equations depending on
the number of terms of the separable kernel K (z,t).

As stated before, the direct computation method handles Fredholm inte-
gral equations in a direct manner and gives the solution in an exact form but
not in a series form as Adomian method or the successive approximations
method. It is important to point out that this method will be applied for the
degenerate or separable kernels of the form

K(z,t) = igk(x)hk(t)- (4.218)
k=1

The direct computation method can be applied as follows:

1. We first substitute (4.218) into the homogeneous Fredholm integral
equation the form:

b
() = A / K(x,t) u(t)dt. (4.219)
a
2. This substitution leads to
b

b
u(e) = (o) [ ma(Ou)dr + 2a(o) [ a(Outtyat + -

, (4.220)

+Agn(x) / ho (t)u(t)dt.

3. Each integral at the right side depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (4.220) becomes

u(x) = Ay g1 (z) + Aagge(x) + - - - + Aapgn(x), (4.221)
where
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b
o = / ha(®) u(t)dt, 1 < i < n. (4.222)

4. Substituting (4.221) into (4.222) gives a system of n simultaneous alge-
braic equations that can be solved to determine the constants a;,1 < i < n.
Using the obtained numerical values of «; into (4.221), the solution u(z) of
the homogeneous Fredholm integral equation (4.217) follows immediately.

Example 4.31

Solve the homogeneous Fredholm integral equation by using the direct com-
putation method

™

2
u(x) = )\/ cosxsint u(t)dt. (4.223)
0
This equation can be rewritten as
u(x) = alcosz, (4.224)
where _
2
o= / sin ¢ u(t)dt. (4.225)
0
Substituting (4.224) into (4.225) gives
3
o= a)\/ costsin tdt, (4.226)
0
that gives
1
o= 204)\. (4.227)

Recall that o = 0 gives the trivial solution. For a # 0, we find that the

eigenvalue \ is given by
A =2 (4.228)

This in turn gives the eigenfunction u(z) by
u(z) = Acosz, (4.229)
where A is a non zero arbitrary constant, with A = 2a.

Example 4.32

Solve the homogeneous Fredholm integral equation by using the direct com-
putation method

1
u(z) = A / 2e" T u(t)dt. (4.230)
0
This equation can be rewritten as

u(z) = 2are”, (4.231)

where )
a:/ el u(t)dt. (4.232)
0
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Substituting (4.231) into (4.232) gives
1
a = 2a\ / e?tdt, (4.233)
0

that gives
a=a\e* —1). (4.234)

Recall that o = 0 gives the trivial solution. For o # 0, we find that the

eigenvalue A is given by
1

A= . 4.2
2 (4.235)
This in turn gives the eigenfunction u(z) by
A
u(z) = o2 16’”, (4.236)

where A is a non zero arbitrary constant, with A = 2a.
Example 4.33

Solve the homogeneous Fredholm integral equation by using the direct com-
putation method

u(z) = A /OTr sin(x + t) u(t)dt. (4.237)

Notice that the kernel sin(x+t) = sinx cost+cos z sint is separable. Equation
(4.237) can be rewritten as

u(z) = alsinz 4+ fAcosz, (4.238)

where

o= / costu(t)dt, (= / sin tu(t)dt. (4.239)
0 0
Substituting (4.238) into (4.239) gives

o= / cost(aAsint + GAcost)dt,
0

ﬂ (4.240)
8= / sint(aAsint + G\ cost)dt,
0
that gives
1 1
a= Qﬂ)\w, 8= 2a)m. (4.241)
For a # 0, 8 # 0, we find that the eigenvalue A is given by
2
A=+",a=8 (4.242)
T

This in turn gives the eigenfunction u(z) by

A
u(z) =+  (sinz + cosz), (4.243)
T
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where A = 2a.
Example 4.34

Solve the homogeneous Fredholm integral equation by using the direct com-
putation method

1
) = A / (122 + 2¢) u(t)dt. (4.244)
Equation (4.244) can be rewritten as
u(z) = 12alz + 26, (4.245)
where
1 1
o= / w(t)ydt, B = / tu(t)dt, (4.246)
—1 -1

Substituting (4.245) into (4.246) gives

1
a= / (12aAt + 26X)dt = 40\,
o (4.247)
8= / t(12aAt + 26N)dt = 8a.
—1

Recall that o = 0 and = 0 give the trivial solution. For a # 0,8 # 0, we
find that the eigenvalue A is given by

1
A=+ .3 =12a. 4.248
w2 B ( )
This in turn gives the eigenfunction u(x) by
o
u(z) =+ 62 + v/2). 4.249
(@) = %, 62+ V2 (4.249)

Example 4.35

Solve the homogeneous Fredholm integral equation by using the direct com-
putation method

1
u(z) = /\/ 10(x? — 22t — %) u(t)dt. (4.250)
0

Equation (4.250) can be rewritten as

u(z) = 10aXz? — 208\ — 107\, (4.251)
where
1 1
a= / u(t)dt, B = tu t, 4= / t2u(t)dt. (4.252)
0 0

Substituting (4.251) into (4. 252 ) gives

1
a= / (10aAt? — 203\t — 10y )\)dt = 30a>\ — 106X — 10\,
0

1
2
B = / t(10aAt? — 203t — 10y \)dt = Za)\ - 30ﬁ)\ —5)\y, (4.253)
0
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1
1
v = / t2(10at? — 208Xt — 10y\)dt = 2\ — 56\ — 30 My.
0

Recall that & = 0,3 = 0 and « = 0 give the trivial solution. For oo # 0, 8 # 0
and v # 0, and by solving the system of equations we find

3 20 7
A=— = = 4.254
g A= 2 B=07 (4.254)
and v is left as a free parameter. This in turn gives the eigenfunction u(z) by
u(z) = v(—4022% 4 28z + 6), (4.255)

where 7 is a non-zero arbitrary constant.

Exercises 4.3

Use the direct computation method to solve the homogeneous Fredholm integral
equations:

T

1. u(z) = >\/07r sin? zu(t)dt 2. u(z) = A/OS tan @ sec tu(t)dt
3. u(z) = A /O " 10sec? zu(t)dt 4 u(z) = A /O " sinau(t)dt

5. u(z) = /\/02 xtu(t)dt 6. u(z) = A/Ol xelu(t)dt

7. u(z) = ,\/O1 8sin™ ! atu(t)dt 8. u(z) = A/Ol 8 cos ™! atu(t)dt
9. u(x) = A A 11 (@ + tyu(t)dt 10. u(z) = A /7 11 (@ — 102)u(t)dt

11. u(z) = /\/ﬂ U os(@ — Du(t)dt 12 u(a) = /\/1(3 — 62 + 9)u(t)dt
o T 0
13. u(z) = /\/1 (2 — 3z — 3t)u(t)dt 14. u(z) = /\/1(712382 + 24t + 18t%)u(t)dt
1 0

4.4 Fredholm Integral Equations of the First Kind

We close this chapter by studying Fredholm integral equations of the first
kind given by

b
f@ﬂzA/‘K@Jm@MLxeD, (4.256)

where D is a closed and bounded set in real numbers, and f(z) is the data.
The range of x does not necessarily coincide with the range of integration
[7]. The unknown function u(z), that will be determined, occurs only inside
the integral sign and this causes special difficulties. The kernel K(z,t) and
the function f(x) are given real-valued functions, and A is a parameter that
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is often omitted. However, the parameter A plays an important role in the
singular cases and in the bifurcation points as will be seen later in the text.
An important remark has been reported in [7] and other references con-
cerning the data function f(z). The function f(z) must lie in the range of
the kernel K (z,t) [7]. For example, if we set the kernel by
K(z,t) =sinzsint. (4.257)
Then if we substitute any integrable function u(z) in (4.256), and we evaluate
the integral, the resulting f(x) must clearly be a multiple of sinz [7]. This
means that if f(z) is not a multiple of the z component of the kernel, then a
solution for (4.256) does not exist. This necessary condition on f(x) can be
generalized. In other words, the data function f(z) must contain components
which are matched by the corresponding x components of the kernel K (x,t)
Fredholm integral equation of the first kind is considered ill-posed problem.
Hadamard [8] postulated the following three properties:

1. Existence of a solution.

2. Uniqueness of a solution.

3. Continuous dependence of the solution u(x) on the data f(x). This
property means that small errors in the data f(z) should cause small errors
[9] in the solution wu(x).

A problem is called a well-posed problem if it satisfies the three afore-
mentioned properties. Problems that are not well-posed are called ill-posed
problems such as inverse problems. Inverse problems are ill-posed problems
that might not have a solution in the true sense, if a solution exists it may
not be unique, and the obtained solution might not depend continuously on
the observed data. If the kernel K (z,t) is smooth, then the Fredholm integral
equation (4.256) is very often ill-posed and the solution u(z) is very sensitive
to any change in the data f(z). In other words, a very small change on the
data f(z) can give a large change in the solution u(x). For all these rea-
sons, the Fredholm integral equations of the first kind is ill-posed that may
have no solution, or if a solution exists it is not unique and may not depend
continuously on the data.

The Fredholm integral equations of the first kind (4.256) appear in many
physical models such as radiography, stereology, spectroscopy, cosmic radi-
ation, image processing and electromagnetic fields. Fredholm integral equa-
tions of the first kind arise naturally in the theory of signal processing. Many
inverse problems in science and engineering lead to the Fredholm integral
equations of the first kind. An inverse problem is a process where the solu-
tion u(x) can be obtained by solving (4.256) from the observed data f(z) at
various values of z. Most inverse problems are ill-posed problems. This means
that the Fredholm integral equations of the first kind is aill-posed problem,
and solving this equation may lead to a lot of difficulties.

Several methods have been used to handle the Fredholm integral equations
of the first kind. The Legendre wavelets, the augmented Galerkin method,
and the collocation method are examples of the methods used to handle this
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equation. The methods that we used so far in this text cannot handle this
kind of equations independently if it is expressed in its standard form (4.256).

However, in this text, we will first apply the method of reqularization that
received a considerable amount of interest, especially in solving first order
integral equations. The method transforms first kind equation to second kind
equation. We will second apply the homotopy perturbation method [10] to
handle specific cases of the Fredholm integral equations where the kernel
K (x,t) is separable.

In what follows we will present a brief summary of the method of regular-
ization and the homotopy perturbation method that will be used to handle
the Fredholm integral equations of the first kind.

4.4.1 The Method of Regularization

The method of regularization was established independently by Phillips [11]
and Tikhonov [12]. The method of regularization consists of replacing ill-
posed problem by well-posed problem. The method of regularization trans-
forms the linear Fredholm integral equation of the first kind

flx) = /b K(z,t)u(t)dt,z € D, (4.258)

to the approximation Fredholm integral equation

b
() = f(z) — / K (2, t)u, (t)dt, € D, (4.259)

where p is a small positive parameter. It is clear that (4.259) is a Fredholm
integral equation of the second kind that can be rewritten

1 I

uy(z) = Mf(x) o / K(z,t)u,(t)dt,z € D. (4.260)
Moreover, it was proved in [7,13] that the solution wu, of equation (4.260)
converges to the solution u(z) of (4.258) as u — 0 according to the following
lemma [14]:

Lemma 4.1

Suppose that the integral operator of (4.258) is continuous and coercive in the
Hilbert space where f(x),u(x), and u,(x) are defined, then:

1. |uy| is bounded independently of u, and
2. lup(z) —u(x)] — 0 when p— 0.

The proof of this lemma can be found in [7,13].
In summary, by combining the method of regulariztion with any of the
methods used before for solving Fredholm integral equation of the second



162 4 Fredholm Integral Equations

kind, we can solve Fredholm integral equation of the first kind (4.258). The
method of regulariztion transforms the first kind to a second kind. The re-
sulting integral equation (4.260) can be solved by any of the methods that
were presented before in this chapter. The exact solution u(z) of (4.258) can
thus be obtained by

u(z) = Aii% uy, (). (4.261)
In what follows we will present five illustrative examples where we will use the
method of regulariztion to transform the first kind equation to a second kind
equation. The resulting equation will be solved by any appropriate method
that we used before.

Example 4.36

Combine the method of regulariztion and the direct computation method to
solve the Fredholm integral equation of the first kind

1
1 4
e’ = / e tu(t)dt. (4.262)
4 0
Using the method of regularization, Equation (4.262) can be transformed to
u,(x) = ! e’ — ! /411 e”tuy, (t)dt (4.263)
g A o S ‘

The resulting Fredholm integral equation of the second kind will be solved
by the direct computation method. Equation (4.263) can be written as

1
() = <4u - Z) e, (4.264)
where .

a= / " etu,(t)dt. (4.265)
0

To determine «, we substitute (4.264) into (4.265), integrate the resulting
integral and solve to find that

1
= . 4.266
T ltap (4.266)
This in turn gives
eI
= . 4.2
wia) = § (4.267)
The exact solution u(x) of (4.262) can be obtained by
u(z) = lirr}) uy,(z) = e”®. (4.268)
n—

Example 4.37

Combine the method of regulariztion and the direct computation method to
solve the Fredholm integral equation of the first kind
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e+ 1= / 1(4te"” +3) u(t)dt. (4.269)
0

Notice that the data function f(x) = e* + 1 contains components which are
matched by the corresponding & components of the kernel K (x,t) = 4te” 4 3.
This is a necessary condition to guarantee a solution.

Using the method of regularization, Equation (4.269) can be transformed

to
uy(x) = 16I + bt /1(4tez + 3)u,,(t)dt (4.270)
g woopopo S '

The resulting Fredholm integral equation of the second kind will be solved
by the direct computation method. Equation (4.270) can be written as

uy(z) = (i - 4;) e’ + (i - 35) , (4.271)

1
a:/ tu,(t)dt, [ = / u,(t (4.272)
0

To determine o and (3, we substitute (4.271) into (4.272), integrate the re-
sulting integrals and solve to find that

where

3(e—3—p) —2(e + 6+ pe)
= = — . 4.273
“ 2(6e — 18 — Ty — p2)’ p 6e — 18 — Tu — p2 ( )
Substituting this result into (4.271) gives the approximate solution
1 7—3
u(w) = L e+ et“) (4.274)
6(3 =€) + (Tp + p2)
The exact solution u(x) of (4.269) can be obtained by
1 7—3e
=i = x . 4.275
w() uli% () 6(3—¢) S 6(3—¢) ( )

It is interesting to point out that another solution to this equation is given
by
u(z) = 2°. (4.276)

As stated before, the Fredholm integral equation of the first kind is ill-posed
problem. For ill-posed problems, the solution might not exist, and if it exists,
the solution may not be unique.

Example 4.38
Combine the method of regulariztion and the direct computation method to
solve the Fredholm integral equation of the first kind

;T sinx = / sin(x — t) u(t)dt. (4.277)
0

Notice that the data function f(z) = 7 sinz contains component which is
matched by the corresponding = component of the kernel K (x,t). This is a
necessary condition to guarantee a solution.
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Using the method of regularization, Equation (4.277) can be transformed

to
T 1 [
uy(x) = _ sinx — / sin(z — t)u,, (t)dt, (4.278)
M 2# /o / (
that can be written as
T« 16}
uy(r) = — sinx + ' cosz, 4.279
u(%) <2u u) p (4.279)
where -
a :/ costu,(t)dt, (= smtuu (4.280)
0

To determine o and (3, we substitute (4.279) into (4.280), integrate the re-
sulting integrals and solve to find that

73 T2

_ . B= : 4281
“ 2(m2 + 4p2) b w2 + 42 ( )

Substituting this result into (4.279) gives the approximate solution

2T . 2
uy(x) = 2 4 g sinz + 72 A2 COS . (4.282)
The exact solution u(x) of (4.277) can be obtained by
u(zx) = lirr%) u,(z) = cos . (4.283)
p—

Example 4.39

Combine the method of regulariztion and the Adomian decomposition method
to solve the Fredholm integral equation of the first kind

1

1 3
36—”5 :/ e! =T u(t)dt. (4.284)
0
Using the method of regularization, Equation (4.284) can be transformed to
u, () = ! e’ — ! /é e T, (t)dt (4.285)
: 3u 1 Jo S ‘

The Adomian decomposition method admits the use of

uu(x) =3, (2), (4.286)
n=0

and the recurrence relation

U‘HO ($) = 3/.11671,
1 1 (4.287)
3
uﬂk+1($) = _/1'/0 et_xultk (t)dt, k> 0.

This in turn gives the components
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1 1
uﬂo(x) = eiz’ Upiy (1') = - 2671’
" " (4.288)
Upig (.’E) = 27/}[’3 e, Ups (1') = _81//"2 eima
and so on. Substituting this result into (4.286) gives the approximate solution
1 —x
uy,(z) = - 3,ue . (4.289)
The exact solution u(x) of (4.284) can be obtained by
u(zx) = lirr%) uy(z) =e " (4.290)
p—

Example 4.40

Combine the method of regulariztion and the successive approximations
method to solve the Fredholm integral equation of the first kind

1 1
x :/ atu(t)dt. (4.291)
4 0
Using the method of regularization, Equation (4.291) can be transformed to
1 1 /1
uy(z) =, x— xtu,, (t)dt. 4.292
w@)= o=, |t (1.292)

To use the successive approximations method, we first select wu,,(x) = 0.
Consequently, we obtain the following approximations

Upo (.’[) =0,
1
gy (x) = 4,sz7
1 1
Uiy (.’[) - 4,U,$ - 12'u2 z, (4293)
1 1 1
UHS(.’[) - 4/-1/$ - 12”21' + 36/1:3x’
() 1 1 . 1 1
uy, (v) = ~x— x T — T
Ha ) 122 363 108u4™"
and so on. Based on this we obtain the approximate solution
3
(z) = _ 4.294
The exact solution u(x) of (4.291) can be obtained by
3
u(z) = lim u,(z) = 2. (4.295)
n—0 4

It is interesting to point out that another solution to this equation is given
by
u(z) = 2°. (4.296)

As stated before, the Fredholm integral equation of the first kind is ill-posed
problem and the solution may not be unique.
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Exercises 4.4.1

Combine the regularization method with any other method to solve the Fredholm

integral equations of the first kind

1 1
1. 2(1 —e el = / 37~y (t)dt
0

3 1

3.z :/ zt?u(t)dt
4 0
2 1

5. "z :/ 2t2u(t)dt
5 -1
1 1

7. x? :/ z2t2u(t)dt
6 0

1 1
9. — x:/ ztu(t)dt
4 0
1 1
11. =z :/ xtu(t)dt
12 0
T T
13. 9 sinz = / cos(z — t)u(t)dt
0

15.2— 742z = / (z — t)u(t)dt
0

4 Fredholm Integral Equations

2. 16356 = /2 3= =3ty (t)dt
2 0
6 1

4. " x? :/ 22 t%u(t)dt
5 0
1 1

6. =z :/ tu(t)dt
5 0
2 1

8. Tz :/ z2t2u(t)dt
3 -1

1 1
10. =« :/ xtu(t)dt
4 0
” 1
12.  z= / xtu(t)dt
12 o
e u
14. o COST = / cos(z — t)u(t)dt
0

16. 2+ 7 — 2z = / (z — t)u(t)dt
0

4.4.2 The Homotopy Perturbation Method

The homotopy perturbation method was introduced and developed by Ji-
Huan He in [10] and was used recently in the literature for solving linear
and nonlinear problems. The homotopy perturbation method couples a ho-
motopy technique of topology and a perturbation technique. A homotopy
with an embedding parameter p € [0, 1] is constructed, and the impeding
parameter p is considered a small parameter. The method was derived and
illustrated in [10], and several differential equations were examined. The cou-
pling of the perturbation method and the homotopy method has eliminated
the limitations of the traditional perturbation technique [10]. In what follows
we illustrate the homotopy perturbation method to handle Fredholm integral
equations of the second kind and the first kind.

The HPM for Fredholm Integral Equation of the Second Kind

In what follows we present the homotopy perturbation method for handling
the Fredholm integral equations of the second kind. We first consider the
Fredholm integral equation of the second kind
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b
v(z) = f(x) + / K(z,t)v(t)dt. (4.297)
We now define the operator
b
L(u) = u(x) — f(z) — / K(z,t)u(t)dt =0, (4.298)
where u(z) = v(x). Next we define the homotopy H (u,p),p € [0,1] by
H(u,0) = F(u), H(u,1)= L(u), (4.299)

where F'(u) is a functional operator. We construct a convex homotopy of the
form
H(u,p) = (1 —p)F(u) + pL(u) = 0. (4.300)

This homotopy satisfies (4.299) for p = 0 and p = 1 respectively. The embed-
ding parameter p monotonically increases from 0 to 1 as the trivial problem
F(u) = 0 continuously deformed [10] to the original problem L(u) = 0. The
homotopy perturbation method admits the use of the expansion

w=> p"un, (4.301)
n=0
and consequently
v = lim ZO PR (4.302)
n=

The series (4.302) converges to the exact solution if such a solution exists.

Substituting (4.301) into (4.300), using F(x) = u(z) — f(z), and equating
the terms with like powers of the embedding parameter p we obtain the
recurrence relation

b
P tug(z) = flz), P :iung :/ K(z,t)u,(t)dt,n > 0. (4.303)

Notice that the recurrence relation (4.303) is the same standard Adomian
decomposition method as presented before in this chapter. This proves the
following theorem:

Theorem 4.3 The Adomian decomposition method is a homotopy perturba-
tion method with a convex homotopy given by

b
H(u,p) = u(z) — f(x) —p / K (a, )un(t)dt = 0. (4.304)

HPM for Fredholm Integral Equation of the First Kind

In what follows we present the homotopy perturbation method for handling
the Fredholm integral equations of the first kind of the form

b
) = / K (z, )o(t)dt. (4.305)
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We now define the operator

b
L(u) = f(z) — / Kz, t)u(t)dt = 0, (4.306)
We construct a convex homotopy ofathe form
H(u,p) = (1 - p)ulx) + pL(u)(x) = 0. (4.307)

The embedding parameter p monotonically increases from 0 to 1. The homo-
topy perturbation method admits the use of the expansion

o
u = Z P U, (4.308)
n=0
and consequently
oo
13 T
x) = ;Lr% nz:% P (). (4.309)

The series (4.309) converges to the exact solution if such a solution exists.
Substituting (4.308) into (4.307), and proceeding as before we obtain the
recurrence relation
up(z) = 0, (z),
(4.310)
Unt1(T) = up(z /thun t)ydt, n>1.

If the kernel is separable, i.e. K(x,t) = g(z)h(t), then the following condition

- / Kt t)dt

must be justified for convergence. The proof of this condition is left to the
reader.

We will concern ourselves only on the case where K (z,t) = g(z)h(t). The
HPM will be used to solve the following Fredholm integral equations of the
first kind.

Example 4.41

<1, (4.311)

Use the homotopy perturbation method to solve the Fredholm integral equa-
tion of the first kind

1

1
3e$ = /s e” P u(t)dt. (4.312)
0

- / Kt t)dt| =
0

Using the recurrence relation (4.310) we find

Notice that
(4.313)
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1
up(z) =0, wui(z) = 36"”,
1

Unt1(x) = up(x) — /3 e tu, (t)dt, n>1.
0

This in turn gives

ua(o) = uala) = [ ualt)de = e
o 27

1

1m@:w@—/%“%®ﬁ:8&
0 81

and so on. Consequently, the approximate solution is given by

() L (1 n 2 n 4 n 8 n
ulxr) = e ...

3 9 27 81 ’
that converges to the exact solution

u(x) = e”.

Example 4.42

169

(4.314)

(4.315)

(4.316)

(4.317)

Use the homotopy perturbation method to solve the Fredholm integral equa-

tion of the first kind

1 —x }I t—x (t)dt
e’ = e u .
4 0
Notice that

i 3
1—/ K(t,t)dt| =" < 1.
0 4

Using the recurrence relation (4.310) we find

—x

1
uo(x) =0, ul(x):4e ,

(4.318)

(4.319)

(4.320)

(4.321)
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1

ug(z) = us(z) — /4 e Tuz(t)dt = 27 e "
4(T) = u3 ; 3 = 956°
and so on. Consequently, the approximate solution is given by
1 3 9 27
_ @ 4.322
u(z) =e (4+16+64+256+ )7 ( )

that converges to the exact solution
u(z) =e7 ", (4.323)
obtained by evaluating the sum of the infinite geometric series.

Example 4.43

Use the homotopy perturbation method to solve the Fredholm integral equa-
tion of the first kind

1
x:/ xtu(t)dt. (4.324)
0
Notice that .
2
’1 —/ K(t,t)dt’ =, <L (4.325)
0

Using the recurrence relation (4.310) we find

uO(x) = Oa u1($) =,

1 (4.326)
Un+1(T) = up(x) —/ xtun (t)dt, n > 1.
0
This in turn gives
uo(z) =0, wui(x) ==z,
! 2
ug(x) = uq(x) —/ xtuq (t)dt = 3%
0
1 4 (4.327)
uz(x) = uz(x) —/ xtug(t)dt = 0%
0
! 8
ug(x) = us(z) — / xtus(t)dt = __x,
0 27
and so on. Consequently, the approximate solution is given by
2 4 8
= 1 cee 4.328
u(z) x(+3+9+27+ ), ( )
that converges to the exact solution
u(z) = 3z. (4.329)

Example 4.44

Use the homotopy perturbation method to solve the Fredholm integral equa-
tion of the first kind

1
5x:/ xtu(t)dt. (4.330)
6 0
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Notice that

’1 —/ K(t,t dt’ 3 (4.331)
Using the recurrence relation (4.310) we find
5
wo(e) =0, @)=z,
1 (4.332)
Un+1(T) = up(x) —/ xtun (t)dt, n > 1.
0
This in turn gives
5
Uo(x) = Oa ’U,l(l') = Gxa
! 5
uz(x) = uy(x) —/ xtu (t)dt = gx,
0
L 10 (4.333)
uz(x) = ua(x) — / xtug(t)dt = __x,
0 27
! 20
ug(x) = us(z) — / xtus(t)dt = __x,
0 81
and so on. Consequently, the approximate solution is given by
5 5 2 4 8
= 1 s 4.334
u(z) 6x+9x(+3+9+27+ >, ( )
that converges to the exact solution
5
u(z) = 2 (4.335)

obtained by evaluating the sum of the infinite geometric series.
It is interesting to point out that another solution to this equation is given
by
u(z) =1+ . (4.336)

As stated before, the Fredholm integral equation of the first kind is ill-posed
problem. For ill-posed problems, the solution might not exist, and if it exists,
the solution may not be unique.

Example 4.45

Use the homotopy perturbation method to solve the Fredholm integral equa-
tion of the first kind

1
L / stult)dt. (4.337)
4 0

Notice that
’1—/ Kttdt’ (4.338)

Using the recurrence relation (4.310) we find
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1
up(z) =0, wi(x)= 4x,

1 (4.339)
Un+1(T) = up(x) —/ xtun (t)dt, n > 1.
0
This in turn gives
1
up(z) =0, wui(x) = 4%
! 1
uz(x) = uy(x) —/ xtu (t)dt = 635,
0
1 1 (4.340)
uz(x) = uz(x) —/ xtug(t)dt = o
0
! 2
ug(x) = us(z) — / xtus(t)dt = __x,
0 27
and so on. Consequently, the approximate solution is given by
1 2 4 8
= 1 4.341
u(x) 4x<+3+9+27+ ), (4.341)
that converges to the exact solution
u(x) = ix (4.342)

It is interesting to point out that another solution to this equation is given
by
u(r) = 2°. (4.343)

As stated before, the Fredholm integral equation of the first kind is ill-posed
problem and the solution may not be unique. Notice that the ill-posed Fred-
holm problem is linear.

Exercises 4.4.2

Use the homotopy perturbation method to solve the Fredholm integral equations of
the first kind

1 ! 1 >
1. (1—e )3 = / 37~y (t)dt 2. 3% = /2 37 =3ty (t)dt
2 0 2 0
3 1 6 1
3.z :/ zt?u(t)dt 4. 2% = / 22 t2u(t)dt
4 0 5 0
2 5 Yoo 1 !
5 z°= 2t u(t)dt 6. z= tu(t)dt
5 —1 5 (0]
L s ) 2 o Yoo
7.zt = x t u(t)dt 8. z°= 2t u(t)dt
6 0 3 —1

1 1 1 1
9. — =z :/ xtu(t)dt 10. =« :/ xtu(t)dt
4 0 4 0
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7

1 1 1
11. T :/ ztu(t)dt 12. T :/ xtu(t)dt

12
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Chapter 5
Volterra Integro-Differential Equations

5.1 Introduction

Volterra studied the hereditary influences when he was examining a popu-
lation growth model. The research work resulted in a specific topic, where
both differential and integral operators appeared together in the same equa-
tion. This new type of equations was termed as Volterra integro-differential
equations [1-4], given in the form

W™ (2) = F(2) + A /0 " Ko, Hut)dt, (5.1)

where u(") (z) = ZI“ Because the resulted equation in (5.1) combines the

differential operator and the integral operator, then it is necessary to de-
fine initial conditions u(0),u/(0),...,u™~Y(0) for the determination of the
particular solution u(x) of the Volterra integro-differential equation (5.1).
Any Volterra integro-differential equation is characterized by the existence of
one or more of the derivatives u'(z), u”(x),... outside the integral sign. The
Volterra integro-differential equations may be observed when we convert an
initial value problem to an integral equation by using Leibnitz rule.

The Volterra integro-differential equation appeared after its establishment
by Volterra. It then appeared in many physical applications such as glass-
forming process, nanohydrodynamics, heat transfer, diffusion process in gen-
eral, neutron diffusion and biological species coexisting together with increas-
ing and decreasing rates of generating, and wind ripple in the desert. More
details about the sources where these equations arise can be found in physics,
biology and engineering applications books.

To determine a solution for the integro-differential equation, the initial
conditions should be given, and this may be clearly seen as a result of involv-
ing u(z) and its derivatives. The initial conditions are needed to determine
the exact solution.
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5.2 Volterra Integro-Differential Equations of the
Second Kind

In what follows we will present the recently developed methods, namely the
Adomian decomposition method (ADM) and the variational iteration method
(VIM) that will be used to handle the Volterra integro-differential equations
of the second kind. Moreover, some of the traditional methods, namely the
Laplace transform method, the series solution method, converting Volterra
integro-differential equations to equivalent Volterra integral equations and
converting Volterra integro-differential equations to equivalent initial value
problem, will be studied as well.

However, the Volterra integro-differential equations of the first kind will
be examined. The Laplace transform method and the variational iteration
method will be used to handle the first kind equations.

5.2.1 The Adomian Decomposition Method

The Adomian decomposition method [5-9] gives the solution in an infinite
series of components that can be recurrently determined. The obtained series
may give the exact solution if such a solution exists. Otherwise, the series
gives an approximation for the solution that gives high accuracy level.

Without loss of generality, we may assume a Volterra integro-differential
equation of the second kind given by

u'(x) = f(x) —I—/ K(z,t)u(t)dt, u(0)=ag, u'(0)=a. (5.2)
0
Integrating both sides of (5.2) from 0 to z twice leads to
u(z) = ao+ a1z + L7 (f(z) + L7* (/ K(x,t)u(t)dt) ) (5.3)
0

where the initial conditions u(0) and u/(0) are used, and L~ is a two-fold
integral operator. We then use the decomposition series

w() =Y un(a), (5.4)
n=0

into both sides of (5.3) to obtain

> un(z) =ao+arx + L7 (f(x)) + L7 (/O K (x,t) (Z un(t)> dt) ,
n=0

n=0
(5.5)
or equivalently
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uo(z) + ur (z) + uz(x) + us(z) + - = ag + arz + L~ (f(2))

+L71 (/Ox K(x,t)uo(t)dt> + L7t (/Ox K(x,t)ul(t)dt>

+L7! </OIK(x,t)u2(t)dt> +oee (5.6)

To determine the components wug(x), uq(x), us(z), us(x),... of the solution
u(x), we set the recurrence relation

ug(z) = ap + a1z + L~ (f(x)),
ugy1(x </ K(z, t)ug(t dt) k>0, (5:7)

where the zeroth component ug(z) is defined by all terms not included inside
the integral sign of (5.6). Having determined the components u;(z),i > 0,
the solution u(x) of (5.2) is then obtained in a series form. Using (5.4),
the obtained series converges to the exact solution if such a solution exists.
However, for concrete problems, a truncated series Y _, u(z) is usually used
to approximate the solution u(x) that can be used for numerical purposes.

Remarks

1. The Adomian decomposition method was presented before to handle a
second order Volterra integro-differential equations. For other orders, we can
follow the same approach as presented. This will be explained later in details
by discussing the illustrative examples, where first-order, second-order, third-
order, and fourth-order Volterra integro-differential equations will be studied.

2. The modified decomposition method that we used before can be used
for handling Volterra integro-differential equations of any order.

3. The phenomenon of the noise terms that was applied before can be used
here if noise terms appear.

The Adomian decomposition method for solving the second kind Volterra
integro-differential equations will be illustrated by studying the following
examples. The selected equations are of orders 1, 2, 3, and 4. Other equations
of higher orders can be treated in a like manner.

Example 5.1

Use the Adomian method to solve the Volterra integro-differential equation
W) =1 /x w(®)dt, u(0) = 0. (5.8)

Applying the integral operator L*? defined by
20 = [ o (5.9

to both sides of (5.8), i.e. integrating both sides of (5.8) once from 0 to z,
and using the given initial condition we obtain
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() =z — L) (/O u(t)dt) . (5.10)

Using the decomposition series (5.4), and using the recurrence relation (5.7)

we obtain
uo(x) =,

)= (/O“” uo<t)dt> - _;!”3’
up(x) = L~ (/Ox ul(t)dt) — ;!xs, (5.11)

ug(xr) = L1 (/Ox u2(t)dt> = —71!:&

and so on. This gives the solution in a series form

1 1 1
ulr) =@ = g @t et (5.12)
and hence the exact solution is given by
u(z) = sinz. (5.13)

Example 5.2

Use the Adomian method to solve the Volterra integro-differential equation
x
u'(z)=1+z +/ (x — tyu(t)dt, «(0)=1, u'(0)=1. (5.14)
0

Applying the two-fold integral operator L~" defined by

L7Y() = /OI /Om(~)dxdx, (5.15)

to both sides of (5.14), i.e. integrating both sides of (5.14) twice from 0 to
x, and using the given initial conditions we obtain

21! % ;1953 +L7 (/Ox(w - t)U(t)dt) : (5.16)

Using the decomposition series (5.4), and using the recurrence relation (5.7)
we obtain

u(z)=1+z+

1 1
up(x) =1+z+ 2'952 + 3!w3,

uy(z) = L7t </0$(x - t)uo(t)dt) (5.17)

1 1 1 1
— 'x4+ x® + x6—|—7'x7,

4 5! 6!
and so on. This gives the solution in a series form
1 1 1 1 1 1
u(z)=1+z+ 2!1'2 + 3!1'3 + 4!gj4+ 5!1.5 + 6!1.6 + 7!$7—|—-~- . (5.18)

and this converges to the exact solution
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u(z) = e”. (5.19)

Example 5.3

Use the Adomian method to solve the Volterra integro-differential equation

()= -1+ — /Om(ac —tu(t)dt, w(0)=1, 4 (0)=-1, «"(0)=1.

(5.20)
Applying the three-fold integral operator L~! defined by

L‘l(-):/ox /0 /Ox(~)dxdxdx, (5.21)

to both sides of (5.20), and using the given initial conditions we obtain

1 Ly b g /7

5 17 + M L </o (x — t)u(t)dt) . (5.22)
Using the decomposition series (5.4), and using the recurrence relation (5.7)
we obtain

u(z)=1—z+ ‘acz—

1 1 1
up(z) =1—x+ 2!x2 - 3!1‘3 + 4!904,
x
uy(r) = —L7t (/ (z — t)uo(t)dt) (5.23)
0
1 1 1 1 1
_ .5 6 _ 7 8 _ 9
TR e Tt Tt Tt
and so on. This gives the solution in a series form
1 1 1 1 1 1
ulx)=1—z+ 2!902 - 3!ac3 + 4!1‘4 - 5!955 + 6!966 - 7!1‘7 +---, (5.24)
and this converges to the exact solution
u(z) =e ", (5.25)

Example 5.4

Use the Adomian method to solve the Volterra integro-differential equation
W () = 1+ 2 / (2 — Bu(t)dt,
0

w(0) =1, w/(0)=1, «"(0)=1, u"”(0)=—1.

Applying the four-fold integral operator L~! to both sides of (5.26) and using
the given initial condition we obtain

w@w) =z —1- L (/Ox(x - t)u(t)dt) . (5.27)

Using the decomposition series (5.4), and using the recurrence relation (5.7)
we obtain

(5.26)
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. (5.28)

r 1 1
uy(z) =Lt (/ (ac—t)uo(t)dt) = 28— " a7 b4,
0 6! 7! 8!
and so on. The series solution is given by

1 1 1 1 1 1
u(x)—(xg'x?’—k 'x5— 'x7+~~->—<1— 2+ at— x6+-~~>,

5 7 2! 4! 6!
(5.29)
so that the exact solution is given by
u(z) = sinz — cosz. (5.30)

Exercises 5.2.1

Solve the following Volterra integro-differential equations by using the Adomian de-
composition method:

Low/(@) =1+ /zu(t)dt, w(0) = 0

2 0 (z) =142+ /w(x — Du)dt, uw(0) = 1
0
3. u/(z) =2+ 4z + 8/z(x — tu(t)dt, u(0) =1
0
4w (z) =1+ /w(x — Hu(t)dt, u(0) =1, u/'(0) = 0
0
5. 0 () = —1 + /z(x — But)dt, u(0) =1, u/(0) =0
0
6. u'(z) = 1+a+ /z(x — Hu(t)dt, u(0) =1, w'(0) = 1
0
T (z) = —1—a+ /w(x — Dult)dt, w(0) =1, w(0) = 1
0
8. v (z) =2 —2zxsinz — /z (z — t)u(t)dt, u(0) =0, v/ (0) =0
0
9. v (z) = —z — éxs + /Ow(x — t)u(t)dt, u(0) =0, u'(0) =2

1

10. u”’ =1 —
u'’(x) +x 317

3 ’ x—t)u u(0) =1, v/ (0) =
+ [M@ = Huttae, o) =1, w(o) =2
11 v’ (x) =1 — 2 + 2sinz — /z(x — tu(t)dt, u(0) =1, v'(0) = -1, " (0) = -1
0
12, 0" (2) =1+ 2+ 2+ /w(x — Du)dt, w(0) = 1, v/ (0) = 0, u”(0) = 1
6 0

1 x
13. " (x)=1+z— 12304 +/ (z — t)u(t)dt, w(0) =1, v/ (0) =1, v’ (0) =3
0
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. x
14, w0 (2) = 1+ 2 —/ (@ — u(t)dt, u(0) = u/(0) = 1, u”(0) = u""(0) = —1
0

wiV) (z) = xflacS Ixf u u(0) = u’ =u' =

15, w0 (@) = 1w = 0+ [ M@= (it w0) = u/(©) = u(0) = 1,
,u///(o) — 7

16. u™M(z) =142 — o0

u(0) = v’ (0) =2, v’ (0) =u""(0) =1

L o 1 3 “
¢ — _x°+ (z — t)u(t)dt,
3! o

5.2.2 The Variational Iteration Method

In Chapter 3, the variational iteration method was used to handle Volterra
integral equations by converting it to an initial value problem or by convert-
ing it to an equivalent integro-differential equation. The method provides
rapidly convergent successive approximations of the exact solution if such a
closed form solution exists, and not components as in Adomian decomposi-
tion method. The variational iteration method handles linear and nonlinear
problems in the same manner without any need to specific restrictions such
as the so called Adomian polynomials that we need for nonlinear problems.
The standard ith order integro-differential equation is of the form

xT
u® () = f(z)+ / K(x, Hut)dt, (5.31)
0
where u( (z) = v and u(0),4/(0), ..., ul*=1(0) are the initial conditions.

dxi’
The correction functional for the integro-differential equation (5.31) is

T ) 13
U1 (£) = un(2) + / AE) (u£:> ) - 1(6) / K (&, r)in(r) dr> d.

(5.32)
The variational iteration method [8,10] is used by applying two essential
steps. It is required first to determine the Lagrange multiplier A that can be
identified optimally via integration by parts and by using a restricted vari-
ation. Having A determined, an iteration formula, without restricted varia-
tion, should be used for the determination of the successive approximations
Un41(x),n > 0 of the solution u(x). The zeroth approximation ug(z) can be
any selective function. However, the initial values u(0),w’(0),- - are prefer-
ably used for the selective zeroth approximation wg(z) as will be seen later.
Consequently, the solution is given by

u(z) = nlirrgo Unp (). (5.33)

It is useful to summarize the Lagrange multipliers as derived in Chapter 3:
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u' + f(u(§),u'(§)) = 0,A =
u” + f(u(§), ’(f)ﬂ«é())—oA §—x,

W SO WO WO = 0N =~y (€ -2 o

ul® + f(u(€), w'(€), w'(€),--,ul(€) =0,
1
(n—l)!(

The VIM will be illustrated by studying the following examples.

A= (=1)" £ —a)nh),

Example 5.5

Use the variational iteration method to solve the Volterra integro-differential
equation

uw'(z) =1+ /Ox u(t)dt,u(0) = 1. (5.35)

The correction functional for this equation is given by

z 3
Unt1(x) = up () _/0 <u§l(§) -1 _/0 un(r)dr> dg, (5.36)

where we used A = —1 for first-order integro-differential equations as shown
n (5.34).

We can use the initial condition to select ug(z) = u(0) = 1. Using this
selection into the correction functional gives the following successive approx-
imations

up(z) =1,
z 13
ur(x) = uo(x) —/O (%(5) - 1—/0 uo(r)d > d¢
=1+xz+ 21!
z 13
we) =) - [ (%(6)—1—/0 ) >d£ (5.37)
1 1,
R TR TR
x 13
uz(z) = ua(x) —/O (u/z(f) -1 _/0 w(r)dr) d¢
1,1 1 1 1,
B A L AT
and so on. The VIM admits the use of
u(z) = lm up(z), (5.38)

n— oo

that gives the exact solution
u(z) = e”. (5.39)
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Example 5.6

Use the variational iteration method to solve the Volterra integro-differential
equation

u'(x) =1+ /Ox(x — t)u(t)dt,u(0) = 1,4'(0) = 0. (5.40)

The correction functional for this equation is given by

z £
1 (2) = un(2) + / (€ —a) (u;;@)—l— / <s—r>un<r>dr> de. (5.41)

where A = £ — x for second-order integro-differential equations as shown in
(5.34).

We can use the initial conditions to select ug(z) = u(0)+zu’(0) = 1. Using
this selection into the correction functional gives the following successive
approximations

up(z) =1,
v ¢
u(e) = uofe) + [ (€2 (%’(a) -1- [T r)uoo«)dr) de
0 0
=1+ 21';52 + 41!:54,
v ¢
ug(x) = uy(z ; —z) [uf(€)—1— ; — r)uy (r)dr (5.42)
(x) )+ [ (E—=z)|uf(©) -1 (& = ryur(r)dr | d§
-1+ 21!x2 + 41!:c4 + ;!:c‘* + 81!;58,
. ¢
wa(o) = wala) + [ (6~ ) (u'g(s) . / (- r)Uz(T)dr> ¢
=1 21!“32 + i!x4 + ;!xﬁ + 81!968 + 11)!“310 + 112!9612’
and so on.
The VIM admits the use of
u(x) = nh—>ngo Un (), (5.43)

that gives the exact solution
u(z) = coshz. (5.44)
Example 5.7

Use the variational iteration method to solve the Volterra integro-differential
equation
1 x
W () =1+z+ 23 —|—/ (x — t)u(t)dt, u(0) =1, u/(0) =0, v (0) = 1.
0

3!
(5.45)
The correction functional for this equation is given by
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Unt1(2) = un(z)

x €
_; /0 (€ —a)? (U;;/(f) -1-&— ;!53 - /0 (€ — r)un(r)dr> de,

(5.46)
where A = —é(g — z)? for third-order ODEs and for second-order integro-
differential equations as shown in (5.34).

The zeroth approximation ug(z) can be selected by using the initial con-
ditions, hence we set ug(z) = u(0) + zu/(0) + J,2%u”(0) = 1+ ,,z%. Using
this selection into the correction functional gives the following successive ap-
proximations

up(x) =1+ [ 22,

up(x) = uo(x)

x 3
-, | €=ap (ua”(s)—l—s— W <£—r)uo<r>dr> de

1 1 1 1 1 1
_ 2 3 4 5 6 7
SRR R ARV TR R TR
uz(z) = ui ()
1 ’ 2 " 1 3 ¢
[ e (W@ -1-6- &~ [ €= rumrar) de
0 : 0
_ L, 1 1, 15 1 1, 15
S T TR TR T TR TR
(5.47)
and so on. The VIM admits the use of
u(z) = lim wu,(x), (5.48)
n—oo
that gives the exact solution
u(z) =e" —x. (5.49)

Example 5.8

Use the variational iteration method to solve the Volterra integro-differential
equation

. 1 r
(V(z) =24+ 2 + 6—/ — t)u(t)dt,
u@) =20 4wt o~ | @ tult) (5.50)

u(0)=0, «/(0)=1, «”(0)=0, «”(0)=-1.
The correction functional for this equation is given by
Unt1(2) = un(z)
1 ‘ 3 (iv) 1 6 ¢
+ (5 - Z‘) Up, (5) — 24— f - 5 + (g - r)un(r)dr dg?
6 Jo 30 0

(5.51)
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where A = | (£ — x)? for fourth-order ODEs integro-differential equations as
shown in (5.34).

Using ug(z) =z — 31! 2% into the correction functional gives the following
successive approximations
1
37"
u1(x) = uo(z)

@ ) 3
- /0 (€~ )’ (ué‘”(&) —2-g- / (5—r)uo(r)dr> dg

0

up(z) = —

1 1 1 1 1
e R TIL T
uz(z) = u1(z)
1 [" : 1 €
+ / - )’ (uﬁ‘”(&)—zzl—s— 0+ / (f—r)m(r)dr) dg
0 0
1 1 1 1 1
R e L TR TP PTL A

(5.52)
and so on. Notice that 2° in u;(x) has vanished from uz(z). Similarly other
noise terms vanish in the limit. The VIM admits the use of

u(z) = lim wu,(x), (5.53)
n—oo
that gives the exact solution by
u(z) = 2* + sinz. (5.54)

Exercises 5.2.2

Solve the following Volterra integro-differential equations by using the variational
iteration method:

Lw/(a)=2—1— /Ow(a; — Du()dt, uw(0) = 1

2.0/ (2) = 1+a+ /Oz(x —Hu(t)dt, u(0) = 1

3 u/(2) =3¢" —2—a+ /Ox(x ~ Out)dt, u(0) =0

4 (2) =3+ /Oz (@ — Du(t)dt, u(0) =0, u/(0) = 1

5. 0 (z) = o — ; o+ /Ow (@ — Du(t)dt, w(0) =0, u'(0) = 2
6. u'(z) = 1 ; 2+ /Oz(x — Hu(t)dt, u(0) =1, w'(0) = 1

T () =1+4a+ /x(x — Dul)dt, w(0) =1, w/(0) = 1
0
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x
8.0 (z) = —1—2 +/ (@ — tu(t)dt, u(0) =1, u/(0) = 1
0
1 x
9. v’ (z) = —1— a1 x> +/ (z — t)u(t)dt, u(0) =1, v/(0) =1
: 0
1 x
10. v’ (z) =2 —x — 12104 +/ (z — t)u(t)dt, u(0) =0, u'(0) =1
0
11. v’ (z) =1 — x + 2sinzx 7/ (z — t)u(t)dt, u(0) =1, v'(0) = -1, v/ (0) = -1
0

12. v () =1+z+ 21!98 - Lm‘* + ; /Ow(x — t)2u(t)dt,
u(0) =1, v (0) =2, «’(0) =1
13. v’ (z) = =3 — 2z — ;xZ + 6e” + ; /Ox(x — t)2u(t)dt,
w(0) =0, v (0) =1, u”(0) =2
14w (2) = 142 — /Ow(x — Hu(t)dt, u(0) = ' (0) = 1, u”(0) = u"(0) = —1

. 1 1 1 [=
15 uiM (@) =142+ 22— 25+ / (z — t)2u(t)dt, u(0) = v’ (0) = u'"(0) =1,
2! 60 2 Jo
u”(0) = 3
(iv) Lo 1 g 1 [7 2
16. u'"Y)(z) =142+ a°— z°+ (z —t)*u(t)dt,
2! 3 2 Jo
u(0) = 3, ' (0) = v/ (0) = u/”(0) = 1

5.2.3 The Laplace Transform Method

The Laplace transform method was used before for solving Volterra integral
equations of the first and the second kind in Chapter 3. The details and prop-
erties of the Laplace transform method can be found in ordinary differential
equations texts.

Before we start applying this method, we summarize some of the concepts
presented in Section 1.5. In the Laplace transform convolution theorem, it
was stated that if the kernel K (z,t) of the integral equation

W™ (@) = F(z)+ A /0 " Ko, u(t)dt, (5.55)

depends on the difference = — ¢, then it is called a difference kernel. The
integro-differential equation can thus be expressed as

u™ (z) = f(x) + X /OI K(z —t)u(t)dt. (5.56)

Consider two functions fi(z) and fa(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions f1(z) and f2(x) be given by

L{f1(z)} = Fi(s), L{fa(z)} = Fa(s). (5.57)
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The Laplace convolution product of these two functions is defined by

(fr % fo)(a / Fi(w — ) fa(t)dt (5.58)
or
(f2x f1)(z / Ja(w —t) f1(t)dt (5.59)
Recall that
(f1 = f2)(x) = (f2 % f1)(z). (5.60)

We can easily show that the Laplace transform of the convolution product
(f1 = f2)(x) is given by

C{( * f) (@)} = £ { / - t)fz(t)dt} —F()R(s).  (561)

To solve Volterra integro-differential equations by using the Laplace trans-
form method, it is essential to use the Laplace transforms of the derivatives
of u(x). We can easily show that

L{u™(z)} = s"L{u(z)} — s" " u(0) — s" "2/ (0) — - —u(™7V(0). (5.62)
This simply gives
L{u/ ()} = sL{u(z)} — u(0)
sU(s) — u(0),
2£{u(az)} — su(0) — v/ (0)
U (s) = su(0) — u'(0),

L{u"(x)}

L{u"(2)} = 3£{u(x)} — s2u(0) — su/(0) — u"(0) (5.63)
= sU(s) — su(0) — su'(0) — u"(0),
L{u)(z)} = s4£{u(x)} — s3u(0) — s%u/(0) — su”(0) — u"’(0)
U (s) = s7u(0) — s%u/(0) — su(0) — u"'(0),

and so on for derivatives of higher order.

The Laplace transform method can be applied in a similar manner to the
approach used before in Chapter 3. We first apply the Laplace transform to
both sides of (5.56), use the proper Laplace transform for the derivative of
u(z), and then solve for U(s). We next use the inverse Laplace transform
of both sides of the resulting equation to obtain the solution u(z) of the
equation. Recall that Table 1.2 in Chapter 1 should be used. The Laplace
transform method for solving Volterra integro-differential equations will be
illustrated by studying the following examples.

Example 5.9

Use the Laplace transform method to solve the Volterra integro-differential
equation

w(r) =1+ /Ox u(t)dt,u(0) = 1. (5.64)
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Notice that the kernel K (z — ¢) = 1. Taking Laplace transform of both sides
of (5.64) gives
L (z)) = L(1) + L(1 * u(z)), (5.65)

so that 11
sU(s) —u(0) = . + SU(S), (5.66)

obtained upon using (5.63). Using the given initial condition and solving for
U(s) we find
1
U(s) = 1" (5.67)
By taking the inverse Laplace transform of both sides of (5.67), the exact
solution is given by

u(z) = e”. (5.68)

Example 5.10

Use the Laplace transform method to solve the Volterra integro-differential
equation

Wz) = 1z + /Ox(x Cudt, w0)=1, WO)=1  (5.69)

Notice that the kernel K (x —t) = (x — t). Taking Laplace transform of both
sides of (5.69) gives

L' (z)) =—-LQ) = L(x) + L((x —t) * u(x)), (5.70)
so that ) ) )
52U (s) — su(0) —u'(0) = T2t e U(s), (5.71)

obtained upon using (5.63). Using the given initial condition and solving for
U(s) we find
1 ]

s2+1+s2+1'

U(s) =

By taking the inverse Laplace transform of both sides of (5.72), the exact
solution is given by

(5.72)

u(z) = sinz + cosz. (5.73)

Example 5.11

Use the Laplace transform method to solve the Volterra integro-differential

equation
1 1 /7
u'(x) =1+z+ et / (z—t)2u(t)dt, u(0) = 1,u/(0) = 2,u” = 1.
0

2
T
(5.74)

2

Taking Laplace transform of both sides of (5.74) gives
1 1 1
L{u" (z)} = L{}+L{x}+ o1 L{z*} — Al L{z*} + 2E{(:r—t)2 sxu(x)}, (5.75)
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so that
1 1
+

1 1 1
3U(s) — 82— 25— 1 = - . .
s°U(s) — s s s T e Ul(s) (5.76)

52 83

Using the given initial condition and solving for U(s) we find

1 1
U(s) = &2 +s—1' (5.77)
Using the inverse Laplace transform, the exact solution is given by
u(z) =z + €. (5.78)

Example 5.12

Solve the Volterra integral equation by using by the Laplace transform
method

xT
u™V)(z) = sinx + cosz + 2/ sin(x — t)u(t)dt,
0

(5.79)
u(0) = u/(0) = u”(0) = "’ (0) = 1.
Taking Laplace transform of both sides of (5.79) gives
L{u) (2)} = L{sinz} + L{cosz} + 2L{sin(z — t) * u(x)}, (5.80)
so that
sUGs)—s®—s?—s5—1= 21 + 04 2 U(s). (5.81)
241 241 241
Using the given initial condition and solving for U(s) we find
1
U=~ |- (5.82)
Using the inverse Laplace transform, the exact solution is given by
u(z) = €e”. (5.83)

Exercises 5.2.3

Solve the following Volterra integro-differential equations by using the Laplace trans-
form method

1w/ (@) =1+ -2+ /x(x — Du(t)dt, u(0) =3
0

[\

cu(z)=2+x — 31!333 + /Oz(x —t)u(t)dt, w(0) =1

w

w'(2) = —(a + b)u(z) — ab /Ox w()dt, w(0) = a—b

4 (@) =~ + /j(w — Hu(t)dt, u(0) =0, u'(0) = 1

5. () = —x — ; o3+ /0 (z — tyu(t)dt, u(0) =0, u'(0) =2
6. u'’ (x) = coshz + /x e” T Du(t)dt, u(0) =1,u/(0) =1
0]
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x
7. v (z) = coshx — @ Dy(t)dt, u(0) = 1,4/ (0) = —1
0
8. u (x) = 4e® + 4/ e@=y(t)dt, u(0) =1,u (0) = 2
0
1 1 3 1 v 3 /
9. u"(z) = -2+ 2% g (z —t)°u(t)dt, uw(0) =0, u'(0) =1
: 0
" 1o 1 f* 3 /
10. w''(z) =1+ 5" + 6 (z —t)°u(t)dt, w(0) =1, u'(0) =0
0
x
1w (2) = 1+ @ — 222 + / (@ — Du(t)dt, u(0) =5, (0) = u”(0) = 1
0
17 1 2 1 ® 2 17 /
12. "' (z) =1+ o + 9 (z —t)%u(t)dt, u(0) =u""(0) =0,u/(0) =1
: 0

13. v (z) =z — 1! z* + ; /Ox(x — t)2u(t)dt, uw(0) =u'(0) = v’ (0) =1

4

14. vV (z) = 2* f/ 2@y (t)dt, u(0) =u’'(0) = u”(0) =" (0) =1
0

. x
15. w1V (z) = 3e® + 2* — / 2@y (t)dt, u(0) =0,
0

W(0) = 1, w(0) = 2, " (0) =3
. 1 1 5 *
16. vV (z) = 4T 9% 462” —/0 2@y (t)dt,

u(0) =1, v (0) =2, v’(0) =u"(0)=1

5.2.4 The Series Solution Method

It was stated before in Chapter 3 that a real function u(x) is called analytic
if it has derivatives of all orders such that the Taylor series at any point b in
its domain

()
u(z) =y (®) (z —Db)", (5.84)
n=0

converges to u(x) in a neighborhood of b. For simplicity, the generic form of
Taylor series at = 0 can be written as

o0
u(z) = Z anz". (5.85)
n=0
In this section we will apply the series solution method for solving Volterra
integro-differential equations of the second kind. We will assume that the
solution u(z) of the Volterra integro-differential equation

u™(z) = f(x)+)\/0x K (x, t)u(t)dt, u®(0) = klag, 0 < k < (n—1), (5.86)



5.2 Volterra Integro-Differential Equations of the Second Kind 191

is analytic, and therefore possesses a Taylor series of the form given in (5.85),
where the coefficients a,, will be determined recurrently.
The first few coefficients ay can be determined by using the initial condi-

tions so that
1 1
aop = U(O), a; = u/(o)v Az = 2"&//(0), as = 3'u///(0)7 (587)
and so on. The remaining coefficients ay, of (5.85) will be determined by ap-
plying the series solution method to the Volterra integro-differential equation

(5.86). Substituting (5.85) into both sides of (5.86) gives

0 (n) . 50
(Z akxk> ~ T(f) + / K (1) (Z aktk> . (5.88)
k=0 0 k=0

or for simplicity we use

(ao+arz+asa®+--- )™ = T(f(x))—l—/\/ K(z,t) (ao + art + ast® + -+ ) dt,
0

(5.89)
where T'(f(x)) is the Taylor series for f(x). The integro-differential equation
(5.86) will be converted to a traditional integral in (5.88) or (5.89) where in-
stead of integrating the unknown function u(z), terms of the form t*, n > 0
will be integrated. Notice that because we are seeking series solution, then
if f(z) includes elementary functions such as trigonometric functions, expo-
nential functions, etc., then Taylor expansions for functions involved in f(x)
should be used.

We first integrate the right side of the integral in (5.88) or (5.89), and
collect the coefficients of like powers of x. We next equate the coefficients
of like powers of x into both sides of the resulting equation to determine a
recurrence relation in a;,j > 0. Solving the recurrence relation will lead to
a complete determination of the coefficients a;,j > 0, where some of these
coefficients will be used from the initial conditions. Having determined the
coefficients a;, j > 0, the series solution follows immediately upon substitut-
ing the derived coefficients into (5.85). The exact solution may be obtained
if such an exact solution exists. If an exact solution is not obtainable, then
the obtained series can be used for numerical purposes. In this case, the more
terms we evaluate, the higher accuracy level we achieve.

Example 5.13

Use the series solution method to solve the Volterra integro-differential equa-
tion

xT
u'(x) =1 +/ u(t)dt. (5.90)
0
Substituting u(z) by the series
o0
u(z) = Zanaﬁ”, (5.91)
n=0

into both sides of Eq. (5.90) leads to
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e3¢} / x oo
(Z anaj"> =1 +/ (Z ant"> dt. (5.92)
n=0 0 n=0

Differentiating the left side once with respect to x, and evaluating the integral
at the right side we find

oo oo 1
n—1 n
n =1 n—1T ", 5.93
;na x + nz::l 5 412 (5.93)
that can be rewritten as
oo oo 1
Dapr1z2™ =1 n_1x", 5.94
aq +nz=:1(n+ Yant1z +nz=:1na 1T (5.94)

where we unified the exponent of z in both sides, and used ag = 0 from the
given initial condition. Equating the coefficients of like powers of x in both
sides of (5.94) gives the recurrence relation

1
= =1 it - -1, 2 1. .
ap =0, a1=1 ant n(n+1)an L, n (5.95)
where this result gives
1
asp =0, aopt1 = s (596)
T 2n+1)!

for n > 0. Substituting this result into (5.91) gives the series solution

1 2n+1
= " 5.97
u(x) ,;:O (2n 1)!1‘ , (5.97)
that converges to the exact solution
u(z) = sinh z. (5.98)

Example 5.14

Use the series solution method to solve the Volterra integro-differential equa-
tion "
W) =14z + / (@ — Du()dt, uw(0) = u'(0) = 1. (5.99)
0

Substituting u(z) by the series

o
u(z) = Z anz”, (5.100)
n=0

into both sides of Eq. (5.99) leads to

<i an:r"> =1l4+a+ /m ((x — 1) i ant"> dt. (5.101)
0 n=0

n=0
Differentiating the left side twice, and by evaluating the integral at the right

side we find
o0

o0
1
n—2 n+2
E nn—Dapz" " =1+z+ g (n+2)(n 1)anx , (5.102)

n=2 n=0
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or equivalently

o0 o0 1

2a9 +6asr+ n+2)(n+1)appox™ = 1+2+ n—ox™. (5.103
2 3 n;( ) )an+2 ;::2 n(n —1) 2 ( )
Using the initial conditions and equating the coefficients of like powers of x

in both sides of (5.103) gives the recurrence relation

1 1 1 1
ap =1 a=1 a=_,, a=,,
2! !
: 3 (5.104)
Ayt = Ap_2, N =2.
2T+ 2)(n+ Do —1)""7
where this result gives
1
an = (5.105)

for n > 0. Substituting this result into (5.100) gives the series solution

> 1
u(z) = L (5.106)
n=0
that converges to the exact solution
u(z) = e”. (5.107)

Example 5.15

Use the series solution method to solve the Volterra integro-differential equa-

tion
T

u"(z) =1— a2+ 2sinx — / (x — t)u(t)dt,u(0) = 1,4 (0) = u”(0) = —1.

0
(5.108)
Substituting u(z) by the series

oo
=" ana”, (5.109)
=0

into both sides of the equation (5.108), and using Taylor expansion for sinz
we obtain

" 1)n 2n+1 ‘ = n
(Zanx ) x+2”z:0 om +1)x + /0 ((x—t)nzz:oant )dt.
(5.110)

Differentiating the left side three times, and by evaluating the integral at the
right side we find

1 1 1
6a3 + 24a4z + 60as2> +120a62> +- - = 1+ 2 — 2a0$2— (3 + a1> A R

6
(5.111)
where we used few terms for simplicity reasons. Using the initial conditions

and equating the coefficients of like powers of = in both sides of (5.111) we
find
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1
aO*]-a al*_]-a az = — 5
2 5.112)
1 1 R (5.
437 g M g BT Ty

Consequently, the series solution is given by

u(x) _ Z (_1)71’2" o Z (_1)n 1,2n+1’ (5113)

|
— (2n) — (2n+1)!
that converges to the exact solution
u(x) = cosx —sinx. (5.114)

Example 5.16

Use the series solution method to solve the Volterra integro-differential equa-
tion

u™ () =1+z— /Ox(x — tu(t)dt, u(0) = (0) =1, v”(0) =" (0) = —1.

(5.115)
Proceeding as before we set

%) (iv) z %)
(Z anx"> =14+2— / ((a; = ant"> dt, (5.116)
n=0 0 n=0

Differentiating the left side, integrating the right side, and using few terms
for simplicity we find
1 1
24a4+120a524+360a62> +840a723 4 - - = 142 — 2aox2— 6a1x3—|—~ . (5.117)
Using the initial conditions and equating the coefficients of like powers of z

in both sides of (5.117) gives the recurrence relation

1
aozl, a1:1, (12:—2',
’ A1
1 1 1 1 (5.118)
BT T MT gy BT 6T T
Consequently, the series solution is given by
- (_1)n 2 - (_1)" 2n+1
= n " 5.119
@) =D o T T g (5.119)
n=0 n=0
that converges to the exact solution
u(x) = cosx + sinx. (5.120)

Exercises 5.2.4

Solve the following Volterra integro-differential equations by using the series solution
method:

Low/(@) =1+ /xu(t)dt, w(0) = 0
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x
2 W (2)=1+a +/ (@ — tyu(t)dt, u(0) = 1
0

3. (@) =2— 2+ 31!953 . /Oz(a; — Bult)dt, u(0) = —1

W~

' (z) =1+ /Ow(x — Hu(t)dt, u(0) =1, w/'(0) = 0

ot

"(x) = flx zxf u u(0) =0, u'(0) =
cu () =z 3!3+/0( tu(t)dt, u(0) =0, v/ (0) =2

[«

x
.u''(x) = coshz +/ e~ @=Dyt)dt, w(0) =1, v'(0) =1
0

(@) = —1— 3+ /Oz(a; — Bu(®)dt, u(0) = 1,u’(0) = 1

N

8w (z) =2 —a— 112x4 + /Ox(x — Hu(t)dt, u(0) =0, ' (0) = 1

9. u'(z) = -z + ; o — é /Oz (@ — )3u(t)dt, u(0) =0, u/(0) =1

10. () =1+ 2 — ; e /Ox(a: — Hult)dt, w(0) = 1, ' (0) = 2

1w (@) =1+ 2+ ;x?’ v /Oz(x ~ Dul®)dt, w(0) = 1,u'(0) = 0,u” (0) = 1
12, u(z) =1+ 21! z? + ; /Ox(x — t)2u(t)dt, u(0) =u"(0) =0, v (0) =1
13w (2) = 14+ 2 — 112x4 ¥ /Oz(a; — Bu®)dt, u(0) =1, u/(0) =1, u’(0) =3

. 1 x
4. ™M @) =142 _ o +/ (z — t)u(t)dt,
20 o
u(0) =u/(0) =u"(0) =1, v/""(0) =7
15. u(V) () = 3e® + 2* — / e2@=Dy(t)dt, u(0) = 0,
0
w/(0) =1, v’(0) =2, v"(0) =3
(iv) 1, 13 “
16. u'V(z) =142z — _z“— 2+ [ (z—t)u(t)dt,
2! 3! o

u(0) =u’(0) =2, v(0) =u""(0) =1
5.2.5 Converting Volterra Integro-D:ifferential
Equations to Initial Value Problems

The Volterra integro-differential equation

u™(z) = f(x)—ir)\/ox K (x, t)u(t)dt, u® (0) = klag,0 < k < (n—1), (5.121)
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can be solved by converting it to an equivalent initial value problem. The
study will be concerned on the Volterra integro-differential equations where
the kernel is a difference kernel of the form K (x,t) = K(x —t), such as = —t.
The reason for this selection is that we seek ODEs with constant coefficients.
Having converted the integro-differential equation to an initial value problem,
we then can use any standard method for solving ODEs. It is worth noting
that the conversion process can be easily used, but it requires more works if
compared with the integro-differential equations methods.

The conversion process is obtained by differentiating both sides of the
Volterra integro-differential equation as many times until we get rid of the
integral sign. To perform the differentiation for the integral at the right side,
the Leibnitz rule, that was introduced in Chapter 1, should be used. The
initial conditions should be determined by using a variety of integral equations
that we will obtain in the process of differentiation. To give a clear overview
of this method we discuss the following illustrative examples.

Example 5.17

Solve the Volterra integro-differential equation by converting it to an initial
value problem

u(z) =1+ /Ox w(t)dt, u(0) = 1. (5.122)

Differentiating both sides of (5.122) with respect to x and using the Leibnitz
rule we find

u(z) = u(z), (5.123)
with initial conditions given by
u(0) =1, v (0) = 1. (5.124)
The second initial condition is obtained by substituting x = 0 in both sides
of (5.122). The characteristic equation for the ODE (5.122) is
r?—1=0, (5.125)
which gives the roots
r=+1 (5.126)
so that the general solution is given by
u(z) = Ae® + Be™*. (5.127)
The constants A and B can be determined by using the initial conditions,
where we find A =1, B = 0. The exact solution is

u(z) = e”. (5.128)
Example 5.18

Solve the Volterra integro-differential equation by converting it to an initial
value problem

u'(x) =6 — 32 + /m u(t)dt, u(0) = 0. (5.129)
0
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Differentiating both sides of (5.129) with respect to x and using the Leibnitz
rule we find

u”(z) — u(xr) = -6, (5.130)
with initial conditions given by

u(0) =0, v’ (0) = 6. (5.131)
The second initial condition is obtained by substituting x = 0 in both sides

of (5.129). The characteristic equation for the related homogeneous ODE of
(5.129) is

2 —1=0, (5.132)
which gives the roots
r==+1 (5.133)
so that the complementary solution is given by
uc(z) = Ae® + Be™”. (5.134)
To find a particular solution u,(x), we substitute
up(z) = C + Dz, (5.135)

into (5.130) and equate coefficients of like powers of  from both side to find
that C = 0, D = 6. This gives the general solution

u(z) = uc(x) + up(z) = Ae® + Be™ ¥ 4 6. (5.136)
The constants A and B can be determined by using the initial conditions,
where we find A =0, B = 0. The exact solution is given by

u(z) = 6. (5.137)
Example 5.19

Solve the following Volterra integro-differential equation by converting it to
an initial value problem

W(z) =143 +/ (x— Du@®dt, w0) =1, W(0)=1.  (5.138)
0
Differentiating both sides and proceeding as before we find
x
u(z) =1 —|—/ u(t)dt, (5.139)
0

and by differentiating again to remove the integral sign we find

u™) (z) = u(z). (5.140)
Two more initial conditions can be obtained by substituting = 0 in (5.138)
and (5.139), hence the four initial conditions are

u(0)=1, '(0)=1, «"(0)=1, «"(0)=1 (5.141)
The characteristic equation of (5.140) is
rt—1=0, (5.142)

which gives the roots
r=+1,4i,i=+v—-1, (5.143)
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so that the general solution is given by
u(zr) = Ae® + Be ™ * 4+ Ccosz + Dsinz. (5.144)

The constants A, B, C', and D can be obtained by using the initial conditions
where we found A =1 and B = C = D = 0. The exact solution is given by

u(z) = e”. (5.145)
Example 5.20

Solve the following Volterra integro-differential equation by converting it to
an initial value problem

u'(x) =—-1—x+ /Ox(x —tu(t)dt, w(0)=1, «(0)=1. (5.146)

Differentiating both sides and proceeding as before we obtain

x
u"(z) = —1+/ u(t)dt, (5.147)
0
and by differentiating again to remove the integral sign we find
u () = u(x). (5.148)

Two more initial conditions can be obtained by substituting = 0 in (5.146)
and (5.147), hence the four initial conditions are

w0)=1, «(0)=1, «"(0)=-1, «"(0)=-1. (5.149)
The characteristic equation of (5.148) is
rt—1=0, (5.150)

which gives the roots
r=41,+i,i=+v-1, (5.151)

so that the general solution is given by

u(z) = Ae® + Be ¥ 4+ Ccosz + Dsinz. (5.152)

The constants A, B, C', and D can be obtained by using the initial conditions
where we found A = B =0 and C'= D = 1. The exact solution is given by

u(z) = sinx + cosx. (5.153)

Exercises 5.2.5

Solve the following Volterra integro-differential equations by converting the problem
to an initial value problem:

Lu/(z) =1+ /x w()dt, u(0) = 0
0
2.0 (z) = -1+ax— /Oz(x —t)u(t)dt, w(0) =1

3.0 (z) = 1+ /Ox(x — Du®)dt, w(0) =1, u/(0) = 0
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4 (@) =+ /Ox(m — Du(t)dt, w(0) =0, ' (0) = 1

5.0/ (z) = —1 — ;! &+ /Oz(a: — Du)dt, w(0) = 1, w/(0) = 1

6.0 (z) = — + /Ox(m — u(t)dt, u(0) =0, u'(0) = 1

T (z) = 142 — ; e /Oz(x — Du)dt, w(0) =1, u'(0) = 2

Sl/(0) = = ga? = e+ [ OuOat, o) =1, w0 =1

5.2.6 Converting Volterra Integro-Differential Equation
to Volterra Integral Equation

The Volterra integro-differential equation
u™(z) = f(z) + X / K (x, t)u(t)dt, (5.154)
0

can also be solved by converting it to an equivalent Volterra integral equation.
Recall that in integro-differential equations, the initial conditions are usually
prescribed. The study will be focused on the Volterra integro-differential
equations where the kernel is a difference kernel. Having converted the
integro-differential equation to an equivalent integral equation, the latter
can be solved by using any of the methods presented in Chapter 3, such
as Adomian method, series solution method, and Laplace transform method.

It is obvious that the Volterra integro-differential equation (5.154) involves
derivatives at the left side, and integral at the right side. To perform the
conversion process, we need to integrate both sides n times to convert it to a
standard Volterra integral equation. It is therefore useful to summarize some
of formulas to support the conversion process.

We point out that the first set of formulas is usually studied in calculus.
However, the second set is given in Section 1.4, where reducing multiple
integrals to a single integral is presented.

I. Integration of derivatives: from calculus we observe the following;:
x
/ o' (t)dt = u(x) — u(0),
0
xr xrq
/ / u” (t)dtdry = u(z) — 2u’(0) — u(0), (5.155)
o Jo
xr xrq xro 1
[ wrttdtdeadan = u@) a2 0) - o (©) - uo),
o Jo Jo :

and so on for other derivatives.
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II. Reducing multiple integrals to a single integral: from Chapter 1, we
studied the following:

| wtwdedes = [ @ = uioy
| = vutian = | [ - oPue
| = orateatan = [ o= opuoe
[ = otutwnin = | [ - otuo

and so on. This can be generalized in the form

/Om /Oml /O“_./O“l(z_t)u(t)dtd%1...d$1_;! /Om(x—t)"u(t)dt,

(5.157)
The conversion to an equivalent Volterra integral equation will be illustrated
by studying the following examples.

Example 5.21

(e}

(5.156)

8

Solve the following Volterra integro-differential equation by converting it to
Volterra integral equation

x
u'(r) =1 —|—/ u(t)dt, w(0)=0. (5.158)
0
Integrating both sides from 0 to x, and using the aforementioned formulas
we find
x xr
u(z) —u(0) =2 +/ / u(t)dt. (5.159)
o Jo

Using the initial condition gives the Volterra integral equation

u(z) =z + /Om(x — t)u(t)dt. (5.160)

We can select any of the proposed methods. The Adomian decomposition
method will be used to solve this problem. Using the series assumption

(oo}
u(z) = Z Un (), (5.161)

n=0
into both sides of the Volterra integral equation gives the recursion relation

1 . 1 1
uO(l') =, ul(x) = 3'1'3, UZ(x) = 5‘.’55, 'I_Ld(l') = 7'.’57, (5162)
so that the series solution is given by
1 1 1 o7

= .- 5.163
u(r) = x+3w+5x—|—7 +- ( )

that converges to the exact solution
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u(z) = sinhx. (5.164)

Example 5.22

Solve the following Volterra integro-differential equation by converting it to
Volterra integral equation

W (z) =14z —2%+ /I(x — t)u(t)dt, u(0) = 3. (5.165)
0

Integrating both sides once from 0 to x and using the formulas given above
we obtain
1, 14 1 /° )
u(z) —u0)=x+ _z°— _2°+ (x — t)%u(t)dt. (5.166)
2 3 21 Jo
Notice that when we integrate the integral at the right side, we should use
the formula (5.157) for the resulting double integral. By using the initial
condition we obtain the Volterra integral equation
1 1, 1 [
u(x) =3+2+ 22— 23+ (z — t)2u(t)dt. (5.167)
2 3 21 /o
We proceed as before and use the Adomian decomposition method to find

1 1
up(r) =3 +a+ _a% — a3,

2 3
R R SV L s
up(z) = o + nE: + 0% " 3602 (5.168)
_ b s b2 1
Uat) = )T F g g T
Consequently, the series solution is given by
1 1 1 1
u(z) =2+ (1 +a+ 2!;52 + 3!x3 + 4!x4 + 5!;55 + - ) : (5.169)
that converges to the exact solution
u(z) =2+ " (5.170)

Example 5.23

Solve the following Volterra integro-differential equation by converting it to
Volterra integral equation

u'(x) = -z + /Om(ac — t)u(t)dt, u(0) = 0,4'(0) = 1. (5.171)

Integrating both sides twice from 0 to x and using the formulas given above
we find
1 1 [*
u(x) — zu'(0) — u(0) = —3':53 + a1 / (z — t)3u(t)dt. (5.172)
. . O
Notice that when we integrate the integral at the right side, we should use the
formula (5.157) for the resulting triple integral. By using the initial conditions

we obtain the Volterra integral equation
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1 5 1 f° 3
1% +3!/0 (x — t) u(t)dt. (5.173)

We now select the successive approximations method and set the recurrence
relation

u(z) =x —

1 1 [
un() =7~ g2+ / (2 — Pun 1 (D)t > 1. (5.174)
. . 0
Selecting the zeroth approximation ug(z) = x gives the approximations
uo(x) =z,
1, 1
w(r) =z — o'+ (5.175)
1, 1 1 1
us(r) = — 3!x5 + 5!:65 - 7!x7 + 9!x9.
Consequently, the series solution is given by
1 1 1 1
ulr) == gt @t = et gt (5.176)
that converges to the exact solution
u(x) = sin z. (5.177)

Example 5.24
Solve the following Volterra integro-differential equation by converting it to
Volterra integral equation
xr
" (r) =1—x+2sinz —/ (x — t)u(t)dt, u(0) = 1,4 (0) = —1,u"(0) = —1.
0

(5.178)
Integrating both sides three times from 0 to x and using the formulas given
above we find

1 1 . 1 1 [*

u(x) + 2!x2 +r—-1= 3!953 - 4!304 + 2%+ 2cosz — 2+ Al /0 (z — t) u(t)dt.
(5.179)

By using the initial conditions we obtain the Volterra integral equation

1 1 1 1 [*

ulz)=-1—z+ 2!x2 + 3!953 - 4!x4 +2cosx+ Al /0 (x —t)*u(t)dt. (5.180)

Using the Adomian decomposition method gives the recurrence relation

1 1 1
up(x) = -1—x+ 2!952 + 3!x3 - 4!1‘4 + 2cosz,

u(x):2x—1x3—|—1x5+1x6—25inx—|—-~- (5.181)

' 37 "7 Tl ’ '

1 1
ug(x) =2 — 2% + 12x4— 360x6—2(zosx—|—~~~ ,

and so on. Consequently, the series solution is given by
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1 1 1 ., 1
u(z) = (1 - 2!352 + 4!x4+~-~> + (x— 3!903 + 5!ac5 - ) — 2sinz,
(5.182)
that converges to the exact solution
u(z) = cosz — sinz. (5.183)

Exercises 5.2.6

Solve the following Volterra integro-differential equations by converting the problem
to Volterra integral equation:

Lu/(z) =1 /Ox w(t)dt, u(0) =0 20/ (@) = 1 — /Ow w(t)dt, u(0) = 1
3.0 () = + /Oz(a; — Bu(t)dt, u(0) = 0,u’(0) = 1

du ()= 1+a+ /Ox(a: — Hu(t)dt, uw(0) = ' (0) = 1

5.0 () = —1 — ;! &+ /Oz(a; — Bu(t)dt, u(0) =0, u/(0) =2

6.0 (2) =1+ @ — ; e /Ox(a: — Hult)dt, w(0) = 1, ' (0) = 2

T (z) = 1+ + ; &+ /Oz(x ~ Du)dt, w(0) =’ (0) = 1, w'(0) = 0

11 —1—e® 1.%' :cx_ u u —— _ u’ —
8.u"(z) =1 + . 3Jr/o( tyu(t)dt, uw(0) =" (0) =1, v/ (0) =0

5.3 Volterra Integro-Differential Equations of the First
Kind

The standard form of the Volterra integro-differential equation [11-12] of the
first kind is given by

/ ’ Ky (2, t)u(t)dt + / ' Ko(z, )yu™ (t)dt = f(z), Ko(x,t)#0, (5.184)
0 0

where initial conditions are prescribed. The Volterra integro-differential equa-
tion of the first kind (5.184) can be converted into a Volterra integral equation
of the second kind, for n = 1, by integrating the second integral in (5.184)
by parts. The Volterra integro-differential equations of the first kind will be
handled in this section by Laplace transform method and the variational
iteration method.
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5.3.1 Laplace Transform Method

The Laplace transform method was used before for solving Volterra integral
equations of the first and the second kind in Chapter 3. It was also used in
this chapter for solving integro-differential equations of the second kind.
The analysis will be focused on equations where the kernels K;(z,t) and
Ky(z,t) of (5.184) are difference kernels. This means that each kernel depends
on the difference (x — t).
Taking Laplace transform of both sides of (5.184) gives

LK) (z —t) xu(z)) + L(Ka(z — 1) xu'™ () = L(f(z)), (5.185)
so that
K1 (8)U (s)+Ka(s) (s”U(s) — s (0) — 52/ (0) — - — u<"—1)(o)) = F(s),
(5.186)
where
U(s) = L(u(z)), K1(s) = L(K1(2)), Ka(s) = L(K2(2)), F(s) =L(f(z)).
(5.187)

Using the given initial conditions and solving for U(s) we find
F(s) + Ka(s) (s"tu(0) + s" 20/ (0) + - - - — u"~1(0))

Uls) = K1 (s) + sKa(s) ’

(5.188)

provided that
K1(s) + s"Ka(s) # 0. (5.189)

By taking the inverse Laplace transform of both sides of (5.188), the exact
solution is readily obtained. The analysis presented above can be explained
by using the following illustrative examples.

Example 5.25
Solve the following Volterra integro-differential equation of the first kind
x x
/ (x — t)u(t)dt + / (x —t)%u/(t)dt = 3x — 3sinz, u(0)=0. (5.190)
0 0

Taking Laplace transforms of both sides gives

1 2 3 3
2 U(s) + & (sU(s) —u(0)) = 2 1qs2 (5.191)
where by using the given initial condition and solving for U(s) we obtain
1
= . 192
U=, (5192)
Taking the inverse Laplace transform of both sides we find
u(x) = sin z. (5.193)

Example 5.26
Solve the following Volterra integro-differential equation of the first kind
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x
/ (x —t+ Du"(t)dt =2ze" +e” —x—1, u(0)=0, u'(0)=1. (5194)
0

Notice in this equation that Ki(x,t) =0, and Ka(x,t) = (z —t + 1). Taking
Laplace transforms of both sides gives

11\, ) 2 111
- - = - - 1
(o4 0) U@ @ -von= o+ 1= L= s
where by using the given initial conditions and solving for U(s) we obtain
1
= . 1
U(s) (s— 1) (5.196)
Taking the inverse Laplace transform of both sides we find
u(z) = ze”. (5.197)

Example 5.27

Solve the following Volterra integro-differential equation of the first kind
cos(x — t)u(t)dt + / sin(z — t)u" (t)dt = 1+ sinx — cos x,
/0 Jult) 0 ( ) (5.198)
u(0)=1, 4/'(0)=1, u"'(0)=-1.
Notice in this equation that Ki(x,t) = cos(x —t), and Ka(x,t) = sin(x — t).
Taking Laplace transforms of both sides gives

s 1 1 ]
U 3U(s) — s2u(0) — su/(0) —u” (0)) = _

LD LU U6 a0 s ) a0 = 4 = T
(5.199)

where by using the given initial conditions and solving for U(s) we obtain

1 S
U(s) = . 5.200
() 52 + 1+ 52 ( )
Taking the inverse Laplace transform of both sides we find

u(x) = x + cosx. (5.201)

Example 5.28
Solve the following Volterra integro-differential equation of the first kind
r 1 /* 1
/ (2 — Bu(t)dt + 4/ (0t = Du(B)dt = | sin2a, u(0) =1, w/(0) = 0.
0 0
(5.202)
Taking Laplace transforms of both sides gives
1 1/1 1Y\,, ) 1
S2U(s) + 4 <32 — s) (s U(s) —su(0) —u (O)) = 2y
where by using the given initial conditions and solving for U(s) we obtain
S
U(s) = . 5.204
()=, o (5.204)
Taking the inverse Laplace transform of both sides we find
u(z) = cos 2. (5.205)

(5.203)
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Exercises 5.3.1

Solve the following Volterra integro-differential equations of the first kind by using
Laplace transform method:

x x 1
1. / (z — t)u(t)dt + / (z —t)%u/ (t)dt = 3z + 21‘2 — 3sinz, u(0) =0
0 0

[\

. /I(x — t)u(t)dt + /z(x —t)2u/(t)dt =6 — 6cosz — 3z sinz, u(0) =0
0 0

w

./Ox(xft)u(t)dtf ; /Ox(ﬂcftJrl)u/(t)dt:%cQ - ;1‘ w(0) = 5

N

z 1
/ (x —t+ D/ (t)dt = e® + 2x2—1, u(0) =1
0

ot

. / (x —t+ D (t)dt = 2sinz — z, u(0) = —1,4/(0) =1
0

[=2]

. /I(x — t)u(t)dt + /z(x —t+ Do/ (t)dt = 13:3 +sinz, u(0) = -1, v/(0) =1
0 ) 6

=~

x 1 [= 1 1
/ sin(x — t)u(t)dt — / (x —t)u"(t)dt = x— _xcosz, u(0) =0, u'(0) =1
o 2 o 2% 9
® ® H 17 1 x 1 :
8. cosh(z — t)u(t)dt + sinh(z — t)u”' (t)dt = o %€~ 5 sinhz,
0 0
u(0) =0, v/(0) =1

9. / " cosh(z — tyu(t)dt + / sinh(z = Ou (Odt = ae”, u(0) = u'(0) = ' (0) = 1
0 0

10. /Ow (x — tyu(t)dt + ; /Ox(x — )% (t)dt = ;”2’ u(0) =u'(0) =1, w"(0) = ~1

11 [ ouoar -, [T =" @i = 12 u0) =" 0) =0, (0 =2,

12. /Ox (@ — t)u(t)dt — 112 /Ox(x —HROde = 112964’ O = O =0, w0 =3

5.3.2 The Variational Iteration Method

The standard form of the Volterra integro-differential equation [11-12] of the
first kind is given by

/xKl(x,t)u(t)dt—i— /xKg(x,t)u(")(t)dt: F@), Ko(z,t) £0, (5.206)
0 0

where initial conditions are prescribed. We first differentiate both sides of
(5.206) to convert it to an equivalent Volterra integro-differential equation of
the second kind, where Leibnitz rule should be used for differentiating the
integrals at the left side, hence we obtain
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u(")(x)— f'(@) Ki(z, ) 1 )/OI 6(K1(xvt))u(n)(t)dt

T Ko(rx)  Ka(wa) ' Ka(x,x Ox
1 T O(Ky(,t)) |,
" Koo, 2) /0 9 u™(t)dt, Ky(z,x) #0.

(5.207)
As stated before, to use the variational iteration method, we should first
determine the Lagrange multiplier A. The Lagrange multiplier A can be de-
termined based on the resulting integro-differential equations, where the fol-
lowing rule for A

u(n) + f(u(t)vul(t)’ u//(t)’ e ’u(n)(t)) =0, A= (_1)n !

_ p)(n—1)

(5.208)
was derived. Having A determined, an iteration formula, should be used for
the determination of the successive approximations un41(z),n > 0 of the
solution u(z). The zeroth approximation ug can be any selective function.
However, using the initial values u(0),u'(0),... are preferably used for the
selective zeroth approximation ug as will be seen later. Consequently, the
solution is given by

u(z) = lHm wu,(x). (5.209)

n— oo

The VIM will be illustrated by studying the following examples.
Example 5.29

Solve the Volterra integro-differential equation of the first kind

2

Differentiating both sides of (5.210) once with respect to x gives the Volterra

integro-differential equation of the second kind
x

u(z)=€e"4+x— / o (t)dt. (5.211)
0
The correction functional for Eq. (5.211) is given by

Up1(x) = up () — /Om <u;L(t) —el—t+ /Ot u“r)dr) dt. (5.212)

/w(:c —t+ 1)/ (t)dt = e* + Loz 1,u(0) = 1. (5.210)
0

where we used A(t) = —1. The zeroth approximation ug(z) can be selected
by uo(z) = 1. This gives the successive approximations
uo(x) =1,

1
ui(x) =e" + 2!902,

1 1 .
us(z) =1+z+ 2!x2 - 3!x3,
T 1 3 1 4
us(x) =€ — | o°+ |z (5.213)

3! 47
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1 1 1
ug(z) =1+z+ 2!x2 + 4!x4 - 5!;55,
1 1 1
us(z) =1+ + 2!x2 + 4!x4 + 6!;56
This gives
1, 1, 14
un(x) =+ 1+2!x +4!x —1—6!90 +- ). (5.214)
The exact solution is therefore given by
u(x) = x + coshz. (5.215)

Example 5.30

Use the variational iteration method to solve the Volterra integro-differential
equation of the first kind

/Ox(x ~ ult)dt - ; /Ox(x C b D ()t = 227 — ;x,u(O) —5  (5.216)

Differentiating both sides of (5.216) once with respect to x gives the Volterra
integro-differential equation of the second kind

V(@) = —8z + 1+ /I(2u(t) — ()t (5.217)
0

The correction functional for equation this equation is given by

i (2) = un () — /O ' (%(t) F8t—1— /O ' Qun(r) — () dr) dt.

(5.218)
where we used A\(t) = —1. The zeroth approximation wug(x) can be selected
by uo(z) = 5. This gives the successive approximations

uo(x) =5,
ui(z) =5+ x + 22,
1 1
ug(x) =5+a+ 2!x2 + 3!x4,
1 1 . 1 1
—5 2 3 4 _ 54,
us(x) trt, 27+ I t 7 30° + (5.210)
us(x) =5+a+ 1x2+ 1x3+ 1x4+ 1 2% +
e 207 T 31T T4 T 90 ’
1 1 1 1
us(z) =5+ + 2!w2+ 3!w3+ 4!334—1— 5!ac5+~-~ ,
This gives
Lo L g 1 4 15
up(x) =4+ 1+x+2!ac +3!x +4!x —1—5!90 +- ). (5.220)
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The exact solution is therefore given by
u(z) =4+ e”. (5.221)
Example 5.31

Use the variational iteration method to solve the Volterra integro-differential
equation of the first kind

/Om(x — Bu(t)dt + /Om(x St D (b)dt = sina + ;!x3,u(0) —Lu(0) = 1.

(5.222)
Differentiating both sides of this equation once with respect to x gives the
Volterra integro-differential equation of the second kind

1 xT x
u"(x) = cosx + 29;2 —/ u(t)dt — / u (t)dt. (5.223)
0 0
The correction functional for equation this equation is given by
i () = un () + / ((t — 2)D(1) dt. (5.224)
0

where
[(t) = (UZ(t) — cost — ;tQ +/O (un(r) +u;;(r))dr> . (5.225)

The zeroth approximation ug(z) can be selected by ug(z) = —1 + 2 by using
the initial conditions. This gives the successive approximations

UO(x) =-1 + &€,

ul(x):x+3‘x3—cosx,
= -1 1 2 1 4

ugz) = —l+w+ % — at4-,
Lo 14

uS(x):—l—l—x—i—Q!x o +oey (5.226)
Lo 14

U4($):—1+x+2!x ok 4o
1 1 1 1

us(r) = —1+2z+ Q!xz— 4!x4+ 6!x6— 8!x8+~~- ,

This gives

1 1 1 1

une) = 2 — (1 et et baey L +) . (52

The exact solution is therefore given by
u(z) = x — cosx. (5.228)
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Example 5.32

Use the variational iteration method to solve the Volterra integro-differential
equation of the first kind

/ sinh(z — t)u(t)dt + / cosh(z — t)u" (t)dt = xe®,
0 0

u(0) =/ (0) = u”(0) = 1.
Differentiating both sides gives the Volterra integro-differential equation of
the second kind

" (x) = xe® +e” — /03c cosh(z — t)u(t)dt — /Ox sinh(z — t)u”" (t)dt. (5.230)

The correction functional for equation this equation is given by

(5.229)

Up1(T) = up () — ; /Ox ((t — )T (1)) dt, (5.231)
where
Iy(t) = (uﬁ’(t) —te! —el + /0 cosh(t — r)u, (r)dr + /0 ul (r) dr)

(5.232)
The zeroth approximation can be selected by ug(z) =1+ 2 + §x2 by using
the initial conditions. This gives the successive approximations

1
up(z) =1+2z+ _ 22

2

ur(z) =1+x+ x—l— x—l— ac+ 4

u()—1+x+1 +1 +1 +1 +1 S+

? 217 T3t T4t Tt Tl ’
This gives

un()_1+x+2‘x +3x —&-4‘95 +5x +6 6.0, (5.234)
The exact solution is therefore given by

u(zr) = e”. (5.235)

Exercises 5.3.2

Solve the following Volterra integro-differential equations of the first kind by using
the variational iteration method:

@ 1 3 3 . B
1./0 (x—t)u(t)dt—Q/ (o= t+ D' @di =+~ e, u(0) =0

2. /0 (z — t)u(t)dt + /0 (z—t+Du'(t)dt =1+ x —cosz, u(0) =0
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w

I

ot

(]

x
/ (x —t+ 1)u'(t)dt = 1 +sinx — cosz, u(0) =0
0
” ” / Lo 1 3,
. (z —tut)dt+ [ (z—t+ 1Du'(t)dt = o + 67 +sinz, u(0) =1
0 0
/ (x —t+ 1)u” (t)dt = 2sinz — z, u(0) = -1, v/ (0) =1
0

’ ’ " _ ! —sinhx, u = u/ =
/O (xft)u(t)dtf/o (o= t+ D (de = o® —sinha, w(0) = 1, w/(0) = 1

7. / sinh(z — t)u(t)dt +/ cosh(xz — t)u” (t)dt = 23:65” + 5 sinh z,
0 0

0]

©

u(0) =1,u/(0) = -1

. /z(a: — t)u(t)dt + /z(x —t+2)u" (t)dt = 2x,u(0) = 0,u/(0) =1
0 0

x x
. / (z —t — Du(t)dt + / (z —t+ D)u"’(t)dt = 2z — 4sinz,
0 0

u(0) = u/(0) = 1,u”"(0) = —1

x x
10. / (z —t+ Du(t)dt — / (x —t—1)u"’(t)dt = 22 — 4sinzx,
0 0

u(0) = —1, ' (0) = u'’(0) = 1

T

11. / sinh(z — t)u(t)dt — / cosh(xz — t)u'”’ (t)dt = —x + sinh z,
0 0

w(0) = u” (0) = u'(0) = 1

“ 1 ¥ 111 1 1 3
12. (z — t)u(t)dt — (z—t+ D" (t)dt =— _z+ x°,
0 2 Jo 2 6

w(0) = w’(0) = 1,4 (0) = 2
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Chapter 6
Fredholm Integro-Differential Equations

6.1 Introduction

In Chapter 2, the conversion of boundary value problems to Fredholm integral
equations was presented. However, the research work in this field resulted in
a new specific topic, where both differential and integral operators appeared
together in the same equation. This new type of equations, with constant
limits of integration, was termed as Fredholm integro-differential equations,
given in the form

b
W™ (z) = f(z) +/ Kz, u()dt,u®(0) = b0 <k <n—1,  (6.1)
a
where u(™ (z) = 2;%. Because the resulted equation in (6.1) combines the
differential operator and the integral operator, then it is necessary to de-
fine initial conditions u(0),u/(0),...,u™~Y(0) for the determination of the
particular solution u(z) of equation (6.1). Any Fredholm integro-differential
equation is characterized by the existence of one or more of the derivatives
u'(z), v’(z),... outside the integral sign. The Fredholm integro-differential
equations of the second kind appear in a variety of scientific applications such
as the theory of signal processing and neural networks [1-3].

A variety of numerical and analytical methods are used in the literature
to solve the Fredholm integro-differential equations. In this chapter, these
equations will be handled by using the traditional methods, namely, the direct
computation method and the Taylor series method. Moreover, these equations
will be handled by the newly developed methods, namely the variational
iteration method, and the Adomian decomposition method.
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6.2 Fredholm Integro-Differential Equations of the
Second Kind

In this chapter, we will focus our study on the equations that involve separable
kernels where the kernel K (z,t) can be expressed as a finite sum of the form

K(z,t) =) gil) hi(t). (6.2)
k=1

Without loss of generality, we will make our analysis on a one term kernel
K(z,t) of the form
K(2,1) = g(x) h(d). (6.3)

Other cases can be examined in a like manner. The non-separable kernel can
be reduced to separable kernel by using the Taylor expansion for the kernel
involved. However, the separable kernels only will be presented in this text.
The methods that will be used were presented before in details, but here we
will outline the main steps of each method to illustrate its use.

6.2.1 The Direct Computation Method

The direct computation method has been introduced in Chapter 4. The stan-
dard form of the Fredholm integro-differential equation is given by

u™(2) = f(z) + /b K(z,tyut)dt, u™(0)=b, 0<k<n—1 (6.4)

where u(™ (z) indicates the nth derivative of u(x) with respect to x and by
are the initial conditions. Substituting (6.3) into (6.4) gives

u™(z) = f(z) + g(z) /b h(tyu(t)dt, u®(0)=0by, 0<k<n-—1. (6.5)

We can easily observe that the definite integral in the integro-differential
equation (6.5) involves an integrand that depends completely on the variable
t. This means that the definite integral at the right side of (6.5) is equivalent
to a constant a. In other words, we set

b
o= / h(t)u(t)dt. (6.6)
a
Consequently, Equation. (6.5) becomes
u™(2) = f(x) + aglx). (6.7)
Integrating both sides of (6.7) n times from 0 to x, and using the prescribed

initial conditions, we can find an expression for u(x) that involves the constant
a in addition to the variable z. This means we can write

u(z) = v(z; ). (6.8)
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Substituting (6.8) into the right side of (6.6), evaluating the integral, and
solving the resulting equation, we determine a numerical value for the con-
stant «. This leads to the exact solution u(x) obtained upon substituting
the resulting value of o into (6.8). It is important to recall that this method
leads always to the exact solution and not to series components. The method
was used before in Chapter 4 for handling Fredholm integral equations. The
method will be illustrated by studying the following examples.

Example 6.1

Solve the following Fredholm integro-differential equation
1
u'(z) =3+ 62+ x/ tu(t)dt, u(0) =0. (6.9)
0

This equation may be written as
uw'(z) =3+ 6x+azr, u(0)=0, (6.10)
obtained by setting

a= /1 tu(t)dt. (6.11)
0

Integrating both sides of (6.10) from 0 to z, and by using the given initial
condition we obtain

1
u(z) = 32 + 32% + an? (6.12)
Substituting (6.12) into (6.11) and evaluating the integral yield
1
7 1
= tu(t)dt = 6.13
o= [ it =+ o (6.13)
hence we find
a=2. (6.14)
The exact solution is given by
u(z) = 3w + 422 (6.15)

Example 6.2

Solve the following Fredholm integro-differential equation
1
u(z)=1—ec+e” +/ w(t)dt, u(0)=u'(0)=1. (6.16)
0

This equation may be written as
u(z)=1—e+e’"+a, u(0)=1, 4(0)=1, (6.17)
obtained by setting

o= / Lty (6.18)
0

Integrating both sides of (6.17) twice from 0 to z, and by using the given
initial conditions we obtain
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1
ulz) —x—1= ;JraxQ—i—e"”—l—:m (6.19)
or equivalently
1_
u(z) = ;Jr 2?4 eo. (6.20)
Substituting (6.20) into (6.18) and evaluating the integral we obtain
1
1—
a:/‘Mﬂﬁ: Z+a+e—L (6.21)
0
hence we find
a=e—1 (6.22)
The exact solution is given by
u(z) = e”. (6.23)

Example 6.3
Solve the following Fredholm integro-differential equation
W (@) = 2+sinz— / (z—t)u(t)dt, u(0) = 1, w'(0) = 0, " (0) = —1. (6.24)
0
This equation may be written as
u" () =2+ B —azx+sinz, u(0)=1, «'(0) =0, «"(0)=-1, (6.25)
obtained by setting

o= /O w(t)ydt, B = /O tut)dt, (6.26)

Integrating both sides of (6.25) three times from 0 to z, and by using the
given initial conditions we obtain

1
u(z) = 31 2+ B)a® — ZQLA + cos . (6.27)
Substituting (6.27) into (6.26) and evaluating the integrals we find
m « 7° o'
a= CHp) - 1 b= 240 -, (6.28)
Solving this system of equations gives
a=0, B=-2. (6.29)
The exact solution is given by
u(zr) = cosz. (6.30)

Example 6.4

Solve the following Fredholm integro-differential equation

T

u (z) = 2z — 7) + sine + cosz — /0 (@ = 2put)dt, (6.31)

w(0) = w/(0) =1, u”(0) = u"(0) = —1.

This equation may be written as
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(V) (x)=(2—a)z+ (28 —7) +sinz + cosz,
u(0) =w'(0) =1, «’(0)=u""(0)=-1,
obtained by setting

(6.32)

a:/o u(t)dt, ﬁ:/o tu(t)dt. (6.33)

Integrating both sides of (6.32) four times from 0 to x, and by using the given
initial conditions we obtain

. 1 1 5 16} T\ 4
u(x) = sinx 4 cosx + (60 120a>x + <12 24>x . (6.34)
Substituting (6.34) into (6.33) and evaluating the integrals we find
76 7o
= — 10 2
=" 46080 10 TV T 2F 1900 (6.35)
g=—, " o+3a)+ (T4 " 0)
- 322560 2 460877
Solving this system of equations gives
a=2p4= ;r (6.36)
The exact solution is therefore given by
u(z) =sinz + cosz, (6.37)

obtained upon substituting (6.36) into (6.34).

Exercises 6.2.1

Solve the following Fredholm integro-differential equations by using the direct com-
putation method

1.4/ (z) = 122 + /1 u(t)dt, u(0) =0
0

[\

' (z) = 3622 + /01 u(t)dt, u(0) =1

w

cu/(x) =sec?z —In2 + /3 u(t)dt, uw(0) =0
0

4. v/ (z) = —10z + /1 (z — t)u(t)dt, uw(0) =1
—1

ot

/4
' (z) = 2sec® xtana — 1 +/ u(t)dt, u(0) =1
0

(]

' (z) = -1+ cosw +/2 tu(t)dt, u(0) =0
0

7.4 (z) = —1 —sinz + /02 tu(t)dt, u(0) =0, u'(0) =1

o

(@) =2 — cosm + /” tu(t)dt, u(0) = 1,u/(0) = 0
0
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9. v (z) = -2z — sinz + cosx +/0 zu(t)dt, u(0) = —1, v'(0) =1

In2
10. v/ (z) =1 —3In2 + 4coshx +/ tu(t)dt, u(0) =4, v’ (0) =0
0

11. v//(x) = 22 — xsinz + 2cos z + /2 (t — z)u(t)dt, u(0) =0, v/ (0) =0
s

12. v/ (x) = 4x — sinz + /2 (z — t)%u(t)dt, u(0) =0, v’ (0) =1

In2
13. v/"'(z) =5In2 -3 —x +4coshz + / (z — t)u(t)dt,
0

u(0) =u'’(0) =0, v'(0) =4

4. v (z)=e—2—x+e"(3+x) +/1(1‘*t)u(t)dt,
w(0) = 0,/ (0) =1, w’(0) =2

15. uiV) (z) = —1 + sinz + / tu(t)dt, w(0) = v’(0) = 0,v/(0) = 1,u""(0) = —1
0

16. vV (z) = 4o + sinz —l—/2 (x — t)2u(t)dt, u(0) = u''(0) = 0,
>

W/ (0) =1, u”(0) = -1

6.2.2 The Variational Iteration Method

The variational iteration method [4] was used in Chapters 3, 4 and 5. The
method provides rapidly convergent successive approximations of the exact
solution if such a closed form solution exists.

The standard ith order Fredholm integro-differential equation is of the
form

b
u(z) = f(z)+ / K (x, u(t)dt, (6.38)

where u(9) (z) = g;’f, and u(0),4'(0),...,u =1 (0) are the initial conditions.

The correction functional for the integro-differential equation (6.38) is

T b
1 (2) = un(z) + / AE) <u£:‘> () — f(6) - / K(g,man(r)dr) dé. (6.39)

As presented before, the variational iteration method is used by applying
two essential steps. It is required first to determine the Lagrange multiplier
A(€) that can be identified optimally via integration by parts and by using a
restricted variation. Having A(§) determined, an iteration formula, without
restricted variation, should be used for the determination of the successive
approximations wu,11(z),n > 0 of the solution u(x). The zeroth approxima-
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tion ug can be any selective function. However, using the given initial values

u(0),4’(0), ... are preferably used for the selective zeroth approximation ug
as will be seen later. Consequently, the solution is given by
u(z) = lm u,(z). (6.40)
n—oo

The VIM will be illustrated by studying the following examples.
Example 6.5

Use the variational iteration method to solve the Fredholm integro-differential
equation

™

u'(x) = —1+cosz —1—/02 tu(t)dt,u(0) = 0. (6.41)

The correction functional for this equation is given by

Unt1(2) = up(z) — /OI (u;(g) +1—cos& — /02 7 () dr) g,  (6.42)

where we used A = —1 for first-order integro-differential equations. Notice
that the correction functional is the so-called Volterra-Fredholm integral
equation, because it involves both types of integral equations.

We can use the initial condition to select ug(z) = u(0) = 0. Using this
selection into the correction functional gives the following successive approx-
imations

up(z) = 0,
u1(z) = up(x) — /096 (ug(g) +1—cosé — /02 TUO(T‘)dT> d¢

uz(z) = uy(z) — /Om (u'l(ﬁ) +1—cos& — -/02 rul(r)dr> dé¢

= (sinz — x) + <:v— ;T}K) )
ug(z) = ua(x) —/0 (ué(ﬁ) +1—cos& — /02 rw(r)dr) dé¢
= (sinz — ) + <x— W3x> + <7T3x— ™ x) ,
24 24 576
ug(z) = ug(x) —/ (ug(ﬁ) +1—cos& — /2 ruS(r)dr> d¢
0 0
—(sinx—x)—l—(z— 7T3x> —|—(7T3x— m° x) +(7T6 x+~~~>,
24 24 576 576

and so on. The VIM admits the use of
u(z) = lim uy(x). (6.44)

n—oo

(6.43)
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It is obvious that noise terms appear in the successive approximations, where
by canceling these noise terms, we obtain the exact solution

u(z) = sinz. (6.45)
Example 6.6

Use the variational iteration method to solve the Fredholm integro-differential

equation
W) = 2 — cosz + / tu()dt, w(0) =1, o(0)=0. (6.46)
0
The correction functional for this equation is given by

Upt1(x) = un(x)—l—/ (€—x) (u’é(ﬁ) —2+4cosé — / Ty (1) dr) d¢, (6.47)
0 0
where A = £ — x for second-order integro-differential equations.
We can use the initial conditions u(0) = 1,4/(0) = 0 to select the zeroth
approximation by

up(z) = u(0) + zu’(0) = 1. (6.48)

Using this selection into the correction functional gives the following succes-
sive approximations

up(z) =1,

(o) = wafe) + | "€ - o) (ug(e) — 2+ cost - A ru0<r>dr) e,
o) = wr(e) + [ (€~ ) (1) ~ 2+ cost - rm(?")d?") i,

uz(z) = ua(x) —I—/O (6 —x) (uy(€) —2+cosé — rug(r)dr) dg,

= cosx + z2 (1+

—x2 (774 + 71-6) + ...
8 32 ’
and so on. The VIM admits the use of
u(z) = nlgr;o Unp (). (6.50)
Canceling the noise terms gives the exact solution
u(z) = cosx. (6.51)
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Example 6.7

Use the variational iteration method to solve the second-order Fredholm
integro-differential equation

™

u'(x) =2x — xsinz + 2cosx — /2 (x — t)u(t)dt, u(0) =u'(0) =0. (6.52)

™

2
The correction functional for this equation is given by

i1 (2) = () + / (€ a)T(©)de. n>0, (6.53)

™

2
T (6) =ul (&) — 26 + Esiné — 2cosé + / (& = r)up(r)dr. (6.54)
-3
We can use the initial conditions «(0) = 0,4’(0) = 0 to select the zeroth
approximation by

up(x) = u(0) + zu'(0) = 0. (6.55)
Using this selection into the correction functional gives the following succes-
sive approximations

uo(x) = 0,
u1 () = uo(x) —l—/o (& —2)[(§)d = xsinz + ;x?’,

us(z) = wi(x) + / “(€ ) (©)de

1 1 5 6.56
= (xsinx + 31‘3) + (—3353 + 4?80962) , ( )

us(z) = ua(z) + / "€~ )a(©)de

= xsinx+1x3 + —1x3+7r5x2 + —7T5x2+
B 3 3 480 480 ’

and so on,where

™

(&) = ul/(€) — 26+ Esiné — 2cos € —|—/i(§ —r)u;(r)dr,i > 0. (6.57)

2
Canceling the noise terms gives the exact solution

u(r) = rsinw. (6.58)
Example 6.8

Use the variational iteration method to solve the third-order Fredholm
integro-differential equation
1
u"(z) =e" -1 —|—/ tu(t)dt, w(0) =1, «'(0) =1, «"(0)=1.  (6.59)
0
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The correction functional for this equation is given by

1 x 1
@) = ua(e) =y [ (€= (i@ = 1= [ runyar) de
0 0
(6.60)
where A = — ; (¢ — x)? for third-order integro-differential equations.
The zeroth approximation ug(z) can be selected by
1 1
ug(z) = u(0) + 2u’(0) + _ 2?u”(0) =1+ 2 + ‘acg. (6.61)

2! 2
Using this selection into the correction functional gives the following succes-
sive approximations
1

uo(z) =14+z+ 2‘902,
T 1
wle) = uolo) [ (€02 (w1 — e+ 1 [ ruatryar) de
T 1 3
=€t — 1,

us(w) = wi(a) — /O e —ay (wl“(g) el /O 1 rul(r)dr) 0 (6.62)
- (ex B 111145”3) * (11114:”3 - 4?2)0:”3) ’
) =ate) — ) [ (€07 (@ - 41 [ ruaiar) a

e VN (Pl 2 a2 s
¢ T d” 1447 7 4320" 4320 ’

and so on. Canceling the noise terms gives the exact solution
u(z) = e”. (6.63)

Exercises 6.2.2

Solve the following Fredholm integro-differential equations by using the variational
iteration method

1.4/ (z) = 122 + /1 u(t)dt, u(0) =0
0
2. u'(z) = —4 + 6x + /1 u(t)dt, u(0) =2
0
3.4/ (z) =sec*z —In2 +/O u(t)dt, u(0) =0

4. v (z) = —8z + /711 (z — t)u(t)dt, u(0) =2
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/4
5. u'(z) = 2sec® ztanz — 1 +/ u(t)dt, u(0) =1
0

6.u (z) = —1+cosz +/2 (2 — t)u(t)dt, u(0) =0

0
7.0 () = —1 —sinz + / tu(t)dt, u(0) =0,u'(0) =1

0
8. u'(z) = -2 —coszx +/ (1 = t)u(t)dt, u(0) = 1,4'(0) =0

0

9. v (z) = -2z — sinz + cos +/ zu(t)dt, u(0) = —1,4/(0) =1
0

In

2
10. v/ (x) = =4+ 3In2 + 4 coshx + / (1 = t)u(t)dt, u(0) = 4,4'(0) =0

0

11. v/ (x) = 22 — xsinz + 2cos z + /2 (t — z)u(t)dt, u(0) =0, u'(0) =0
3

12. v/ (x) = 47 — cosx + /7r (z — t)%u(t)dt, u(0) =1, v (0) =0

In2

13. u”’(x):51n2737x+4coshx+/ (z — t)u(t)dt,
0
u(0) =u'’(0) =0, v'(0) =4

1
14. v (z) = =1+ ¢ +/ tu(t)dt, u(0) = (0) =u'"(0) =1
0
15. ™) (z) = —1 +sinz + / tu(t)dt, u(0) = u”(0) =0, v'(0) =1, v’ (0) = —1
0

16. w0V (z) =2 + cosz +/ tu(t)dt, u(0) =1, v/ (0) =u'"’(0) =0, " (0) = -1
0

6.2.3 The Adomian Decomposition Method

The Adomian decomposition method was presented before and used thor-
oughly in previous chapters. This method was used in its standard form
to obtain the solution in an infinite series of components that can be re-
currently determined. In addition, it was used jointly with the noise terms
phenomenon. Moreover, a modified form was developed to facilitate the com-
putational work. The obtained series may give the exact solution if such a
solution exists. Otherwise, the series gives an approximation for the solution
that gives high accuracy level.

The main focus in this section will be directed to converting a Fredholm
integro-differential equation to an equivalent Fredholm integral equation. The
converted Fredholm integral equation can then be solved by any of the meth-
ods presented before in Chapter 4, such as the direct computation method,
successive approximations method, and others. However, in this section we
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will use the Adomian decomposition method for solving the Fredholm integro-
differential equation by converting it first to an integral equation. The Ado-
mian decomposition method was presented in details in previous chapters,
only a summary will be outlined here.

Without loss of generality, we may assume a second order Fredholm
integro-differential equation given by

b
u'(x) = f(z) —|—/ K(x, t)yu(t)dt, u(0)=ag, u'(0)=a. (6.64)

Integrating both sides of (6.64) from 0 to x twice gives
a
u(z) = ag + a1z + L7 (f(x) + L1 (/ K(x,t) u(t)dt) , (6.65)
a

where the initial conditions u(0) = ap and «/(0) = a; are used, and L~! is a
two-fold integral operator. The Adomian decomposition method admits the
use of the decomposition series

u(z) = Z un (), (6.66)

n=0

into both sides of (6.65) to obtain

> un(r) = ag+aw+ L7 (f(x)+ L7 (/ K(z,) un(t)dt> , (6.67)
n=0 0 n=0

or equivalently
ug(x) + u1(w) +uz(z) +ug(x) + -+ =ap + a1z + L~ (f(x))

b b

+L~1 (/a K(:c,t)uo(t)dt> + L1 (/a K(x,t)ul(t)dt> (6.68)
b

+L71 (/ K(x,t)w(t)dt) 4+

Consequently, to determine the components ug(z), u1 (x), uz(z), uz(x),. .. of
the solution u(z), we set the recurrence relation

uo(x) = ap + ez + L~ (f(x)),

b
s () = L1 (/ K(x,t)uk(t)dt> k>0,

where the zeroth component ug(z) is defined by all terms not included inside
the integral sign of (6.68). Having determined the components u;(z),i > 0,
the solution u(z) of (6.64) is then obtained in a series form. Using (6.66), the
obtained series converges to the exact solution if such a solution exists.

We point out that some modified forms of the Adomian method was devel-
oped in the literature. The most commonly used form is that one developed
in [5—6] and was employed in Chapter 3. In what follows, we summarize the
main steps for this modified form.

(6.69)
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The Modified Decomposition Method

The Adomian decomposition method provides the solutions in an infinite
series of components. The method substitutes the decomposition series of
u(zx), given by

u(z) = Z Un (), (6.70)
n=0

into both sides of the Fredholm integral equation

b
u(@) = F(@) + A / K (x, yu(t)dt. (6.71)
a
The standard Adomian decomposition method introduces the recurrence re-
lation
uo(z) = f(x),

b
upt1(z) = )\/ K (z,t)ug(t)dt, k>0. (6.72)

In view of (6.72), the components u,(z), n > 0 are readily obtained.

The modified decomposition method presents a slight variation to the re-
currence relation (6.72) to determine the components of u(x) in an easier and
faster manner. For many cases, the function f(z) can be set as the sum of
two partial functions, namely fi(z) and f2(x). In other words, we can set

f(@) = fi(@) + fo(). (6.73)
In view of (6.73), we introduce a qualitative change in the formation of the
recurrence relation (6.72). The modified decomposition method identifies the
zeroth component ug(z) by one part of f(x), namely fi(x) or fa(z). The
other part of f(x) can be added to the component wui(x) that exists in the
standard recurrence relation. The modified decomposition method admits the
use of the modified recurrence relation

uo(x) = fi(),

b

b
U1 (x) = )\/ K(z,t)ug(t)dt, k> 1.

It is obvious that the difference between the standard recurrence relation
(6.72) and the modified recurrence relation (6.74) rests only in the formation
of the first two components ug(x) and uq(x) only. The other components
u;,7 = 2 remain the same in the two recurrence relations.

It is interesting to recall that the noise terms phenomenon can be used
here. This phenomenon was employed before, but it is useful to summarize
the main steps of this phenomenon.
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The Noise Terms Phenomenon

It was shown before that if the noise terms appear between components of
u(x), then the exact solution can be obtained only by considering only the first
two components uo(x) and wi(x). The noise terms are defined as the identical
terms, with opposite signs, that may appear between the components of the
solution u(z). The conclusion made by [5-8] suggests that if we observe the
appearance of identical terms in both components with opposite signs, then
by canceling these terms, the remaining non-canceled terms of ug may in some
cases provide the exact solution, that should be justified through substitution.
It was formally proved that other terms in other components will vanish in
the limit if the noise terms occurred in wug(x) and wui(x). However, if the
exact solution was not attainable by using this phenomenon, then we should
continue determining other components of u(x) in a standard way.

The Adomian decomposition method, the noise terms phenomenon, and
the modified decomposition method for solving Fredholm integro-differential
equations will be illustrated by studying the following examples. The selected
equations are of orders 1, 2, 3, and 4. Other equations of higher orders can
be treated in a like manner.

Example 6.9

Use the Adomian decomposition method to solve the Fredholm integro-

differential equation
1

o (x) = 3622 + / w(®dt, u(0) = 1. (6.75)
0

Recall that the integral at the right side is equivalent to a constant because

it depends only on the variable ¢t with constant limits of integration for t.

Integrating both sides of Eq. (6.75) from 0 to x gives

1
u(z) —u(0) = 122° + z (/ u(t)dt) , (6.76)
0
which gives upon using the initial condition
1
u(z) =1+122° + </ u(t)dt) : (6.77)
0

Substituting the series assumption

u(z) = Z un (), (6.78)

n=0

into both sides of (6.77) gives

i up(z) =14+ 122% + 2 (/1 i un(t)dt> . (6.79)
n=0 0 n=0

The components u;(z),j > 0 of u(z) can be determined by using the recur-
rence relation
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1
up(z) = 1+1223,  uppq(x) = x/ ug(t)dt, k>0. (6.80)
0

This in turn gives

1
up(x) = 1+ 1223, ui(z) = x/ ug(t)dt = 4z,
0
1 1
.81
us(z) = x/ up (t)dt = 2z, wug(x) = x/ ug(t)dt = x, (6.81)
0 0
The solution in a series form is given by
1 1
u(a:):1+12x3+4x<1—|—2+4+-~->, (6.82)

which gives the exact solution
u(z) =1+ 8z + 122°, (6.83)

obtained upon evaluating the sum of the infinite geometric series.
Example 6.10

Use the Adomian decomposition method to solve the Fredholm integro-
differential equation

u'(x) =2 —cosx +/ tu(t)dt, wu(0)=1, u'(0)=0. (6.84)
0
Integrating both sides of Eq. (6.84) twice from 0 to = gives

u(z) — u(0) — 2u/(0) = —1 + cosx + 2% + ;xz </OTr tu(t)dt> ,  (6.85)

which gives upon using the initial conditions

(@) = cosa + 22 + ;ﬁ ( /0 ! tu(t)dt) . (6.86)

Substituting the series assumption
u(z) = Z Un (), (6.87)
n=0

into both sides of (6.86) gives

;un(x) =cosx +x° + 5% (/0 tnz:oun(t)dt> . (6.88)

Proceeding as before, we set the recurrence relation

1 ™
uo(z) = cosx + 2%,  upy(z) = 2x2/ tug(t)dt, k>0. (6.89)
0

This in turn gives

1 T 4
up(z) = cosx + 2%, ui(x) = 2x2/ ug(t)dt = —x% + 7; x2. (6.90)
0
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The noise terms 422 appear between ug(z) and ui(z). Canceling the noise
term from ug(x) gives the exact solution

u(z) = cosz, (6.91)
that justifies the integro-differential equation.

Example 6.11

Use the Adomian decomposition method to solve the Fredholm integro-
differential equation

1
w%@:wm—x+z;mwﬂﬁ,1MD:wm):wﬂD:L (6.92)

Integrating both sides of Eq. (6.92) three times from 0 to z, and using the
initial conditions we obtain

u(z) =e® — ! 3+ ! 3 (/01 tu(t)dt) . (6.93)

3! 3!
Proceeding as before, we set the recurrence relation
1 1 !
up(z) = e — 3‘x3, g1 (z) = 3'x3/ tug(t)dt, k=>0. (6.94)
. . 0
This in turn gives
1
ug(x) = €* — 3!w3,
@ = gt [ o= 00
ui(x) = _x U = z
! 317 Jy 180"
1 ! 29 (6.95)
_ 3 _ 3 .
us(x) = 1% /o tuy (t)dt = 5400° 7

1 ! 29
us(@) = 315”3/0 ta (Ot = | 60000"

The solution in a series form is given by

u(z) =e* — ;!x3 + 12890x3 <1 + 310 + 9(1)0 + - ) . (6.96)
The infinite geometric series has a; = 1,r = :15 The sum of the infinite
geometric series is given by
S:1j$:23 (6.97)
Using this result gives the exact solution
u(z) = e (6.98)

Example 6.12

Use the Adomian decomposition method to solve the Fredholm integro-
differential equation
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™

u(z) =1 -z +sinz + /02 (z —t)u(t)dt, (6.99)

u(0) =u"(0) =0, «'(0)=—-u"(0)=1.
Integrating both sides of Eq. (6.99) four times from 0 to z and using the
initial conditions we find

Log 1 4, 1 4 : L 3 :
% T —|—4!x ; u(t)dt—S!x ; tu(t)dt. (6.100)
Substituting the series assumption and proceeding as before we obtain the
recurrence relation

u(z) =sinz +

1
uo(x):sinx+3'ac3— x*,
. . (6.101)
2 1 3 2

Upyr = up(t)dt — tug(t)dt, k> 0.
4! 0 3! 0
This in turn gives
1 .
uo(z) =sine + 2% — 2t w(zx)=—_23+ zt+-.-,
) 3! 1 ! (6.102)

Canceling the noise terms 31! 3, — 41! 2t from ug(x) gives the exact solution
u(z) = sinz. (6.103)

Exercises 6.2.3

Solve the following Fredholm integro-differential equations by using the Adomian
decomposition method

1. v (z) =sec?z —In2 + /3 u(t)dt, u(0) =0
0

N

cu'(z) = =1+ 24z + /1 u(t)dt, w(0) =0
0

v/ (x) =6+ 17Tz + /1 zu(t)dt, u(0) =0
0

w

W~

cu'(x) = —V3 4 2sec? s tanx + /3 u(t)dt, u(0) =1
0

b

cul(x) = f;rx+sin2x +/2 u(t)dt, u(0) =0

ot

[=2)

L/ (z) =1 —Jr:—i—cosav—l—/o2 (z — t)u(t)dt, u(0) =0

N

' (z) = *Z — 2c082z +/2 u(t)dt, u(0) =1, w'(0) = 0
0
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8. u'/(z) = 2z — cosx +/ wtu(t)dt, u(0) =1, u'(0) =0
0

9. v (z) = —2x —sinz + cosx +/ zu(t)dt, u(0) = —1, v'(0) =1
0

10. v//(x) = =2 — cosz + /W(x — t)u(t)dt, u(0) =1, v'(0) =0
0
11. v/ (x) =3In2 — 1 f3x+4coshx+/ln2(1‘ft)u(t)dt, u(0) = 4,4/(0) =0
0
” ! —2In2)x — ! ' Tz —tu u(0) = 0, (0) =
12, u (x)—4+(1 21n2) (1+x)2+/0( t)u(t)dt, u(0) =0,u'(0) =1

1
13. " (2) = 2e — e " +/ tu(t)dt, w(0) = u'’(0) = 1,4’ (0) = —1
—1

4. v (x)=e—2—z+ 3+ x)e” + /01 (z — t)u(t)dt, u(0) =u'(0) = 1,u"(0) =2

15. uV) (z) = —2z + sinx + cos = + /2 xtu(t)dt,

w(0) = v/ (0) = 1, w’(0) =" (0) = —1

1
T a fz)4 +/O (z — t)u(t)dt,

w(0) = 0, u/(0) =1, w(0) = —1, u’'(0) = 2

. 1
16. w1V (z) = , H(1=2in2)z

6.2.4 The Series Solution Method

The series solution method was used before, where the generic form of Taylor
series for an analytic solution u(x) at x =0

u(z) = Z anz” (6.104)
n=0

is used. Following the discussion presented before in Chapters 3 and 4, the
series solution method will be used for solving Fredholm integro-differential
equations. We will assume that the solution u(z) of the Fredholm integro-
differential equation

u™ (z) = flz) + /\/bK(a:,t)u(t)dt, w9 (0) =aj, 0<j < (k—1), (6.105)

is analytic, and therefore possesses a Taylor series of the form given in (6.104),
where the coefficients a,, will be determined recurrently. Substituting (6.104)
into both sides of (6.105) gives
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- (k) .
(Z Ww) — T(f(2)) + A / 'K (Z ant"> i, (6.106)
n=0 a n=0

or for simplicity we use

b
(ao + a1z + aza? +~-~)(k) :T(f(m))—l—)\/ K(z,t) (ag + art + ast® + -+ dt,

(6.107)
where T'(f(x)) is the Taylor series for f(z). The integral equation (6.105) will
be converted to a traditional integral in (6.106) or (6.107) where instead of
integrating the unknown function u(x), terms of the form ¢*, n > 0 will be
integrated. Notice that because we are seeking series solution, then if f(z)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used. Moreover, the given initial equations should be used in the series
assumption (6.104).

We first integrate the right side of the integral in (6.106) or (6.107), and
collect the coefficients of like powers of . We next equate the coefficients of
like powers of x in both sides of the resulting equation to obtain a recurrence
relation in a;,j > 0. Solving the recurrence relation will lead to a complete
determination of the coefficients a;, 7 > 0. Having determined the coeflicients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (6.104). The exact solution may be obtained if such an
exact solution exists. If an exact solution is not obtainable, then the obtained
series can be used for numerical purposes. In this case, the more terms we
evaluate, the higher accuracy level we achieve.

It is worth noting that using the series solution method for solving Fred-
holm integro-differential equations gives exact solutions if the solution u(x) is
a polynomial. However, if the solution is any other elementary function such
as sinx, €, etc, the series method gives the exact solution after rounding few
of the coefficients a;, 7 > 0. This will be illustrated by studying the following
examples.

Example 6.13

Solve the Fredholm integro-differential equation by using the series solution

method L

u(z) =4+4x + / (1 — zt)u(t)dt,u(0) = 1. (6.108)

-1
Substituting u(x) by the series

u'(x) = (Z an:r"> , (6.109)

n=0

into both sides of Eq. (6.108) leads to

[>'s) 1 [>'s)
Z nap,z" =4+ 4z + / ((1 — xt) Z ant"> dt. (6.110)
n=1

-1 n=0
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Notice that ap = 1 from the given initial conditions. Evaluating the integral
at the right side gives
a1 + 2asx + 3@31’2 + -

2 2 2 2 (6.111)

=6+2a2+2a4+2a6+ ag+ (4— a1 — _az —
3 5 7 9 3 5 7
Equating the coefficients of like powers of z in both sides of (6.111) gives
a1 =6,a,=0,n2>2. (6.112)
The exact solution is given by
u(z) =1+ 6z, (6.113)
where we used ag = 1 from the initial condition.

Example 6.14

2
a5—9 )

Solve the Fredholm integro-differential equation by using the series solution

method
1

u'(x) =7 — 22 + 1522 + / (x — t)u(t)dt,u(0) = 1. (6.114)

-1
Substituting the series

"(z) = (i an:r"> , (6.115)

n=0
into both sides of Eq. (6.114) leads to

o'} 1 o0
Z napz" "t =7 — 2z + 1527 + / ((m — 1) Z ant"> dt. (6.116)
-1 n=0

n=1
Notice that ag = 1 from the given initial conditions. Evaluating the integral
at the right side gives

a1+2a2x+3a3x2+~-~:7—§a1 ; ias—gm
5 o 9 (6.117)
+ (3@2 + 5 04 + -6 + 9ag> x + 1522,
Equating the coefficients of like powers of z in both sides of (6.117) gives
a1 =3, as=0, az3=5, a,=0, n>=4 (6.118)
The exact solution is given by
u(r) =1+ 3z + 52°, (6.119)

where we used ag = 1 from the initial condition.
Example 6.15

Solve the Fredholm integro-differential equation by using the series solution

method
1

o (z) = g iz / (82 — 22tu(t)dt, w(0)=1,u'(0)=1. (6.120)

-1
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Substituting the series

u'(x) = (Z an:r"> , (6.121)

n=0

into both sides of Eq. (6.120) leads to

0o 5 1 oS
Z n(n —apz"? = g~ 11z +/ ((xt2 — 2°t) Z ant"> dt. (6.122)
n=2 -1 n=0

Notice that ap = a; = 1 from the given initial conditions. Evaluating the
integral at the right side gives

2a9 + 6aszr + 12a422% + —5—1— —31+2a —|—2a —|—2a—|—2a T
2 3 4 =3 7 532 T a4t a6+, ds

2,2 2 2 )
— a a a7 | x°.
3 53T T gt

Equating the coefficients of like powers of = in both sides of (6.123) g(i?/;sls%)
GQZZ, agz—g, a, =0, n>4 (6.124)

The exact solution is given by
u(x)=1+z+ 5962 - 5953, (6.125)

6 3
where we used ag = a1 = 1 from the initial condition.

Example 6.16

Solve the Fredholm integro-differential equation by using the series solution
method

u'(z)=1—x—cosz —|—/ xtu(t)dt,w(0) = 0,4'(0) = 1,4/ (0) = 0. (6.126)
0
Substituting the series

u"(z) = (Z an:r"> , (6.127)

n=0

into both sides of Eq. (6.126) leads to

Z TL(TL _ 1)(7’L B 2)0,”1’”73 =1—x—cosz+ / (fﬂt Z antn> dt. (6128)
n=3 0 n=0

Evaluating the integral at the right side and proceeding as before we obtain

(="
2n+1
Recall that the initial conditions give ag = 0,a; = 1, a2 = 0. Combining the
initial conditions with the last results for the coefficients we find

u(x) = sin z. (6.130)

A2n41 = ( )',a2n+2 = 0, n = 1. (6129)
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It is to be noted that we used terms up to O(z'?) in the series to obtain this
result.

Exercises 6.2.4

Use the series solution method to solve the following Fredholm integro-differential
equations:

1. v/ (z) = 4z + /711 (z — t)u(t)dt, u(0) =2

2. u'(z) =4+ /1 (1 — z2t?)u(t)dt, u(0) = —2
1
3. 0/ (z) = 5 + 4z + / (@ — tyu(t)dt, u(0) =0
"(z) = w—10x2 1x2—2u u(0) =
4. v/ (z) = 10 5 +/71( t*)u(t)dt, u(0) =0
12 o 92 b _ o o
5. u'(z) = 5 + /_1(x t)u(t)dt, u(0) =u'(0)=0

1
6w (x) = —18+ / (x = hu(t)dt, u(0) =3, u/(0) =0

Tou'(x) = —18+ / " (1 - atyu(®)dt, u(0) =3, w'(0) =0
—1

o

cu'(x) = 32¢ + /1 (1 — xt)u(t)dt, u(0) =1, v/ (0) =0

©

. (z) = —2x +sinx — cosz +/ zu(t)dt, w(0) =u'(0) =1, v (0) = —1
0
10. v’ (z) = 2 +sinz +/ tu(t)dt, u(0) =1, v/ (0) =0, v (0) = -1
0

11. v/ (z) = —1 + sinz + /2 u(t)dt, uw(0) =1, v'(0) =0, v (0) = -1
0

12. /" (x) =1 —e+e” + /01 u(t)dt, u(0) = u/(0) ="' (0) =1
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Chapter 7

Abel’s Integral Equation and Singular
Integral Equations

7.1 Introduction

Abel’s integral equation occurs in many branches of scientific fields [1], such
as microscopy, seismology, radio astronomy, electron emission, atomic scat-
tering, radar ranging, plasma diagnostics, X-ray radiography, and optical
fiber evaluation. Abel’s integral equation is the earliest example of an inte-
gral equation [2]. In Chapter 2, Abel’s integral equation was defined as a
singular integral equation. Volterra integral equations of the first kind

h(z)
flz)=A K (x, t)u(t)dt, (7.1)
g(z)
or of the second kind
h(x)
u(z) = f(x) + A K (x,t)u(t)dt, (7.2)
g(z)

are called singular [3-4] if:

1. one of the limits of integration g(x), h(x) or both are infinite, or
2. if the kernel K (x,t) becomes infinite at one or more points at the range
of integration.

Examples of the first type are given by Fourier transform and Laplace
transform of the function u(x)

PO\ = / Y ey () da, (7.3)

—00

L{u(x)}(s) = /000 e Tu(z)dz. (7.4)

respectively. It is obvious that the range of integration is infinite for the
Fourier transform and Laplace transform respectively.

Examples of the second type are the Abel’s integral equation, generalized
Abel’s integral equation, and weakly singular integral equation are given by
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fa = [ Wl_ o (75)
flz) = /Om (@ jt)au(t)dt,() <a<l, (7.6)

and
£ 1
u(z) = f(z) +/O (z t)au(t)dt,() <a<l, (7.7)

respectively. It is clear that the kernel in each equation becomes infinite at
the upper limit ¢ = z. The last three singular integral equations are among
the earliest integral equations established by the Norwegian mathematician
Niles Abel in 1823.

In this chapter we will focus our study on the second style of singular
integral equations, namely the equations where the kernel K (z,t¢) becomes
unbounded at one or more points of singularities in its domain of definition.
The equations that will be investigated are Abel’s problem, generalized Abel
integral equations and the weakly-singular second-kind Volterra type integral
equations. In a manner parallel to the approach used in previous chapters,
we will focus our study on the techniques that will guarantee the existence of
a unique solution to any singular integral equation. We point out here that
singular integral equations are in general very difficult to handle.

7.2 Abel’s Integral Equation

Abel in 1823 investigated the motion of a particle that slides down along a
smooth unknown curve, in a vertical plane, under the influence of the gravity.
The particle takes the time f(x) to move from the highest point of vertical
height x to the lowest point 0 on the curve. The Abel’s problem is derived to
find the equation of that curve.

Abel derived the equation of motion of the sliding particle along a smooth
curve by the singular integral equation

® 1
o) = /0 ot (7.8)

where f(z) is a predetermined data function, and w(z) is the solution that
will be determined. It is to be noted that Abel’s integral equation (7.8) is also
called Volterra integral equation of the first kind. Besides the kernel K (z,t)
in Abel’s integral equation (7.8) is

1
K(z,t) = Voot (7.9)

K(xz,t) — 00, as t— . (7.10)

where
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It is interesting to point out that although Abel’s integral equation is a
Volterra integral equation of the first kind, but two of the methods used be-
fore in Section 3.3, namely the series solution method and the conversion
to a second kind Volterra equation, are not applicable here. The series solu-
tion cannot be used in this case especially if u(z) is not analytic. Moreover,
converting Abel’s integral equation to a second kind Volterra equation is
not obtainable because we cannot use Leibnitz rule due to the singularity
behavior of the kernel in (7.8).

7.2.1 The Laplace Transform Method

Although the Laplace transform method was presented before, but a brief
summary will be helpful. In the convolution theorem for the Laplace trans-
form method, it was stated that if the kernel K (x,t) of the integral equation

= /x K (, t)u(t)dt, (7.11)
0

depends on the difference z—t, then it is called a difference kernel. The Abel’s
integral equation can thus be expressed as

= /I K (z — tyu(t)dt. (7.12)
0

Consider two functions fi(x) and f2(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions fi(z) and f2(x) be given by

L{fi(x)} = Fi(s),

7.13
£{fa(e)} = Fals). (719
The Laplace convolution product of these two functions is defined by
f1 * f2 / f1 Xr — t fg ) (714)
or
(f2x f1)(z / Ja(z — ) fr(t)dt (7.15)
Recall that
(f1 f2)(@) = (fa = f)(2). (7.16)

We can easily show that the Laplace transform of the convolution product
(f1 % f2)(x) is given by

LL{(fr = f2)(2)} = Fi(s)Fa(s). (7.17)
Based on this summary, we will examine Abel’s integral equation where the
kernel is a difference kernel. Recall that we will apply the Laplace transform

method and the inverse of the Laplace transform using Table 2 in section 1.5.
Taking Laplace transforms of both sides of (7.8) leads to
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L{f(2)} = L{u(@)}{z 2}, (7.18)
or equivalently
Fs) = U(s) FS//QQ) - U(s);l/;;, (7.19)
that gives
Uls) = Sl/gF(s), (7.20)

where I' is the gamma function, and F(é) = /7. In Appendix D, the defini-
tion of the gamma function and some of the relations related to it are given.
The last equation (7.20) can be rewritten as

U(s) = ;(ms*%F(s)), (7.21)
which can be rewritten by

Llu(@)} = L{y(@)}, (7.22)
where

y(z) = /0 =t f)dt. (7.23)

Using the fact
L{y ()} = sL{y(z)} — y(0), (7.24)

into (7.22) we obtain
Lu(@) = Ly @), (7.25)

Applying L~! to both sides of (7.25) gives the formula

= de/ \/x_tdt (7.26)

that will be used for the determination of the solution w(z). Notice that the
formula (7.26) will be used for solving Abel’s integral equation, and it is not
necessary to use Laplace transform method for each problem. Abel’s problem
given by (7.8) can be solved directly by using the formula (7.26) where the
unknown function u(xz) has been replaced by the given function f(z). For
f(z) = 2™, n is a positive integer, Table 7.1 can be used for evaluating the
integral in Abel’s problem.

Table 7.1 For integrals of the form u(x) = [ \/z Jdt,n >
4 . 16 32 . 2T (n 4 D"t
u(z) 2¢y/x s zs xs : (n+ D)™ 2
3 15 35 1-3-5---(2n+1)

£(t) c t 12 3 : tn
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However, for f(z) = x2,n is an odd positive integer, Table 7.2 can be
used for evaluating the integral in Abel’s problem.

Table 7.2 For integrals of the form u(z) = [ \/tf_tdt.

1 3 5 . ("2 w1
u\xr 2c\/x ™ 7r$2 71'1‘3 2 T 2
@ e gmm . rra v
£(t) c te ts ts : t

More details can be found in Appendix B. Using formula (7.26) to deter-
mine the solution of Abel’s problem (7.8) will be illustrated by the following
examples.

Example 7.1

Solve the following Abel’s integral equation
x
1
2 = t)dt. 7.27
o= [ (7.27)

Substituting f(z) = 2m/z in (7.26) gives

Ld [* 27Vt d
u(@) mdx Jo o —t dx (rz) == (7.28)

Example 7.2
Solve the following Abel’s integral equation
4 3 |
2 = t)dt. 7.29
e R0 (7.29)
Substituting f(x) = gxg in (7.26) gives
1d [ i 1d
_ v — — 7.30
u(@) mdx Jo x—t de(ac )=z (7.30)

Example 7.3

Solve the following Abel’s integral equation

8 3 16 s * 1
= t)dt. 7.31
Sat4 ) oh / o) (7.31)

Using (7.26) gives
1 d [® 8¢5 4 1643
u(z) = / tF T 5 dt,
mdr Jo T —t (7.32)

d
p (rz? + 72®) = 22 + 322
mdx
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Example 7.4
Find two-terms approximation of the solution of the following Abel’s integral
equation
r 1
sinz — / w®dt, e [0,1]. (7.33)
0o Var—t
Using (7.26) gives
1d [* sint 1d [“t— 13

= dt = At
u(z) mdr Jo Vr —t mdr Jo Jr—t

1d /4 ; 16 - 1/1 8 5
= r2 — xT2 = \/x— xTz2 .
mdr \ 3 105 ™\ 2 15

Exercises 7.2.1

(7.34)

In Exercises 1-12, solve the following Abel’s integral equations where z € [0, 2]

1. n:/ox \/xlitu(t)dt 2. gx:/ox \/xlitu(t)dt

3. 2\/x:/x o 1_ w(t)dt 4. 2v/x + ixi :/Ox \/xl_tu(t)dt
T(@? - a) = / \/ u(t)dt 6. 27r3:2:/x\/1_tu(t)dt
g‘ : / \/ _uln)t ;m+ xz_/ \/ _ ()

9. 2v/x — 2m;=/0 \/m_tu(t)dt 10. z* :/O \/x_tu(t)dt

11. 4z 73;:/0% \/ml_tu(t)dt 12. 322 :/Ox \/xl_tu(t)dt

In Exercises 13-16, find two-terms approximation for the solution of the following
Abel’s integral equations

® 1 z 1
13. wsinha = /o Vo tu(t)dt 14. wsinhzIn(1 +x) = /0 Vo — tu(t)dt

15. wcoshz In(1 = t)dt 16. wsinzt = t)dt,
mcoshzIn(1l + z) /0 \/m—tu() T sinz tan /0 \/m—tu() T

7.3 The Generalized Abel’s Integral Equation

Abel generalized his original problem by introducing the singular integral
equation

flz) = /Om . jt)au(t)dt, 0<a<l, (7.35)
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known as the Generalized Abel’s integral equation where o are known con-
stants such that 0 < o < 1, f(z) is a predetermined data function, and u(x)
is the solution that will be determined. The Abel’s problem discussed above
is a special case of the generalized equation where o = % The expression
(x —t)~* is called the kernel of the Abel integral equation, or simply Abel’s
kernel.

7.3.1 The Laplace Transform Method

To determine a formula that will be used for solving the generalized Abel’s
integral equation (7.35), we will apply the Laplace transform method in a
parallel manner to the approach followed before. Taking Laplace transforms
of both sides of (7.35) leads to

L{f(2)} = L{u(x)}L{z""}, (7.36)
or equivalently
F(s) = U(S)F(Slljao‘), (7.37)
that gives
Sl—a
U(s) = (- a)F(S)’ (7.38)
where T is the gamma function. The last equation (7.38) can be rewritten as
s

where

y(z) = /0 ’ ( . (7.40)

x —t)
Using the facts

L{y ()} = sL{y(z)} — y(0), (7.41)
and -
MNa)T(1 —a) = sinan’ (7.42)
into (7.39) we obtain
sin am
Llu@)} =" " LY (). (7.43)
Applying L1 to both sides of (7.43) gives the formula
_sinam d [T f(1)
u(z) = c de /0 (w t)l_adt. (7.44)

Integrating the integral at the right side of (7.44) and differentiating the
result we obtain the more suitable formula

u(z) = Sinﬂom (f(o) +/Ox ( S dt), 0<a<l (7.45)

xlfa T _t)lfa
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Four remarks can be made here:

1. The kernel is called weakly singular as the singularity may be trans-
formed away by a change of variable [5].

2. The exponent of the kernel of the generalized Abel’s integral equation
is —a, but the exponent of the kernel of the two formulae (7.44) and (7.45)
isa—1.

3. The unknown function in (7.35) has been replaced by f(¢) and f'(¢) in
(7.44) and (7.45) respectively.

4.1In (7.44), differentiation is used after integrating the integral at the right
side, whereas in (7.45), integration is only required.

Example 7.5

Solve the following generalized Abel’s integral equation

128 11 * 1
8x 4 :/ L u(t)dt. (7.46)
231 o (x—1)h

Notice that a = }, f(z) = 535151’141‘ Using (7.44) gives
1 d [T 3%t 1 d (V2
u(z) = / 231" s dt = v | = 2% (7.47)
Vordx Jo (z—1t)s Vordz \ 3
Example 7.6

Solve the following generalized Abel’s integral equation

T = /x ! u(t)dt. (7.48)
o (

x—t)3

Notice that o = 2, f(z) = mx. Using (7.44) gives

V3d [T V3d (9 s 3V3 2
= dt = 3 = 3, 7.49
U= o da;/o (@ — 1)} 2 dx (10:” ) 1" (7.49)
Example 7.7
Solve the following generalized Abel’s integral equation
36 1 ¥ 1
r6 = u(t)dt. 7.50
e = [ IO (7.50)
Notice that o = ¢, f(z) = ggxlﬁl. Using (7.44) gives
1 d [* 5¢% 1 d
= L dt = ) =g 7.51
)= o dx/o @13 " 2mar ™) =T (7.51)
Example 7.8
Solve the following generalized Abel’s integral equation
512 s /I 1
T4 = u(t)dt. 7.52
1155 o (z—t) ®) (7.52)

Notice that a = }, f(z) = 1511525x145. Using (7.44) gives
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1 d x 512 t
u(z) = / W85° dt = . (7.53)
Vor dx (x—t)a

7.3.2 The Main Generalized Abel Equation

It is useful to introduce a further generalization to Abel’s equation by consid-
ering a generalized singular kernel instead of K (x,t) = \/;7 ;- The generalized
kernel will be of the form

K(z,t) = o, 0 <a<l. (7.54)

1
[9(z) — 9(t)]

The main generalized Abel’s integral equation is given by

z 1
s@= | l9(z) — g(O]°

where g(t) is strictly monotonically increasing and differentiable function in
some interval 0 < ¢ < b, and ¢'(t) # 0 for every ¢ in the interval. The solution

u(z) of (7.55) is given by
win

sinar d [*
W=y dw/ lo(z) — g(&)] ™

g
) -

To prove this formula, we follow [6-7] and consider the integral
g

/ ‘ "(y)f(y) dy
lg(z) —g(y))'

) -
and substitute for f(u) from (7.55) to obtain

u(t)g'(y) dtd
/ / ()% lg() — g Y

where by changing the order of mtegration we find

. 7 () .
[ uo t/o o) — g())° lgx) — (o))~

We can prove that

u(t)dt,0 < a < 1, (7.55)

0<a<l. (7.56)

’ g) dy = B(a,1 —a) = T 7.57

/0 l9(y) — g(®)]” [g(z) — g(y)]lfo‘ y = Bla ) sinam’ ( )
where f(a, 1 — «) is the beta function. This means that

Y R L. .

/o lg(a) ()] sinar / (®)a (7.58)

Differentiating both sides of (7.58) gives

sinar d [T g'(y)f(y)
/ [g(

=Ty fg(a) — ()

dy,0 < o < 1. (7.59)
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It is interesting to point out that the Abel’s integral equation and the gen-
eralized Abel’s integral equation are special case of (7.55) by substituting
g(x) = x respectively.

The following illustrative examples explain how we can use the formula
(7.56) in solving the further generalized Abel’s equation.

Example 7.9

Solve the following generalized Abel’s integral equation
4, . 3 r u(t)
(sinz)s = ) o, dt, (7.60)
3 0 (sinz —sint)4
where 0 < z < 7. Notice that a = i, flz) = g(sinx)ﬁ. Besides, g(z) = sinx
is strictly monotomcaﬂy increasing in 0 < « < 7, and ¢'(x) = cosz # 0 for
every x in 0 <z < 7. Using (7.56) gives

u(z) = 1 d/m 1 cost(sint)

V2 dx (sinz — sint)s

(7.61)
4 d <3\/27r . >
Ssinx = COSX.

- 3v/2r dx 4

Example 7.10

Solve the following generalized Abel’s integral equation

2 3 “u(t)
= dt 7.62
3 ﬂ-x /0 Va2 — 2 ' ( )

where 0 < z < 2. Notice that a = J, f(z) = 3ma®. Besides, g(z) = 22 is
strictly monotonically increasing in 0 < z < 2, and ¢’(z) = 2z # 0 for every
2 in 0 < x < 2. Using (7.56) gives

1d [* j3wtt 1d (7
= dt = ) = ma®. 7.63
u(@) mdr Jo Va2 -2 7 dx < 4” ) o (7.63)

Example 7.11

Solve the following generalized Abel’s integral equation

22 = /O ’ \/;(t_) it (7.64)

where 0 < z < 2. Notice that a = é,f(x) = 22. Besides, g(r) = 2? is strictly
monotonically increasing in 0 < z < 2, and ¢'(z) = 2z # 0 for every z in
0 < z < 2. Using (7.56) gives

Ld (4, 4,
de/ \/xZ_t2 _de(?)w)_wx' (7.65)

Solve the following generalized Abel’s integral equation

Example 7.12
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6 Tt
2% = / ®) | dt, (7.66)
25 o (z®—1t5)s

where 0 < x < 2. Notice that a = §, f(z) = 2651‘265. Besides, because g(x) is
strictly monotonically increasing in 0 < x < 2, and ¢'(x) = 52* # 0 for every
xin 0 < x < 2. Using (7.56) gives

T 6t49
u(z) = L d U0 at= L d 27rx5 =zt (7.67)
o (

T 2rdx x5 —15)6 © 21dx \5

Exercises 7.3

In Exercises 1-8, solve the following generalized Abel’s integral equations

9 * 1 432 * 1
1. s :/ , u(t)dt 2. T :/ L u(t)dt
4 o (x—t)s 935 o (x—t)s
24 x 1 3 9 z 1
3. T xe :/ L u(t)dt 4. "zs 4+ O xs :/ L u(t)dt
5 0o (x—t)s 2 10 0o (x—t)s
243 n x 1 1 27 x 1
5. x 3 :/ L u(t)dt 6. 2mws — s :/ , u(t)dt
440 o (x—1t)s 14 o (x—t)s
16 128 x 1 25 x 1
7. x4 zh :/ Lu(t)dt 8. xs :/ L u(t)dt
21 231 0 (1’ — t) 4 36 0 (a; — t) 5
In Exercises 9-16, use the formula (7.56) to solve the main generalized Abel’s integral
equations
: z 1 3 x 1
9. 2x> :/ L u(t)dt 10. " x? :/ L u(t)dt
0 (a3 —1t3)2 2 0 (23 —1t3)s
3 ® 1 3 ® 1
11 “zs = / L u(t)dt 12. *(sinz)s = / L u(t)dt
4 0 (22 —1t2)s 2 0 (sinz —sint)s
6 z 1 2 x 1
13. 2 (e” — 1) :/ Lu(t)dt 14, "y/er — 1(2e% + 1) :/ L u(t)dt
5 0 (e* —et)s 3 0 (e —et)2
x 1 64 n z 1
15. 2v/sinz = / L u(t)dt 16. T2 = / L u(t)dt
0 (sinz —sint)e: 231 0 (22 —t2)a

7.4 The Weakly Singular Volterra Equations

The weakly-singular Volterra-type integral equations of the second kind are
given by

u(z) = f(zr) + /01/’ \/f_ . u(t)dt, x € [0, T, (7.68)

and
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= X ' ﬂ u (0% X
u(z) = f( )+/0 () - o(0)]° )dt,0 < a <1,z €[0,T],  (7.69)

where [ is a constant. Equation. (7.69) is known as the generalized weakly
singular Volterra equation. These equations arise in many mathematical
physics and chemistry applications such as stereology, heat conduction, crys-
tal growth and the radiation of heat from a semi-infinite solid. It is also
assumed that the function f(x) is sufficiently smooth so that it guarantees a
unique solution to (7.68) and to (7.69). The weakly-singular and the gener-
alized weakly-singular equations (7.68) and (7.69) fall under the category of
singular equations with singular kernels

1
DR (770
B0 = @) - g™

respectively. Notice that the kernel is called weakly singular as the singularity
may be transformed away by a change of variable [5].

The weakly-singular Volterra equations (7.68) and (7.69) were investigated
by many analytic and numerical methods. In this text we will use only three
methods that were used before for handling Volterra integral equations in
Chapter 3.

7.4.1 The Adomian Decomposition Method

The Adomian decomposition method has been discussed extensively in this
text. We will focus our study on the generalized weakly singular Volterra
equation (7.69), because Eq. (7.68) is a special case of the generalized equa-
tion with o = %, g(z) = z. In the following we outline a brief framework
of the method. To determine the solution u(x) of (7.69) we substitute the
decomposition series

n=0
into both sides of (7.69) to obtain
oo x 3 i
un(z) = f(x) +/ o up(t) | dt,0 < a < 1. (7.72)
;::o o l9(@) —g(t)] nzz:o
The components ug(x), ui(x), uz(x), - - are usually determined by using the

recurrence relation

wolz) = 1)
@)= [ L e a0
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us(z) = /03c lo(z) — g(t)]aul(t)dt, (7.73)

Having determined the components ug(z), u1(x), uz(z), . . ., the solution u(x)
of (7.69) will be determined in the form of a rapid convergent power series
[8] by substituting the derived components in (7.71). The determination of
the previous components can be obtained by using Appendix B, calculator,
or any computer symbolic systems such as Maple or Mathematica. The series
solution converges to the exact solution if such a solution exists. For concrete
problems, we use as many terms as we need for numerical purposes. The
method has been proved to be effective in handling this kind of integral
equations.

The Modified Decomposition Method

The modified decomposition method has been used effectively in this text.
Recall that this method splits the source term f(z) into two parts fi(x)
and fo(z), where the first part is fi(x) assigned to the zeroth component
up(z) and the other part fo(z) to the first component wu;(x). Based on this
decomposition of f(z), we use the modified recurrence relation as follows:

wo(e) = i)
@) = o)+ [0

o) = [ L e O (7.74)

It was proved before that the modified method accelerates the convergence
of the solution.

The Noise Terms Phenomenon

The noise terms that may appear between various components of u(x) are
defined as the identical terms with opposite signs. By canceling these noise
terms between the components ug(z) and u1(x) may give the exact solution
that should be justified through substitution. The noise terms, if appeared
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between components of u(z), accelerate the convergence of the solution and
thus minimize the size of the calculations. The noise terms will be used in
the following examples.

Example 7.13

Solve the weakly singular second kind Volterra integral equation

w(w) = a® + O - / Sl L (7.75)
Using the recurrence relation we set

16
uo(z) = 2 + 157"

124 19¢3 16 5
uy(x) = — dt = — w2 — 2
1) o V-t 15 3

The noise terms iwxg appear between ug(z) and uq(z). By canceling the

(7.76)

noise term 19 5902 from ug(z) and verifying that the non-canceled term in ug(x)

justifies the equation (7.75), the exact solution is therefore given by
u(z) = 2°. (7.77)
Moreover, we can easily obtain the exact solution by using the modified
decomposition method. This can be done by sphttlng the nonhomogeneous
part f(x) into two parts fi(z) = 2% and fao(x) = 15902 Accordingly, we set
the modified recurrence relation

up(x) = 22,
16 s T 7.78
ui(z) = 152 —/O \/x_tdtzo. (7.78)

Example 7.14

Solve the weakly singular second kind Volterra integral equation

32 7 4 3 r 1
u(x)=1—2x— __ x4+ x4—/ L u(t)dt. 7.79
® e L0 (7.79)
Using the recurrence relation we set
32 4
uo(x):1—2x—21x4+3 i
v -2t — 3240 4 A4l
uy(z) = —/ 1+ dt (7.80)
0 (w—t)
32 - 4 5 128 5 16 s
= Tr4 — x4+ xr2 — €Tr2.
21 3 63 9

The noise terms :F32x4 and :|:4x<31 appear between wug(x) and wuq(z). By
canceling the noise terms from uo(ac) and verifying that the non-canceled
term in wup(x) justifies the equation (7.79), the exact solution is therefore
given by

u(z) =1-—2z. (7.81)
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Moreover, we can easily obtain the exact solution by using the modified
decomposition method. This can be done by splitting the nonhomogeneous
part f(z) into two parts fi(z) =1 — 2z and fa(x) = —;’%xz + gxi. The use
of the modified method is left as an exercise to the reader.

Example 7.15

Solve the weakly singular second kind Volterra integral equation
r 2
(@) = € — 3(e® — 1)} + / L u(t)dt. (7.82)
0 (e" — et}

In this example, the modified decomposition method will be used. We first
set

fil@)=e*,  falz) = =3(c" —1)s. (7.83)
In view of this, we use the modified recurrence relation
1 r 2et
uo(z) =€, ui(r) =—-3(e" —1)3 —I—/ c L dt=0. (7.84)
0 (er = et

The exact solution is therefore given by
u(z) = e”. (7.85)

Example 7.16

Solve the weakly singular second-type Volterra integral equation
1 [ 1
u(x) =sinz + (cosx — 1)é + / s u(t)dt. (7.86)
6 Jo (cosw—cost)s
In this example, we will also use the modified decomposition method. We
first set )
fi(x) =sinz, fo(x) = (cosx —1)s. (7.87)
In view of this, we use the modified recurrence relation
ug(z) = sinz,
1" int 7.88
ui(x) = (cosx — 1)6 + / S , dt =0. (7.88)
6 Jo (cosx —cost)s
The exact solution is therefore given by

u(z) = sinz. (7.89)
Example 7.17

Solve the weakly singular second kind Volterra integral equation

3 4 9

xT
o 3 . o 10 1
u(z) =c+x FEARa + /o (22 — 12)} u(t)dt. (7.90)

In this example, we will also use the modified decomposition method. We

first set 5 9
filz) =z 423  folz) = —4x§ - 20:5130. (7.91)
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In view of this, we use the modified recurrence relation

Tt
wo(@) =z +2°, w(w)=—"ab— D a¥ +/ ( T =0, (7.92)
0

4 20 72 — t2)§
The exact solution is therefore given by
u(z) = x + 2. (7.93)

Example 7.18

As a final example we consider the weakly singular second kind Volterra
integral equation

u(x) = 2v/x — /03c \/xl_ tu(t)dt. (7.94)

Following the discussion in the previous examples we use the recurrence re-

lation
UO(x) = 2\/1’,
® t
ui(z) = — v dt = —mz,
0 \/.’ﬂ —t
Tt 4 .
w(@) = [ = (7.95)
4 [T w32 1
us(z) = — " dt = — w22,
3 0 \/.’ﬂ —t 2

Because self-canceling noise terms did not appear in the components ug(x)
and wu; (x), we obtained more components. Consequently, the solution u(x) in
a series form is given by
4 1
u(z) = 2y/x — mx + 371'903/2 - 2772x2—|—-~- , (7.96)
and in a closed form by
u(z) = 1 — e™erfe(v/ra), (7.97)
where erfc is the complementary error function normally used in probability

topics. The definitions of the error function and the complementary error
function can be found in Appendix D.

Exercises 7.4.1
Solve the following weakly singular Volterra equations, where z € [0, T].

9 x 1
1. u(z) =2 — 4x§ +/ , u(t)dt

9 s ® 1
2.u(z)=z— x> +/ L u(t)dt
10 o )
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3 x 1
3. u(z) =sinz + _(cosz — 1)3 + / L u(t)dt
2 0 (cosxz —cost)s
2 . 2 x 1
4. u(x) =cosz — _(sinz)s + L u(t)dt
3 0 (sinz —sint)s

3 2 ®
5. u(z) =e % 4 2(6_98 —1)s +/

L u(t)dt
0 (e=® —e~t)s

3 4 z 1
6. u(z) =x— x> +/ L u(t)dt
4 0 (z2 —1t?)s
8 7

x 1
7. u(z) =23 — x2+/ L u(t)dt
@ =o' e+ [y

2 ® 1
8 u(z) = a® +/ L u(t)dt
3 0 (z*—t*)s

16 = ® 1
9. u(z) = 2% — zs +/ L u(t)dt
63 0 (23 —1t3)s

7 © 1
10. u(x) = _ " +/ L u(t)dt
10 0 (xs - t3) 3

11. u(z) = €% — Z(ez - 1)3 +/ L u(t)dt
0

(e - et)}
3 2 x
12. u(z) = e®(e® +1) — (e —1)3(3e” +7) +/ L u(t)dt
10 0 (e —et)s
. 3 2 z 1
13. u(xz) =sin2z + _(3cosx + 2)(cosz — 1)3 +/ L u(t)dt
5 0 (cosx —cost)s

3 : ® 1
14. u(xz) = sinhx — _(coshz — 1)5 + / X
2 0 (coshz — cosht)s

T » 1
15. u(z) =1 — +/ L u(t)dt
2 0 (22 —1t2)2

16. u(z) = <7r— 7;2) + (1 - Z) 22 +/Ox (o2 _th); u(t)dt

u(t)dt

7.4.2 The Successive Approximations Method

The successive approximations method, or Picard iteration method provides a
scheme that can be used for solving initial value problem or integral equation.
The method was used before in Chapter 3. This method solves any problem by
finding successive approximations to the solution by starting with an initial
guess, called the zeroth approximation. As will be seen, the zeroth approxi-
mation is any selective real-valued function that will be used in a recurrence
relation to determine the other approximations.
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In this section, we will study the weakly singular Volterra integral equation

of the second kind
(@) = f(z) + /0 \/xl_ Jult)it (7.98)

The successive approximations method introduces the recurrence relation

Un+1 / \/:L' B dt n (799)

where the zeroth approximation ug(z) can be any selective real valued func-
tion. We always start with an initial guess for ug(x), mostly we select 0,1, 2
for up(z), and by using (7.99), several successive approximations wug, k > 1
will be determined as

ww) = f@)+ [ o
us(@) = £(2) + /O ’ \/xl_tul(t)dt, (7.100)

us(@) = f(z)+ /O ’ \/xl_tug(t)dt

and so on. As stated before in Chapter 3, the solution u(x) is given by
u(z) = lIm upq1(x). (7.101)

The successive approximations method will be explained by studying the
following illustrative questions.

Example 7.19

Solve the weakly singular integral equation by using the successive approxi-
mations method

0 o1
= + - t)dt. 7.102
uw) = va+je— [ 1t (7.102)
For the zeroth approximation wug(x), we can select
uo(x) = 0. (7.103)

The method of successive approximations admits the use of the iteration
formula

o1
Unt1(x) = Vo + T / up(t)dt,n > 0. (7.104)
2 0 \/.’E —1
Substituting (7.103) into (7.104) we obtain
w(e) = Vot

ug(z) = (%H Zw) B (gx + g‘”) ’ (7.105)

Unt1(7) = (\/x—I- ;Tx) — (;Tx+ §x§>
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The solution u(z) is given by
w(x) = lim upy1(z) = Va. (7.106)
Example 7.20

Solve the weakly singular integral equation by using the successive approxi-
mations method

4 3 r 1
=T — 2 + t)dt. 7.107
ua)=a— o+ [0 (7.107)
For the zeroth approximation ug(x), we can select
uo(x) = 0. (7.108)

The method of successive approximations admits the use of the iteration
formula

4 3 ® 1
N —— L(D)dt,n > 0. 7.109
wale) =a—yab s [0 1 @it (7.109)

Proceeding as before we set

4
up(z) =x — ng,

x2> + <7T$2 — 87Tx3> , (7.110)

Unt1(x) = x—4x3 + 41‘3—7Tl‘2 + sz—gﬁxg +-
e 3 372 2 15 ‘

The solution u(z) is given by
u(z) = lm upyqi(x) = . (7.111)

Example 7.21
Solve the weakly singular integral equation
4 o1
wz) =14z -2z — 22 + / u(t)dt. (7.112)
3 0 \/QZ‘ —t

For the zeroth approximation ug(x), we can select ug(z) = 0.
Proceeding as before, we use of the iteration formula

4 o
Uns1(z) =142 —2/z — 2 —I—/ un(t)dt,n = 0. (7.113)
3 0 \/.’ﬂ —1

This in turn gives
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4 3
up(x) = (1+z)— 2z + 3% )

)= 0 - (2ot ot ) + (2vet o) = (ro+ ),

Uns1(z) = (1+2) - (m&-l- 7;12) + (mH— Wacz) +oee

2
(7.114)
The solution u(z) is given by
u(z) = lm uptq(z) =1+ . (7.115)
Example 7.22
We finally consider the weakly singular Volterra integral equation
o1
u(x) = 2v/x — / u(t)dt. (7.116)
0 Vo —t
We select ug(x) = 0, hence we use the recurrence relation
ur(x) = 2v/x,
r t
uz(x) = 2¢/x — / ;0( )tdt =2x — 7,
. 0 V¥~ (7.117)
4 1
Upt1(x) = 2/ — 7w + ng - 2772;52 +e
This in turn gives
u(z) = 1 — e™erfe(y/mx). (7.118)

Exercises 7.4.2

Use the successive approximations method to solve the following weakly singular
Volterra equations:

1. u(z) = Vo — 21z + 4/035 \/wl_ tu(t)dt

2. u(z) =z — 15671'103 + /O : \/xl_ RIOLE
3. u(z) =3 -6z + /Oz \/xl, tu(t)dt

4. u(z)=1—+x— ;ﬂ'x + /Oz \/xl, tu(t)dt
5. u(z) =2 — stz + /Oz \/xl, RIOLE

32 7 x 1
6. =az° - t)dt
u(z) =z 437 +/O \/xftu( )
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16 s z 1
7.ou(z) =1+22 — 2z — :m—l—/ u(t)dt
(z) v 15 Vot (t)

8. u(z) =1 2¢/ +43+/x ! (t)dt
ulxe) = — T — x X2 u
3 0 \/l’ft

, 16 s

x 1
9. =z° — 2 t)dt
u(z) =z 15Y +/O Vo tu( )

10. u(z) = (1 — g) z+vVz(l — ;Lx) —+ /Ox \/xl_ tu(t)dt
11. u(z) = m(1 — 2y/x) + /Ox \/xl_ tu(t)dt

12. u(z) = 2(1 + ) — gx (1+ ix) +/0z \/xl_tu(t)dt

7.4.3 The Laplace Transform Method

The Laplace transform method is used before, and the properties were pre-
sented in details in Chapters 1, 3, 5, and in the previous section. Recall that
the Laplace transform of the convolution product (f * f2)(z) is given by

L{(fr* f2)(2)} = Fi(s)F(s). (7.119)
We will focus our study on the generalized weakly singular Volterra equation

of the form

u(z) = f(z) + /OI (z - t)au(t)dt, 0<a<l. (7.120)

Taking Laplace transforms of both sides of (7.120) leads to

L(u(x)) = L(f(x)) + L(z7)L(u(z)), (7.121)
or equivalently
Us) = F(s) + F(Sllfaa) U(s), (7.122)
that gives
U(s) = STOE() (7.123)

slme—T(1—-a)’
where T' is the gamma function, U(s) = L{u(x)}, and F(s) = L{f(z)}. In
Appendix D, the definition of the gamma function and some of the relations

related to it are given.
Applying £ to both sides of (7.123) gives the formula

-« F(S)
=Lc! i 7.124

u(®) (sla —T(1 - a)) ’ ( )
that will be used for the determination of the solution u(z). Notice that the

formula (7.124) will be used for solving the weakly singular integral equation,
and it is not necessary to use Laplace transform method for each problem.
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The following weakly singular Volterra equations will be examined by using
the Laplace transform method.

Example 7.23

Use the Laplace transform method to solve the weakly singular Volterra in-
tegral equation

u(x) =1-2yz + /OI \/xl_ tu(t)dt. (7.125)

Notice that f(z) =1 —2y/z and a = }. This means that
1 T(3) 1
F(s)= -2 ) _1_vm (7.126)

3 3
S S2 S S2

where we used I'(3) = JT(3) = ‘/;. Substituting (7.126) into the formula
given in (7.124) gives

s (1_vr
_ =1 5 (S sg) _ -1 1 _
u(z) =L N =L =1. (7.127)

Example 7.24

Use the Laplace transform method to solve the weakly singular Volterra in-
tegral equation

4 3 S|
=x— x2 t)dt. 7.128
ua)=a— o+ [0 (7.128)
Notice that f(z) =2 — éxg and a = J. This means that
1 4T(3) 1
F(s)= , - () _1_ \/W (7.129)

82 3 sg 32 52
where we used I'(5) = 3T'(}) = /7. Substituting (7.129) into (7.124) gives

U(JI) =1 & (:2—:/27') =1 (

g L) =a. (7.130)

S

Example 7.25

Use the Laplace transform method to solve the weakly singular Volterra in-
tegral equation

9 s v 1
u(x) =z — _ x3 + L u(t)dt. 7.131
@ = ggete [ (.131)
Notice that f(z) =z — 23 and a = 3- This means that

10
1 9T 1 T
F(s)= _ — 3= -3 132
R T R (7.132)

where we used I'(5) = 'YI'(3). Substituting (7.132) into (7.124) gives



7.4 The Weakly Singular Volterra Equations 259

A(ad)
@ =L gy ) T ) e (189)

Exercises 7.4.3

In Exercises 1-8, use the Laplace transform method to solve the following weakly
singular Volterra equations:

1. u(z) = Vo — 2nz + 4/; \/wl_ tu(t)dt

2. u(z) = a2 — igxi + /Ox \/xl_ ()

3. u(z) =4 —8/x+ /Ow \/wl_ tu(t)dt

4. u(z) = 2% — ggxz + /Ox \/xl_ u(t)d

5. u(z) =1—Vx — ;wx + /Ox \/xl_ tu(t)dt

6. u(x) =1+x— 2z — gxz +/Oz \/xl_tu(t)dt
3, [T 1
87rx +/O \/x—tu(t)dt

8. u(@) = (1- 1 )a+Va(l - ;11‘) +/Oz \/xl_tu(t)dt

In Exercises 9-16, use the Laplace transform method to solve the generalized weakly
singular Volterra equations:

9 4 * 1
9. u(x):x—4x3 +/O (x—t)2U(t)dt

3

7. o u(z) = T2 —

2 x 1
10. u(z) = 2% — 7x§ +/ L u(t)dt
40 o (z—1t)s

1 z 1
11. u(z) =z — 610; +/ L u(t)dt
21 0o (z—1t)s

243 x 1
12. u(z) = 2° — zs +/ L u(t)dt
440 0 (z—t)s

9 = 3 z 1
13. u(z) =1+ — zs — s +/ L u(t)dt
10 2 o (z—1t)+

36 z 1
14. u(z) =z — zs +/ L u(t)dt
55 0o (z—t)s

2 ® 1
15. u(z) =z — Sx; —l—/ 5 u(t)dt
14 o (z—t)s

128 x 1
16. u(z) = 2% — i +/ 5 u(t)dt
45 0o (z—t)s
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Chapter 8
Volterra-Fredholm Integral Equations

8.1 Introduction

The Volterra-Fredholm integral equations [1-2] arise from parabolic bound-
ary value problems, from the mathematical modelling of the spatio-temporal
development of an epidemic, and from various physical and biological mod-
els. The Volterra-Fredholm integral equations appear in the literature in two
forms, namely

T b
u(z) = f(z) + )\1/0 Ky (z, t)u(t)dt + )\2/ Ko(x, t)u(t)dt, (8.1)

and the mixed form

u(z) = f(x) + /\/Om / K (r,t)u(t)dtdr, (8.2)

where f(z) and K(x,t) are analytic functions. It is interesting to note that
(8.1) contains disjoint Volterra and Fredholm integrals, whereas (8.2) contains
mixed Volterra and Fredholm integrals. Moreover, the unknown functions
u(x) appears inside and outside the integral signs. This is a characteristic
feature of a second kind integral equation. If the unknown functions appear
only inside the integral signs, the resulting equations are of first kind. Ex-
amples of the two types of the Volterra-Fredholm integral equations of the
second kind are given by

- 1
u(z) = 6z +32° +2 — / zu(t)dt — / tu(t)dt, (8:3)
0 0
and

(@) = = + 127952 _ /0 ' /O (r — yu(t)drdt. (8.4)

However, the Volterra-Fredholm integro-differential equations that appear
in scientific applications will be presented in the next chapter.
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8.2 The Volterra-Fredholm Integral Equations

In this section, we will study some of the reliable methods that will be used
for analytic treatment of the Volterra-Fredholm integral equations [1-2] of
the form

T b
(@) = f() + /O K (2, Eu(t)dt + / Koz u®dt.  (85)

This type of equations will be handled by using the Taylor series method and
the Adomian decomposition method combined with the noise terms phe-
nomenon or the modified decomposition method. Other approaches exist in
the literature but will not be presented in this text.

8.2.1 The Series Solution Method

The series solution method was examined before in this text . A real function
u(x) is called analytic if it has derivatives of all orders such that the generic
form of Taylor series at x = 0 can be written as

oo
u(z) = Z anz". (8.6)
n=0
In this section we will apply the series solution method [3-4], that stems
mainly from the Taylor series for analytic functions, for solving Volterra-
Fredholm integral equations. We will assume that the solution u(z) of the
Volterra-Fredholm integral equation

T b
u(x) :f(m)-i—/o Kl(x,t)u(t)dt—i-/ Ko(z, t)u(t)dt, (8.7)

is analytic, and therefore possesses a Taylor series of the form given in (8.6),
where the coefficients a,, will be determined recurrently. In this method, we
usually substitute the Taylor series (8.6) into both sides of (8.7) to obtain

Zakxk =T(f(x)) + /x Ki(z,t) (Zaktk> dt
k=0 0 k=0

X ~ (8.8)
+/ Ky (z,t) (Z aktk> dt,
@ k=0
or for simplicity we use
agp + a1z + agx? + - = T(f(2)) +/ Kq(z,t) (a0+a1t+a2t2 —|—-~-)dt
0

b
+/ KQ(.??,t) (a0+a1t+a2t2—|—-~-)dt, (89)



8.2 The Volterra-Fredholm Integral Equations 263

where T'(f(x)) is the Taylor series for f(z). The Volterra-Fredholm integral
equation (8.7) will be converted to a regular integral in (8.8) or (8.9) where
instead of integrating the unknown function w(z), terms of the form ¢",n > 0
will be integrated. Notice that because we are seeking series solution, then
if f(z) includes elementary functions such as trigonometric functions, expo-
nential functions, etc., then Taylor expansions for functions involved in f(x)
should be used.

We first integrate the right side of the integrals in (8.8) or (8.9), and col-
lect the coefficients of like powers of x. We next equate the coefficients of
like powers of x into both sides of the resulting equation to determine a re-
currence relation in aj,j > 0. Solving the recurrence relation will lead to a
complete determination of the coefficients a;,j > 0. Having determined the
coefficients a;, j > 0, the series solution follows immediately upon substitut-
ing the derived coeflicients into (8.6). The exact solution may be obtained if
such an exact solution exists. If an exact solution is not obtainable, then the
obtained series can be used for numerical purposes. In this case, the more
terms we evaluate, the higher accuracy level we achieve.

Example 8.1

Solve the Volterra-Fredholm integral equation by using the series solution
method

u(z) :—5—x+12x2—x3—x4+/
0

T

(z —tyu(t)dt + /0 1(x+t)u(t)dt. (8.10)

Substituting u(x) by the series
u(x) = Z anx”, (8.11)
n=0

into both sides of Eq. (8.10) leads to

[e%S) T o0
Zanx":—5—x+12x2—x3—x4+/ ((x—t)Za,J")dt
=0 ) . ’ =0 (8.12)
+/ ((:c +1) Zant"> dt.
0

n=0
Evaluating the integrals at the right side, using few terms from both sides,
and collecting the coefficients of like powers of x, we find

2 3
aog + ar1x + asx” +azx” + - --

= 5+ gt tar+ tapt tagt
- g0 gL A2 S5 T A

1 1 1 1
+ —1+ao+2a1+3a2+4a3+5a4 x

1 1 .
+ <12 + 2a0> 2+ <—1 + 6a1> 28
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1
+(—1+12@>x4+~-. (8.13)

Equating the coefficients of like powers of « in both sides of (8.13), and solving
the resulting system of equations, we obtain

aO:O,a1:6,

a2:12,a3:a4:a5:...:0. (814)
The exact solution is therefore given by
u(x) = 6z 4 1222 (8.15)

Example 8.2

Use the series solution method to solve the Volterra-Fredholm integral equa-
tion
1

ulxr) = —.’[—1’2— 1’3 1’5 Iu X u . .
(r) =2 62° + -+A t@ﬂ*ﬁ[ﬁ + t)u(t)dt (8.16)

Substituting u(z) by the series
o
u(z) = Z anz”, (8.17)
n=0

into both sides of Eq. (8.16) leads to

oo xT o0
Zanx":2—x—x2—6x3+x5—|—/ (tZaﬂ")dt
n=0 0 n=0
1 o)
'ﬁ/ Qx+ﬂ§:mf>dt (8.18)
-1 n=0

Evaluating the integrals at the right side, using few terms from both sides,
and collecting the coefficients of like powers of x, we find

2 3 4
ag + a1x + asx” + asx” + agx” + - - -

94+ 20y 42
g a a:
37t T

2 2
+ (—1 + 2a0 + 3a2 + 5a4> T

1 2 1 3
+(—-14+ ag)x"+|(—-64+ _a1)x
2 3
L4 1 5
+4a2x+ 1+5a3 A S (819)
Equating the coefficients of like powers of z in both sides of (8.19), and solving
the resulting system of equations, we obtain
apg = 2, a; = 3,
as = 0, az = —5, (820)
a4:a5:~-~:O.

The exact solution is therefore given by
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u(z) = 2 + 3z — 5a>. (8.21)

Example 8.3

Solve the Volterra-Fredholm integral equation by using the series solution
method

ulz)=e"—1—a+ /03c u(t)dt + /01 au(t)dt. (8.22)

Using the Taylor polynomial for e up to x”, substituting u(x) by the Taylor
polynomial

7
u(z) = Z anz”, (8.23)
n=0

and proceeding as before leads to

1+a1 2 1+2!a2 3 1+3!a3 4
+ 91 7+ 3l x° + 41 T

1+ 4lay 5 1+ 5las 6 1+ 6lag 7
+ 51 r” + 6! T+ 7 A R
Equating the coefficients of like powers of z in both sides of (8.19), and
proceeding as before, we obtain

(8.24)

1
GOZO, a1:1, (12:1, a3:2|3
) 2
1 1 1 (8.25)
MU= gy BTy W67 g
The exact solution is given by
u(z) = ze®. (8.26)

Example 8.4

Solve the Volterra-Fredholm integral equation by using the series solution
method

w(w) =1 /O "o = Du(t)dt + /O ")t (8.27)

Substituting u(x) by the Taylor polynomial

8
u(z) = Z anz”, (8.28)
n=0

and proceeding as before, we obtain
(l():l, a1:a3:a5:a7:0,
1 1

ag = — a‘4:4'3

8.29
) (3.29)
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1 1
T e BT
Consequently, the exact solution is given by
u(z) = cosz. (8.30)

Exercises 8.2.1

Use the series solution method to solve the following Volterra-Fredholm integral equa-
tions

. 1

1. u(x) = —4 — 3z + 11z? — 2% —z* 4 /O (@ — t)u(t)dt +/0 (z + t)u(t)dt
» 1

2. u(z) = —1 — 322 — 223 +/O (z — t)u(t)dt + /O (x + t)u(t)dt

3.u(z) =4 —x—4z? — 23 + /Ox(x —t + Du(t)dt + /Ol(m +t— 1u(t)dt

4. u(x) = —8 — 6z + 11z? — 2* + /Ox(a: — tyu(t)dt + /Ol(a: +t 4 Du(t)dt

5. u(z) = —6 — 22 + 192° — z° + /Oz(a: — tyu(t)dt + /Ol(a: + t)u(t)dt

x 1
6. u(z) = —2% —az* — 2%+ / (Bxt + 4ot )u(t)dt +/ (4at? + 322 t)u(t)dt
0 0

7.u(x):ex—mex+m—1+/

1
; xu(t)dt—i—/ tu(t)dt

0

8. u(x) = 72x+xcosx+/
0

9. u(zx) =2z — /Oz(x — t)u(t)dt — /02 zu(t)dt

" tu(t)dt + / " su(t)dt
0

10. u(z) =24z — 2cosx — /x(x — t)u(t)dt — /; zu(t)dt
0 0

x e—1

11. u(z) = —zIn(1 + ) +/O u(t)dt +/O zu(t)dt

12. u(z) = =2 — 2z + 2e” + /:c (z — t)u(t)dt + /1 zu(t)dt
0 0

8.2.2 The Adomian Decomposition Method

The Adomian decomposition method [5-8] (ADM) was introduced thor-
oughly in this text for handling independently Volterra and Fredholm integral
equations. The method consists of decomposing the unknown function wu(x)
of any equation into a sum of an infinite number of components defined by
the decomposition series
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u(z) = Z Un (), (8.31)

where the components u,(z),n > 0 are to be determined in a recursive
manner. To establish the recurrence relation, we substitute the decomposition
series into the Volterra-Fredholm integral equation (8.5) to obtain

oo x 00 b st
S un(a) = f(x)—l—/ K (2,1) (Z un(t)> dt+/ Ko, 1) (Z un(t)> dt.
n=0 0 n=0 a n=0

(8.32)
The zeroth component ug(x) is identified by all terms that are not included
under the integral sign. Consequently, we set the recurrence relation

uo(r) = f(x),
@ b (8.33)
Upt1(x) = / Ki(x, t)u,(t)dt +/ Ky(z, )u,(t)dt, n =0
0 a
Having determined the components ug(x), u1(x), ua(x),. .., the solution in a

series form is readily obtained upon using (8.31). The series solution converges
to the exact solution if such a solution exists. We point here that the noise
terms phenomenon and the modified decomposition method will be employed
in this section. This will be illustrated by using the following examples.

Example 8.5

Use the Adomian decomposition method to solve the following Volterra-
Fredholm integral equation

ulz) =e"+1+2x+ /OI (x — t)u(t)dt — /01 e”tu(t)dt. (8.34)

Using the decomposition series (8.31), and using the recurrence relation (8.33)

we obtain
ug(z) = e* + 1+ x,

w(z) = /O (& — tyuo(t)dt + /0 e uo(t)dt (8.35)

14ty
—_ — — xX PR
x 9 5

and so on. We notice the appearance of the noise terms +1 and +x between
the components ug(z) and u;(x). By canceling these noise terms from ug(zx),
the non-canceled term of ug(x) gives the exact solution
u(z) = e”, (8.36)
that satisfies the given equation.
It is to be noted that the modified decomposition method can be applied
here. Using the modified recurrence relation

up(x) = €%,
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The exact solution u(x) = e* follows immediately.
Example 8.6

Use the modified Adomian decomposition method to solve the following
Volterra-Fredholm integral equation

1 11 v !
u(x)=a*— _a* - — x4+ | (x—tut)dt+ | (z+t)u(t)dt. (8.38)
12 4 3 0 0
Using the modified decomposition method gives the recurrence relation

1
up(z) = 2% — 12964,

u1(z)

_i - ;x + /Of(x — tu(t)dt + /O (a + t)u(t)dt (8.39)
1 4 1 6 1 1

T* - — - .
12 360 60 72
and so on. We notice the appearance of the noise terms :I:ll2 z* between the
components ug(x) and wui(x). By canceling the noise term from the wug(x),

the non-canceled term gives the exact solution
u(z) = 2?2, (8.40)

that satisfies the given equation.

Example 8.7

Use the modified Adomian decomposition method to solve the following
Volterra-Fredholm integral equation

u(z) = cosx —sinx — 2 + /096 u(t)dt + /Oﬂ(x — t)u(t)dt. (8.41)

Using the modified decomposition method gives the recurrence relation

uo(x) = cosz,

r i 8.42
ui(z) = —sine — 2+ / u(t)dt + / (x — t)u(t)dt = 0. (8.42)

0 0

Consequently, the exact solution is given by
u(z) = cosz. (8.43)

Example 8.8

Use the modified Adomian decomposition method to solve the following

Volterra-Fredholm integral equation
1

u(z) =3z +42° — 2 —a' -2+ / tu(t)dt + / tu(t)dt. (8.44)
0 —1

Using the modified decomposition method gives the recurrence relation

ug(z) = 3z + 42% — 3,

T 1
u(z) = —2* — u u .
() 2+/0 ¢ (t)dt+/ tu(t)dt (8.45)

-1
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2 1
=" 5x5 + a3,
Canceling the noise term —z3 from ug(z) gives the exact solution
u(z) = 3z + 422 (8.46)

Exercises 8.2.2

Use the modified decomposition method to solve the following Volterra-Fredholm
integral equations

1 x 1
1 u(z) = — 3353 +/ tu(t)dt +/ t2u(t)dt
0 —1

T

2. u(z) =sec’ x — tanz — 1 +/ u(t)dt + /4 u(t)dt
0 0

z 5
3. u(z) =sinz — cosx 7/ u(t)dt +/2 u(t)dt
0 0

4. u(z) = > — 210955 _ ix — ; + /Ox(x — t)u(t)dt +/0 (z + t)u(t)dt
x 1
5. u(z) = 2 — 290105 - ix + é +/O (z 4 t)u(t)dt +/0 (z — t)u(t)dt

6. u(z) =sinz +cosz —x + /O:c u(t)dt + /02 (z — t)u(t)dt
7. u(z) =cosz —sinz — 2 + /I u(t)dt + /W(x — t)u(t)dt
0 0

8. u(zx) =cosz+ (1 —x)sinz — 2+ /Ox(x — Du(t)dt + /Oﬂ(a: — t)u(t)dt

9. u(z) = tanz — In(cos z) + /I u(t)dt + /4 zu(t)dt
o «

1 © 2
10. u(z) = cotz — In(sinz) — 21‘111(2) +/ u(t)dt +/2 xu(t)dt
2 4

1 1 z 1
11. u(z) = x +sinz +cosx — _x? — 9 +/ u(t)dt +/ 4u(t)dt
0

2 "

1 x 1
12. u(z) =z + cosz — sinz — 2352 +1+ / u(t)dt + / 4u(t)dt
0

.

8.3 The Mixed Volterra-Fredholm Integral Equations

In a parallel manner to our analysis in the previous section, we will study the
mixed Volterra-Fredholm integral equations [2], given by
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T b
(@) = f(z) + /0 / K (r,tyu(t)dtdr, (8.47)

where f(x) and K(x,t) are analytic functions. It is interesting to note that
(8.47) contains mixed Volterra and Fredholm integral equations. The Fred-
holm integral is the interior integral, whereas the Volterra integral is the ex-
terior one. Moreover, the unknown function u(x) appears inside and outside
the integral signs. This is a characteristic feature of a second kind integral
equation. This type of equations will be handled by using the series solu-
tion method and the Adomian decomposition method, including the use of
the noise terms phenomenon or the modified decomposition method. Other
approaches exist in the literature but will not be presented in this text.

8.3.1 The Series Solution Method

The series solution method was examined before in this chapter. A real func-
tion u(x) is called analytic if it has derivatives of all orders such that the
generic form of Taylor series at x = 0 can be written as

u(z) = Z anz”. (8.48)
n=0

We will assume that the solution u(x) of the mixed Volterra-Fredholm integral
equation

T b
u(z) = f(x) —|—/O / K (r,t)u(t)dtdr, (8.49)

is analytic, and therefore possesses a Taylor series of the form given in (8.48),
where the coefficients a,, will be determined in an algebraic manner.

In this method, we usually substitute the Taylor series (8.48) into both
sides of (8.49) to obtain

- k T ok
apx® =T(f(x)) + K(r,t) ( axt ) dtdr, (8.50)

or for simplicity we use

T b
ap+ a1z +aa’ +- - = T(f(x))+/ / K(r,t) (ap + art + ast® + - - ) dtdr,
0 a

(8.51)
where T'(f(x)) is the Taylor series for f(z). The mixed Volterra-Fredholm
integral equation (8.49) will be converted to a traditional integral in (8.50)
or (8.51) where instead of integrating the unknown function u(z), terms of the
form t", n > 0 will be integrated. Notice that because we are seeking series
solution, then if f(z) includes elementary functions such as trigonometric
functions, exponential functions, etc., then Taylor expansions for functions
involved in f(z) should be used.
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We first integrate the inner integral, and then we integrate the outer in-
tegral in (8.50) or (8.51), and collect the coefficients of like powers of x. We
next equate the coeflicients of like powers of = into both sides of the resulting
equation to determine a system of algebraic equations in a;,j > 0. Solving
this system of equations will lead to a complete determination of the coef-
ficients a;,7 > 0. Having determined the coefficients a;,j > 0, the series
solution follows immediately upon substituting the derived coefficients into
(8.48). The exact solution may be obtained if such an exact solution exists,
otherwise a truncated series is used for numerical approximations.

Example 8.9

Solve the mixed Volterra-Fredholm integral equation by using the Taylor
series solution method

17 T 1
ul) = Mot o + / / (r — t)u(t)dtdr. (8.52)
o Jo
Substituting u(z) by the series
o
u(z) = Z anz”, (8.53)
n=0

into both sides of Eq. (8.52) leads to

> 17 z ot -
Z apz” = 11z + 5 2 4 / / ((r — 1) Z a,ﬁ") dtdr. (8.54)
n=0 0 0 n=0

Evaluating the integrals at the right side, using few terms from both sides,
collecting the coefficients of like powers of z, and equating the coefficients of
like powers of z in both sides, we obtain

CL()ZO, a1:6,

(8.55)
az =12, az3=as=as5=---=0.
The exact solution is therefore given by
u(z) = 6z + 1222, (8.56)

Example 8.10

Solve the mixed Volterra-Fredholm integral equation by using the series so-
lution method

9 xT 1
u(r) =2+ 47 — 22 5" + / / (r—u()dtdr.  (8.57)
o Jo
Substituting u(z) by the series
u(z) = Z anz”, (8.58)
n=0

into both sides of Eq. (8.57) leads to

&S] 9 T 1 )
Z anz" =244z — "z — 52 + / / (r—1) Z ant™ | dtdr. (8.59)
n=0 8 0 0 n=0
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Evaluating the integrals at the right side, using few terms from both sides,
collecting the coefficients of like powers of x, and equating the coefficients of
like powers of x in both sides, we obtain

ag =2, a3 =3,

as = 0, asz = —5, (860)

a4:a5:~-~:O.
The exact solution is therefore given by

u(r) = 2 + 3z — 5z®. (8.61)

Example 8.11

Solve the mixed Volterra-Fredholm integral equation by using the series so-
lution method

T 1
u(z) = ze® — ;x2 —I—/ / ru(t)dtdr. (8.62)
o Jo

Using the Taylor polynomial for ze® up to 27, substituting u(z) by the Taylor
polynomial

9
u(z) = Z anz", (8.63)
n=0

and proceeding as before, we obtain
ag=0,a1 =1, ag=1,
1 1 1

a3:2!, a4:3!, a5:4!,

(8.64)

The exact solution is therefore given by
u(z) = ze®. (8.65)
Example 8.12

Solve the mixed Volterra-Fredholm integral equation by using the series so-
lution method

€ 3
u(z) = cosx +sinz — 2% + ;Tx + / / (r —t)u(t)dtdr. (8.66)
o Jo
Proceeding as before we find
1
aO:]-a (11:1, (12:—2!,

1 1 1
a3 = _3|a Gy = 40 a5 = 5‘3 (867)

1 1 1

W=Tgr T T BT g

and so on. The series solution is given by

1 1 1 1
u(w) = (1_2!’”2+4!””4+"'>+<x_3!+5!x5+'”>’ (8.68)
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that converge to the exact solution
u(z) = cosx + sin z. (8.69)

Exercises 8.3.1

Use the series solution method to solve the following mixed Volterra-Fredholm integral
equations

1 x 1
1. u(z) =2+ 122 + 25x2 + / / (r — t)u(t)dtdr
o Jo
x 1
2. u(z) = 6+ 19z — 622 + / / (r — t)u(t)dtdr
o Jo
x 1
3. u(z) =2+ 10z — 222 + / / (r — t)u(t)dtdr
o J-1
x 1
4. u(z) =2+ 622 + / / (r — t)u(t)dtdr
o J-1
31 R PPN
5. u(z) =Te+ _z°+ (r* — t*)u(t)dtdr
3 o Jo
x 1
6. u(z) = 4 + 14z — 22 + / / (r3 — t3)u(t)dtdr
o J-1
x 1
7. u(x) = 6 4 9z + 222 — 225 + / / (rt? + r2t)u(t)dtdr
0o J-1
1 @ ]
8. u(z) =sinx +x — 2x2 +/ /2 (r — t)u(t)dtdr
o Jo
x e—1
9. u(z) =ln(l4+z) —z +/ / u(t)dtdr
o Jo
1 x e—1
10. u(z) = In(1 + z) — 21‘2 +/ / ru(t)dtdr
o Jo

2 xT T
11. u(z) =cosz + , / / u(t)dtdr
™ 01 0 .-

12. u(z) = tanx — x + / / u(t)dtdr
In2 0 0

8.3.2 The Adomian Decomposition Method

The Adomian decomposition method (ADM) was introduced thoroughly in
this text for handling independently Volterra integral equations, Fredholm
integral equations, and the Volterra-Fredholm integral equations. The method
consists of decomposing the unknown function u(z) of any equation into a
sum of an infinite number of components defined by the decomposition series
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u(z) = Z Un (). (8.70)

To establish the recurrence relation, we substitute decomposition series into
the mixed Volterra-Fredholm integral equation (8.49) to obtain

[e%¢] T b [e%¢]
> tn(z) :f(x)+/0 / K(r,t) (;Z:()un(t)) dt dr. (8.71)

n=0
Consequently, we set the recurrence relation

up(z) = f

(),
z b
un+1(x):/0 / K(r,t)un(t)dtdr, n > 0.

The solution in a series form is readily obtained upon using (8.70). The series
may converge to the exact solution if such a solution exists. We point out here
that the noise terms phenomenon and the modified decomposition method
will be employed heavily.

Example 8.13

(8.72)

Solve the mixed Volterra-Fredholm integral equation by using the Adomian
decomposition method

1 x 1
u(x) = xe® — 21‘2 —I—/ / ru(t)dtdr. (8.73)
o Jo
Using the Adomian decomposition method we set the recurrence relation

1
up(x) = xe® — _a?,

2
I (8.74)
Upt1(x) :/ / rug(t)dtdr, k> 0.
o Jo
This in turn gives
1
uo(z) = xe® — 2x2,
T 1 5
up(x) :/ / rug(t)dtdr = a2,
us(x) :/0 /o ruq (t)dtdr = 72962,
T 1
uz(z) :/ / rus(t)dtdr = X 22
s o Jo 4327
and so on. Using (8.70) gives the series solution
1 5 1 1
T 2 2
= _ 1 .
u(x) = xe 5% —1—1296 ( +6+36+ ), (8.76)

that converges to the exact solution
u(z) = ze”, (8.77)
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obtained upon finding the sum of the infinite geometric series.
However, we can obtain the exact solution by using the modified decom-
position method. This can be achieved by setting

ug(z) = ze®,

(8.78)
uy(x) ac +/ / rug (t)dtdr = 0.

Accordingly the other Components uj(z),j > 2 = 0. This gives the exact
solution by

u(z) = ze”. (8.79)
Example 8.14

Solve the mixed Volterra-Fredholm integral equation by using the Adomian
decomposition method

1 T o
u(r) =sinz — 2962 +/ / ru(t)dtdr. (8.80)
o Jo
Using the Adomian decomposition method we set the recurrence relation

1
uo(x) = sinx — 2x2,

ugy1(x // rug(t)dtdr, k> 0.

This in turn gives

(8.81)

1
up(x) = sinx — xQ,

// rug(t dtdr—smx—I— x _96

By canceling the noise term —2x from ug, the exact solution is given by
u(z) = sinz. (8.83)
This result satisfies the given equation.

However, we can obtain the exact solution by using the modified decom-
position method. This can be achieved by setting

(8.82)

uo(x) = sinx,

up(x) ac —I—// rug(t)dtdr = 0. (8.84)

Accordingly the other Components uj(z),7 = 2 = 0. This gives the same
solution obtained above.

Example 8.15

Solve the mixed Volterra-Fredholm integral equation by using the Adomian
decomposition method

u(x) = cosx — 2x + /OI /Oﬂ(r — t)u(t)dtdr. (8.85)
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Using the modified decomposition method we set
up(xz) = cosz,

8.86
:—2x+// (r — t)ug(t)dtdr = 0. ( )

Accordingly the other components uj(x),j > 2 = 0. This gives the exact
solution by
u(z) = cos . (8.87)

Example 8.16

Solve the mixed Volterra-Fredholm integral equation by using the Adomian
decomposition method

u(z) =In(l +z) — x —|—/ / t)dtdr. (8.88)

Using the modified decomposition method we set
ug(z) = ln(l + ),

(8.89)
ui(z) = ac +/ / rug(t)dtdr = 0.

Accordingly the other Components uj(z),j > 2 = 0. This gives the exact

solution by
u(z) = In(1 + x). (8.90)

Exercises 8.3.2

In Exercises 1-6, use the Adomian decomposition method to solve the mixed Volterra-
Fredholm integral equations

x 1
L ou(z) = e +/ / (r® — ¢3)u(t)dtdr
5 0o J-1
2 3 S RS
2. u(zr) =z + 0" + (rt* — rt)u(t)dtdr
o J-1
4 x 1
3. u(z) = _a? +/ / (rt? — r2t)u(t)dtdr
5 0o Jo1
2 x 1
4. u(z) = "+ / / (rt? + r2t)u(t)dtdr
15 o J-1
1 x 1
5. u(e) = a® — o+ / / (1 + rtyu(t)dtdr
o J-1

9 2 x 1
6. u(x) = z° — 33: +/O [1(1 + rt)u(t)dtdr

In Exercises 7-12, use the modified decomposition method to solve the following
Volterra-Fredholm integral equations

1 T3
7. u(z) = rsinw — 23:2 +(mr—2)x+ / / (r — t)u(t)dtdr
o Jo
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7T2 x ™
8 u(z) =xcosx — a2 +/ / ru(t)dtdr
4 o Jo
x e—1
9. u(z) =In(l+2) — = +/ / u(t)dtdr
o Jo
¢ [
10. u(z) = tanz — % In2 + / / ru(t)dtdr
o Jo
1 T
11. u(z) = sec?z — (Z —In2)z — 21‘2 + / /4 (r + t)u(t)dtdr
o Jo

x 2
12. u(z) = 2xe® — (e + 1)z? +/ / ru(t)dtdr
o Jo

8.4 The Mixed Volterra-Fredholm Integral Equations in
Two Variables

In this section we present a reliable strategy for solving the linear mixed
Volterra-Fredholm integral equation of the form

u(z,t) = f(x,t) +/O /Q F(x,t,r, s)u(r,s)drds, (z,t) € Q@ x[0,T], (891)

where u(z,t) is an unknown function, and f(z,t) and F(x,t,r, s) are analytic
functions on D = Q x [0,T], where Q is a closed subset of R",n = 1,2, 3.

The mixed Volterra-Fredholm integral equation (8.91) in two variables
arises from parabolic boundary value problems, the mathematical modeling
of the spatio-temporal development of an epidemic, and in various physical
and biological models. In the literature, some methods, such as the projec-
tion method, time collocation method, the trapezoidal Nystrom method, and
Adomian method were used to handle this problem. It was found that these
techniques encountered difficulties in terms of computational work used, and
therefore, approximate solutions were obtained for numerical purposes. In
particular, it was found that a complicated term f(x,t) can cause difficult
integrations and proliferation of terms in Adomian recursive scheme.

To overcome the tedious work of the existing strategies, the modified de-
composition method will form a useful basis for studying the mixed Volterra-
Fredholm integral equation (8.91). The size of the computational work can
be dramatically reduced by using the modified decomposition method. More-
over, the convergence can be accelerated by combining the modified method
with the noise terms phenomenon. The noise terms were defined as the iden-
tical terms with opposite signs that may appear in the first two components
of the series solution of u(z). The modified decomposition method and the
noise terms phenomenon were presented in details in Chapters 3, 4, and 5.
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8.4.1 The Modified Decomposition Method

In what follows we give a brief review of the modified decomposition method.
For many cases, the function f(z,t) can be set as the sum of two partial
functions, namely f1(z,t) and f2(x,t). In other words, we can set

flx,t) = fi(z,t) + fa(x,t). (8.92)
To minimize the size of calculations, we identify the zeroth component ug(z, t)
by one part of f(z,t), namely fi(x,t) or fo(x,t). The other part of f(z,t) can
be added to the component uq(z,t) among other terms. In other words, the
modified decomposition method introduces the modified recurrence relation

Uo(xat) = fl(xat),

ui(@,t) = folz,t) + /O /Q F(z,t,7,8)uo(r, s)drds, (8.93)

¢
ugy1(x,t) :/ /F(x,t,r,s)uk(r,s)drds, k> 1
0 Jo

If noise terms appear between ug(z,t) and uy(z,t), then by canceling these
terms from ug(z, t), the remaining non-canceled terms of ug(z, t) may give the
exact solution. This can be satisfied by direct substitution. In what follows,
we study some illustrative examples.

Example 8.17

Use the modified decomposition method to solve the mixed Volterra-Fredholm
integral equation

u(z,t) = f(z,t) —I—/O /QF(x,t,r,s)u(r, s)drds, (z,t) € Q x [0,T], (8.94)
where
t)y=e"t t L 1)sin1
flz,t)=e [cos(w) + tcos(x) + ) cos(x —1)sinl|, (3.95)

F(z,t,r,s) = —cos(x —r)es 1,

with Q = [0, 1].
Substituting the decomposition series

u(z,t) = Z un(z,t), (8.96)
n=0
into (8.94) gives

oo . 1 .
Z un(x,t) =€ {cos(az) + tcos(x) + 2tcos(ac —1)sin 1]

= t N (8.97)
—/0 /Qcos(x —r)est (Z un(r,s)> drds.

n=0

As stated before we decompose f(z,t) into two parts as follows:
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Jo(z,t) = e~ tcos(x) + t cos(z)],

| (8.98)
fi(z, t) = 2te_t cos(x — 1)sin1.

The modified decomposition technique admits the use of the recursive relation
uo(w,t) = e~ tcos(z) + t cos(z)],

1
uy(z,t) = Zte_t cos(z — 1)sin1

¢
—/ /cos(x—r)esftuo(r,s)drds (8.99)
0o Jo
¢
ugt1(x,t) = —/ / cos(x — r)e* tug(r, s)drds, k> 1.
0 Jo
This gives
uo(x,t) = e cos(z) + t cos(x)],
(8.100)

2

The self-canceling noise terms te~¢ cos(z) and —te™! cos(x) appear between
the components ug(x, t) and u;(x,t) respectively. By canceling this term from
uo(x,t), and showing that the remaining non-canceled term of ug(x,t) satis-
fies the equation (8.94), the exact solution is given by

u(z,t) = e cos(w). (8.101)

1 1
ui(x,t) = —te "t cos(z) + _te™t <2 sin(x + 4) + sin?2sin x> +--

Example 8.18

Use the modified decomposition method to solve the mixed Volterra-Fredholm
integral equation

u(z,t) = f(z,t) —l—/o /QF(x,t,r,s)u(r, s)drds, (z,t) € Q x [0,T], (8.102)

where -
z,t) =cosxsint +  cosx(tcost —sint),
f,t) g o8 ) (8.103)
F(xz,t,r, s) = cos(x — r)sin(t — s),
with Q = [0, 7]
Substituting the decomposition series
u(a,t) = un(z,t), (8.104)
n=0
into (8.102) gives
oo
. m .
Z Un(z,t) = cosxsint + 4 €8 x(tcost — sint)
=0 (8.105)

+ /Ot /Q cos(z — ) sin(t — s) (;% Un(r, 3)> drds.
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As stated before we decompose f(z,t) into two parts as follows:

fo(x,t) = coszsint + Ztcosxcost,
i (8.106)
filz,t) = 4 cos xsint.

The modified decomposition technique admits the use of the recursive relation

, T
uo(x,t) = cosxsint + 4tcosxcost,
- ¢
up(z,t) = — 4 coszsint + / / cos(z — r)sin (t — s)ug(r, s)drds (8.107)
0o Jo

¢
ugt1(x,t) = / / cos(z — r)sin (t — s)ug(r, s)drds, k > 1.
0 Jo

This gives
uo(x,t) = cosxsint + Ztcosxcost,
- (8.108)
up(z,t) = —4tcosxcost+ S

The self-canceling noise terms 7tcoszcost and —7tcosxcost appear be-

tween the components ug(z,t) and wui(z,t) respectively. By canceling this
term from wg(z,t), and showing that the remaining non-canceled term of
uo(x,t) satisfies the equation (8.102), the exact solution

u(z,t) = coszsint, (8.109)
follows immediately.

Example 8.19

Use the modified decomposition method to solve the mixed Volterra-Fredholm
integral equation

t
u(z,t) = f(x,t) +/ / F(x,t,r, s)u(r,s)drds, (z,t) € Q x[0,T], (8.110)
o Jao
where

f(z,t) =sin(z +t) — 4dcost — wsint — 2tsint + 4, (8.111)
F(x,t,r,s) =r+s,

with Q = [0, 7].

Substituting the decomposition series

u(z,t) = up(z,t), (8.112)

n=0
into (8.110) gives

o0

Z Up(x,t) =sin(x +t) —4cost — wsint — 2tsint + 4

n=0 . IS (8113)
+/O /Q(r—i—s) (Z un(r,s)> drds.

n=0
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As stated before we decompose f(z,t) into two parts as follows:
fo(x,t) =sin(z +t) — 4 cost — wsint,
fi(z,t) = —2tsint + 4.

The modified decomposition technique admits the use of the recursive relation

(8.114)

ug(z,t) = sin(x +t) — 4cost — wsint,

u(z, t) = —2tsint+4+/0 /Q(r+s) (uo(r, 5)) drds (8.115)

¢
ugy1(x,t) = / /(r + s)ug(r, s)drds, k> 1.
0 Jo
This gives
uo(x,t) = sin(x 4+ t) — 4 cost — wsint,

_ (8.116)
ui(z,t) =4cost +wsint + - - .

By canceling the two noise terms from ug(z, t), and showing that the remain-
ing non-canceled term of wg(x,t) satisfies the equation (8.110), the exact
solution

u(z,t) = sin(z + t), (8.117)

is readily obtained.
Example 8.20

Use the modified decomposition method to solve the mixed Volterra-Fredholm
integral equation

u(x,t) = f(z,t) +/O /QF(x,t, r,s)u(r, s)drds, (x,t) € Q@ x [0,T], (8.118)

where 344 1+2 1
T T
z,t) = 2% — t+t2 — 34+t
f@t) 12 6 6 (8.119)
F(z,t,r,8) =x+t+r—2s,
with Q = [0, 1].

Proceeding as before we set

o0

34dr, o, 1422, 1,
E Up(2,t) = 2% — t4 1% — B+t
—~ 12 6 6

+/O /Q(x +t+7r—2s) (;;O Un (7, s)> drds. (8.120)

Decomposing f(x,t) into two parts as follows:

3+ 4x
fo(x,t):xz— 12 t+t27 fl(xat):

and using recursive relation

1+2x . 1
_ 3 8.121
6 6 ’ ( )
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2_3+4$

t+t2
12+’

up(z,t) =
¢

up(x,t) = v+ / / (x +t+7r—28)ug(r, s)drds (8.122)
0 Jo

t
g1 (2, t) :/ /(w+t+r—28)uk(r,s)drds, k>1.
0 Ja

This gives

4
ug(x,t) = 22 — 3 TQ Ty,
S (8.123)
up(x,t) = 12 t4 ..

By canceling the noise term from wg(z,t), and showing that the remaining
non-canceled term of ug(z, t) satisfies the equation (8.118), the exact solution

u(z, t) = 2 + 12, (8.124)

is readily obtained.

Exercises 8.4.1

Use the modified decomposition method to solve the mixed Volterra-Fredholm inte-
gral equations in two variables

t
u(z,t) = f(z,t) +/ / F(xz,t,r, s)u(r, s)drds, (z,t) € Q x [0,T], (8.125)
o Ja
where f(z,t), F(z,t,r,s), and  are given by:
1 1
1. f=at— 12xt3 + 18153, F=(@-r)(t—s), Q=10,1]

2. f=x+t—3t2 —4t3, F=12s, Q=[0,1]

2 2
.f:x27t2+cost(7; 42) +2tsint77;

w

, F=cosrsins, Q= {O,;}

2
4. ]”:35277527sin15(71;1 ftz) + 2tcost, F = cosrcoss, §) = {O,g}

1 1
5. f=1+a2%+ 5t2+t3— (t2+ 10t5) z, F=(x—7)t—s), Q=[-1,1]
4
6.f:x2t71‘t2+9t3+t2, F=r—s Q=[-1,1]
7. f:e_tcosx+72rte_tcosx, F = —cos(z —7r)es™ %, Q=10,7]

8. f=cos(x —t)+4sint + cost(r —2t) — 7w, F=r—s, Q=[0,7]

5 1 5
9.f:xet—6et+2tet+6, F=r—s Q=10,1]
10. f = cos(z +t) + 2wsint — 2wt cost, ' =rs, Q = [—m, 7]

11. f = cosxzcost + 2cost + 2tsint — 2, F =rs, Q= [0, 7]
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12. f = e tsinz + ;teftsinx, F = —cos(z —r)e*", Q=10,7]
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Chapter 9
Volterra-Fredholm Integro-Differential
Equations

9.1 Introduction

The Volterra-Fredholm integro-differential equations [1-4] appear in two
types, namely:

u® (2) = F(z) + M\ / " K u(t)dt + o / " Koo tpu(ds, (0.1)

and the mixed form
xz rb

u® (z) = flz) + A / / K (r, t)u(t)dtdr, (9.2)
0 a

where u®) (z) = dzz(,f). The first type contains disjoint integrals and the

second type contains mixed integrals such that the Fredholm integral is the
interior one, and Volterra is the exterior integral.

9.2 The Volterra-Fredholm Integro-Differential Equation

In this section we will first study the Volterra-Fredholm integro-differential
equation (9.1). The Adomian decomposition method can be used after inte-
grating both sides of any equation k times and using the initial conditions.
This type of equations will be handled by using the Taylor series solution
method and the variational iteration method only.

9.2.1 The Series Solution Method

The series solution method [2,5] was examined before in this chapter and
in Chapters 3, 4, and 5. The generic form of Taylor series at = 0 can be
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written as
o0

u(z) = Z anz". (9.3)
n=0

We will assume that the solution u(z) of the Volterra-Fredholm integro-
differential equation

T b
u®) (z) = flz) + /O Ky (2, t)u(t)dt + / Ko(z, t)u(t)dt, (9.4)

is analytic, and therefore possesses a Taylor series of the form given in (9.3),
where the coefficients a,, will be determined algebraically.

In this method, we usually substitute the Taylor series (9.3) into both sides
of (9.4) to obtain

oo (k) . oo
(Z anx"> =T(f(z)) + / Ki(z,t) (Z ant”> dt
0 (9.5)

n=0 n=0
b o0
+/ Koz, t) (Z ant"> dt,
a k=0
or for simplicity we use

(ap + a1z + aga® + - )F) = T(f(z))

+/ Ki(z,t) (ap + art + agt®> +---) dt
; 1( (a0 + a1 2 ) 9.6)

b
+/ Ks(x,t) (ao + ait + ast? —|—~~~)dt,

where T'(f(x)) is the Taylor series for f(x). The integro-differential equation
(9.4) will be converted to a traditional integral, where terms of the form
t"™, n > 0 will be integrated.

We first integrate the right side of the integrals in (9.5) or (9.6), and col-
lect the coefficients of like powers of x. We next equate the coefficients of
like powers of z into both sides of the resulting equation to determine the
coefficients a;, 7 > 0. Solving the resulting equations will lead to a complete
determination of the coefficients a;, j > 0. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (9.3). The exact solution may be obtained if such an
exact solution exists.

It is to be noted that the series method works effectively if the solution
u(z) is a polynomial. However, if u(z) is any elementary function, more terms
of the series are needed to obtain an approximation of high degree of accuracy.
This analysis will be tested by discussing the following examples.

Example 9.1

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method
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T 1
u(z) = 11417z — 223 —3x4—|—/ tu(t)dt+/ (z—t)u(t)dt,u(0) = 0. (9.7)
0 0
Substituting u(x) by the series
u(z) = Z anz”, (9.8)
n=0

into both sides of the equation (9.7), and using the initial condition ag = 0,
we find

00 / z 00
(Z nawc") =114 172z — 22% — 32* + / (t Z ant"> dt  (9.9)
n=1 0 n=0

+/0 ((ac— t)%a,ﬂ) dt.

Evaluating the integrals at the right side, using few terms from both sides,
and collecting the coefficients of like powers of x, and equating the coefficients
of like powers of = in both sides of the resulting equation, we obtain

ap=0, a1 =6, ax=12, a; =0, j=3. (9.10)
The exact solution is therefore given by
u(z) = 62 + 122°. (9.11)

Example 9.2

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method

T 1
u'(x) =2 — 5z — 327 — 202 — 2° + / u(t)dt + / (14 at)u(t)dt,u(0) = 1.

0 —1
(9.12)
Substituting u(z) by the series

u(z) = Z anz”, (9.13)
n=0

into both sides of Eq. (9.12), and using the initial condition ay = 1, we find

0o / z o
(Z namv") =2— b5z — 322 —202° — 2% + / (Z ant"> dt
n=1 0 n=0
1 %)
+/ (1+at) > ant™dt.

-1 n=0

(9.14)

Evaluating the integrals at the right side, using few terms from both sides,
and collecting the coefficients of like powers of x, and equating the coefficients
of like powers of = in both sides of the resulting equation, we obtain

ap=1, a1=6, ax=a3=0, a1=5, a;=0, j=5. (9.15)

The exact solution is therefore given by
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u(z) = 1+ 6z + 5. (9.16)

Example 9.3

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method

u(x) = 2€” —2+/

x

1
w(t)dt + / w(t)dt, u(0) = 0. (9.17)
0 0
Substituting u(x) by the Taylor polynomial
10
u(z) = Z anz”, (9.18)
n=0

and proceeding as before, we obtain

1 1 1
ap=0, a =1 a=1L a=,, @w=,, 6=, (9.19)
The exact solution is given by
u(z) = ze”. (9.20)

Example 9.4

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method

u”(x) =2sinz —x — 3/0 (x — t)u(t)dt + /0 u(t)dt,

u(0) =/ (0) =1, u”(0)=-1.

Using the series assumption for u(z) and proceeding as before, we obtain

(9.21)

(Z()—]., al—l, ag_—21!,
1 1 1 (9.22)
BT T MT gy BT g
and so on. the exact solution is given by
u(z) = sinx + cosx. (9.23)

Exercises 9.2.1

Solve the Volterra-Fredholm integro-differential equations by using the series solution
method

1w/ (2) = 6+ 4z — 2° + /x(x ~ Dult)dt + /1 (1 — atyu(t)dt, u(0) =0
0 —1

2. u' () = 4 + 62 + 121 R /I(t — 2)u(t)dt + /1 (1 — tyu(t)dt, u(0) = 1
0 1

3. u'(x):—4+6x—x2—x4+/

x 1
zu(t)dt +/ (1 —azt)u(t)dt, u(0) =1
0 —1
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1 x 1
4. v (z) = -4+ 62 + 6x4 + 230106 +/ (xt? — z%t)u(t)dt +/ (1 — zt)u(t)dt,
0 -1
u(0) =1
1 3 @ 1
5 u"(z) = -8 — 21‘2 + a2+ 41‘4 +/ tu(t)dt +/ (z — t)u(t)dt,
0 -1
u(0) =1, u/(0) = -3
2 x 1
50 3 +/ u(t)dt—‘,—/ (xt? — z2t)u(t)dt,
0 0

u(0) = 69, u/(0) = —168

6. v (z) = —500 +

7 0 (z) = 2cosm — 1+ /w w(t)dt + / w(®)dt, u(0) = —1, u'(0) = 1
0 0
x 1
8. u'’(z) :/0 u(t)dt +/O tu(t)dt, u(0) =1, v/(0) =1

9. v (x) = —6 — 2z — 32% — 4a® +/

x 1
u(t)dt +/ tu(t)dt,
0 0

w(0) = 2, u/(0) =6, u'(0) = —24

x 1
10. v’ (z) = « — 223 + 32* + / tu(t)dt + / zu(t)dt,
0 0
u(0) =0, u’'(0) =6, u'(0) = —24

11. v’ () =3 — 4cosz +/ u(t)dt +/ u(t)dt, u(0) =0, v/ (0) =1, v/ (0) =0
0 0

.

u(t)dt + /2 u(t)dt, uw(0) =0, u'(0) =0, u”’(0) =2
0

x
12. v/’ (z) = —1 — 4sinz +/
0

9.2.2 The Variational Iteration Method

The variational iteration method was used before to handle Volterra and
Fredholm integral equations. It was discussed before, that the method pro-
vides rapidly convergent successive approximations of the exact solution if
such a closed form solution exists. The variational iteration method will also
be used in this section to study the Volterra-Fredholm integro-differential
equations.

The standard ith order Volterra-Fredholm integro-differential equation is
of the form

T b
u (2) = f(z) + / K (2, Eu(t)dt + / Ko, u(t)dt, (9.24)
0 a
where u((z) = Z;ﬁt, and u(0),4'(0),...,u*"1(0) are the initial conditions.

The right side contains two disjoint integrals. Concerning the kernel Ko(z, ),
we will discuss Ko (x,t) being separable and given by

Ka(x,t) = g()h(t), (9-25)
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or may be difference kernel and given by

Ky(z,t) = Ka(x — t) = g(x) — h(?). (9.26)
Consequently, the second integral at the right side of (9.24) becomes
b
/ Koz, u(t)dt = ag(x), (9.27)
a
and .
/ Koz, tyu(t)dt = Bg(z) — a, (9.28)

by using (9.25) and (9.26) respectively, where

b b
a:/ h(t)u(t)dt, /6:/ u(t)dt. (9.29)

The correction functional for the Volterra-Fredholm integro-differential equa-
tion (9.24) is

Un+1 (.T) = ’U,n(l')

+/Ox AE) (qu) (&) - f(&) - /Ot K1 (&, 1) (r)dr — ag(§)> o, (9.30)

Unt1(T) = un(x)

+1AxA@>(uﬁno-—f@)—1AtKa@n0anwyh——ﬂmf»+a)d&

by using (9.27) and (9.28) respectively.

The variational iteration method is used by applying two essential steps.
It is required first to determine the Lagrange multiplier A\(£) that can be
identified optimally via integration by parts and by using a restricted varia-
tion. Having A(§) determined, an iteration formula, without restricted varia-
tion, should be used for the determination of the successive approximations
Un+1(x),n = 0 of the solution u(z). The zeroth approximation ug can be any
selective function. However, the given initial values «(0),u'(0), ... are prefer-
ably used for selecting the zeroth approximation ug as will be seen later.
Consequently, the solution is given by

u(x) = nh—>néo Un (). (9.32)

(9.31)

It is worth noting to summarize the Lagrange multipliers A(§) for a variety
of ODEs as formally derived in Chapter 3:

u' + f(u(f),u’(f)) =0,A=-1,
u’ + f(u(€),u'(§), u"(§) =0,A=¢§ —x,
w4 fu(§), ' (€),w" (€),u"(§) =0, =~ (£ - 2)?,

W) 4 Fu(€), /() w(€), u” (€), ™ () = 0, A = (€ — ),
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1

(9.33)

ul™ + f(u(€),u'(€),u" (), ..., ut(€) = 0,A = (=1)"

The VIM will be illustrated by studying the following examples.
Example 9.5

Solve the following Volterra-Fredholm integro-differential equation by using
the variational iteration method

() =1+ /Om(x — t)u(t)dt —|—/O xtu(t), w(0)=1. (9.34)

The correction functional for this equation is given by

Ups1(7) = up(z) — /Om (u;l(t) —-1- /Ot(t — ) (r) dr — at> dt, (9.35)

where we used A = —1 for first-order integro-differential equation, and
1
o= / tut)dt. (9.36)
0
We can use the initial condition to select ug(z) = w(0) = 1. Using this

selection into the correction functional gives the following successive approx-
imations

uo(x) =1,
up () = ug(z) — /Om ( o)y —1— /Ot(t — r)ug(r)dr — at> dt

1
=1+z+ am2+3‘w3

’ (u/l(t) -1- /Ot(t —r)uy(r)dr — at> dt

+1 +1 +1 +16
O[.’E 1’ .’E O[.’E
3! 41 51 61"

N =

us(z) = up () —

S—

[Nl

=l+z+

us(x) = ua(x) —

+1 +1 +1 +16
O[.’E O[.’E
3l 41 51 6!

S~

=14+z+

[Nl

+1x7+ 1cm + Lo
7! 8! 9. ’

wua(z) = us(x) — /Ox (ug(t) - /Ot(t — Yus(r)dr — at) dt

o +1 +1 +1 +16
= xT ax 1’ .’ﬂ O[.’E
2 3! 4! 5! 6!

+17+1 +1 +11°+1 ny 1
T Ckl’ .’E Ol.’ﬂ
78l 9™ " 10! 11! 1217

and so on. To determine «, we substitute us(x) into (9.36) to find that
a=1. (9.38)
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Substituting o = 1 into ug(2x), and using
u(z) = lm up(z), (9.39)

we find that the exact solution is
u(z) = e”, (9.40)
obtained upon using the Taylor series for e*.

Example 9.6

Solve the following Volterra-Fredholm integro-differential equation by using
the variational iteration method

u'(z) =9—5x—a? -2+ /m(x —t)u(t)dt + /l(x —t)u(t),u(0) =2, (9.41)
that can be written as ' '
u'(x) =9 -5z —x? — 2%+ /x(x —tu(t)dt + ax — B,u(0) =2, (9.42)
where ’

1 1
a:/o u(t)dt, 6:/0 tu(t)dt. (9.43)

The correction functional for the Volterra-Fredholm integro-differential equa-
tion is given by

Unt1(2) = un(x)

_/I <uln(t) — 9+ 5t + 12 + £ —/t(t—r)un(r)dr—O‘Hﬂ) dt,
0 0

where we used A\ = —1 for first-order integro-differential equations. We can
use the initial condition to select ug(z) = u(0) = 2. Using this selection we
obtain

up(x) = 2,

up(x) = uo(x)

x t
—/ (ug(t)—9+5t+t2+t3—/ (t—r)uo(r)dr—at—l-ﬁ) dt
0 0

(9.44)

5 — 1
=24+ (9-p0)z— 2ax2—4ac4,

uz(z) = ui(z)

x t
—/ (u’l(t)—9+5t+t2+t3—/(t—r)ul(r)dr—ozt—l-ﬁ) dt
0 0
5704$2+37ﬂ$4_5—ax5_ 1 2,

:2 - —_
tO=Bfr -y Al 51 840

uz(r) = uz(z)
—/Ox (U/z(t) — 945t 12 4% — /Ot(t = ruz(r)dr — at +5> dt,

5— 3 —
aac2+ ﬁx‘l

=24+ (9-p0)z— o1 Al
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5-a 3-43 5-a
. 5 7 _ 8 4 ... 4
T (N (945)

and so on. To determine o and 3, we substitute us(z) into (9.43), and solve
the resulting equations to find that

a=5  pf=3. (9.46)
This in turn gives the exact solution
u(z) = 2 + 6z, (9.47)

obtained upon substituting « = 5, and § = 3 into u,(z).
Example 9.7

Solve the following Volterra-Fredholm integro-differential equation by using

the variational iteration method
1

xr
u'(x) = —8+6x—3x2+x3+/ u(t)dt+/ (1—2zt)u(t), uw(0) = 2, v'(0) =6,
0 -1
(9.48)
that can be written as
x
u(z) = —8+6x—3x2+x3+/ u(t)dt+o— Bz, u(0) =2, v'(0) = 6, (9.49)
0
where
1 1
a= / u(t)dt, (= / 2tu(t)dt. (9.50)
0 0
The correction functional for the Volterra-Fredholm integro-differential equa-
tion is given by

Unt1(T) = Un ()

x t
+/ (t —x) (u;;(t)+8—6t+3t2—t3—/ un(r)dr—a-i—ﬂt) dt,
0 0

(9.51)
where we used A = (¢ — z) for second-order integro-differential equations.
We can select ug(z) = u(0) + v/ (0)z = 2 4 6z to determine the successive
approximations

uo(z) = 2+ 6,

1 4 1 1
u1(x):2+6x+(204—4> x2+(3—65) x3+20x5,
1 4 1 1 1
-9 6 —_4 2 _ 3 _ 5
uz(r) =2+ ”3+(2°‘ )x +(3 Gﬁ)x +(1200‘ 60)
11 o1
- 52
* <90 720ﬂ>x T era0” (9:52)

1 4 1 - 1 1
us(z) = 2+ 6z + (2a—4> 2+ (3 - 6ﬂ> 3+ (120a— 60> z°

(P e (0 1 .
90 7207 )" 40320”20160 ) ©
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f L oB)ad+
45360 362880 ) © :

and so on. To determine o and 3, we substitute us(z) into (9.50), and solve
the resulting equations to find that

a=20=_8. (9.53)
This in turn gives the exact solution
u(z) = 2 + 62 — 322 (9.54)

Example 9.8

Solve the following Volterra-Fredholm integro-differential equation by using
the variational iteration method

" (x) = —;xQ +/OI u(t)dt—i—/ﬁ7T zu(t),u(0) = u'(0) = —u"(0) = 1, (9.55)

that can be written as
1 xr
" (z) = —2x2 +/ u(t)dt + az,u(0) = u'(0) = —u”(0) =1,  (9.56)
0

where .

a::/'qxﬂdt (9.57)
The correction functional for the Volterra-Fredholm integro-differential equa-
tion is given by

Un11(x) = up(x) — ; /OI (t — x)? <u%'(t) + ;tz - /Ot Up (1) dr — at) dt,
(9.58)

where we used .
A:—Zu—xf, (9.59)

for third-order integro-differential equations. We can use the initial conditions
to select

up(z) = u(0) + v/ (0)x + ;u”(())xz,

1
:1+x—2ﬁ. (9.60)

Using this selection into the correction functional gives the following suc-
cessive approximations

1
up(r) =1+z— _ 22

2!
=1 1 2 1 1 4 1 6
up(x) = +x—2x —1—4!( + a)x ~ %
1 1 1 1 1
us(z) =14z — 2352 + 4!(1 +a)zt — 6!x6 + 8!<1 +a)z® — 10!3010,
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1 1 1
ug(z) =1+2x — 2x2 + 4'(1—1—0[);34 - 6'$6

1 s L 10, 1 12 1 1
—1—8!(1—1—04)90 ~ 0% +12!(1+a)x w5 (9.61)

where other approximations are obtained up to wug(z), but not listed. To
determine «, we substitute ug(z) into (9.57), and solve the resulting equations
to find that

a=0. (9.62)

This in turn gives the series solution

_ Lo b g 1 g 1 g 1 49
u(w)—x+<1—2w +4!x ~ 6 +8!ac +10!x +- ), (9.63)
that converges to the exact solution
u(z) = x 4 cosx. (9.64)

Exercises 9.2.2

Solve the following Volterra-Fredholm integro-differential equations by using the vari-
ational iteration method

1w (z) = 6 + 4o — 2° + /z(x — Bu(t)dt + /1 (1 — at)u(t)dt, u(0) =0
0 —1
1

’ _ _ J]—la,'Q—JIS zx_ m TU u =
2. v (z)=6—-2 5 +/O( t) (t)dt-i—/l (t)dt, w(0) =1

w

cu'(z) = -4+ 6z —x? — 2t + /Ox zu(t)dt + /11(1 — zt)u(t)dt, u(0) =1

W~

1, 3 @ 1
. (z) = bx — 21‘3 + 4x5 +/ (1 — zt)u(t)dt +/ ztu(t)dt, u(0) =1
0 -1

ot

1 3 x 1
cu(z) = -8 — 23:2 + a2+ 49:4 +/ tu(t)dt +/ (x — t)u(t)dt,
0 —1

u(0) =1, v (0) = -3

(]

(@) = i ~3? ixB ¥ /Ow su(t)dt +/O (@ — Du(t)dt, u(0) =3, u’(0) =0

N

' (x) = —x — éw?’ + /Oz(w — t)u(t)dt + /_: zu(t)dt, u(0) =0, u'(0) =2

o

u () =—-1— 1‘+/O (z ft)u(t)dth/_wxu(t)dt, u(0) =1, v/ (0)=1

x 1
9. u'" (z) = —; - ;gﬂ +/0 u(t)dt +/O tu(t)dt, u(0) = 1, o' (0) = 2,u” (0) = 1
10. w"’(z) = 5 — ix4 ¥ /Ow w(t)dt + /; su(®)dt, u(0) = 0, u'(0) =1, w’(0) = 0

11. v/ (z) =3 —4cosz +/ u(t)dt +/ u(t)dt, u(0) =0, ' (0) =1, u”(0) =0
0 0
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E

12. v/’ (z) = —1 — 4sinz +/ u(t)dt + /2 u(t)dt, uw(0) =0, u'(0) =0, u”’(0) =2
0 0

9.3 The Mixed Volterra-Fredholm Integro-Differential
Equations

In a parallel manner to our analysis in the previous section, we will study the
mixed Volterra-Fredholm integro-differential equation of the form

u')(z) +A/ / K (r, t)u(t)dtdr, (9.65)

where f(z), K(z,t) are analytic functions, and u(?(z) = 4. It is interesting
to note that (9.65) contains mixed Volterra and Fredholm integral equations,
where the Fredholm integral is the interior integral, whereas the Volterra inte-
gral is the exterior one. Moreover, the unknown function u(x) appears inside
the integral, whereas the derivative u(? (z) appears outside the integral. This
type of equations will be handled by using the direct computation method
and the series solution method. Other methods exist in the literature but will
not be presented in this text.

9.3.1 The Direct Computation Method

The standard ith order mixed Volterra-Fredholm integro-differential equation

is of the form
u® (z / / K (r, t)u(t)dtdr, (9.66)

where f(z), K(z,t) are analytic functions, and u()(z) = g;ﬁ. The initial
conditions should be prescribed. The unknown function u(x) appears inside
the integral, whereas the ith derivative u(* () appears outside the integral.

The direct computation method [6] was used before to handle Fredholm in-
tegral equation in Chapter 4. In this section, the direct computation method
will be used to solve the mixed Volterra-Fredholm integro-differential equa-
tions. The method gives the solution in an exact form and not in a series
form. It is important to point out that this method will be applied for the
degenerate or separable kernels of the form

)= ge(@)hi(t). (9-67)
k=1

Examples of separable kernels are « — t, t, 22 — t2, at? + 2%t, etc.
We will focus our study on K (z,t) being separable of the form

K(r,t) = g(r)h(t), (9.68)
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or being difference kernel of the form

K(r,t) = K(r—t)=g(r) — h(t). (9.69)
Substituting (9.68) or (9.69) into (9.66), the integro-differential equation be-
comes

W / By(r (9.70)

or

u () = f(2) + / (ag(r) — ) dr, (9.71)

respectively, where

o= / “u(dt, 8= [ Ayl 9.72)

Integrating (9.70) or (9.71) ¢ times for 0 to « gives the unknown solution u(x),
where the constants a and 8 are to be determined. This can be achieved
by substituting the resulting value of w(z) into (9.72). Using the obtained
numerical values of o and 3, the solution u(z) of the mixed Volterra-Fredholm
integro-differential equation (9.70) or (9.71) is readily obtained.

The direct computation method will be illustrated by studying the follow-
ing mixed Volterra-Fredholm integro-differential examples.

Example 9.9

Solve the mixed Volterra-Fredholm integro-differential equation by using the
direct computation method

u'(x) = e (1 +x) x —|—/ / ru(t)dtdr, u(0) = 0. (9.73)
This equation can be written as
u'(x) =e*(1+z)— ;xQ + /096 ardr, u(0)=0. (9.74)
where we used

a= /1 u(t)dt. (9.75)
0

Integrating both sides once from 0 to x, and using the initial condition we
find

—1
u(z) = ze® + @ 6 x3. (9.76)
To determine «, we substitute u(z) from (9.76) into (9.75) to find that
a=1. (9.77)

This in turn gives the exact solution by
u(z) = ze®. (9.78)
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Example 9.10

Solve the following Volterra-Fredholm integro-differential equation by using
the direct computation method

"(z) = x—7x2 ’ 17"— u r, u(0)=
u'(z) =6+ 29 5 —I-/O /0( tu(t)dtdr, u(0) = 0. (9.79)

This equation can be written as

7 T
W' (z) =6+ 29z — 2x2 + / (ar — B)dr, (9.80)
0
where
1 1
o= / w@ydt, = [ tu()dt. (9.81)
0 0
Integrating both sides once from 0 to z, and using the initial condition we
find 9 .
u(z) = 6x + 2_5:32 + g x3. (9.82)
To determine « and (3, we substitute u(z) from (9.82) into (9.81) to find that
a=1,0=5. (9.83)
Substituting o = 7 and 8 = 5 into u(x) gives the exact solution by
u(z) = 6z + 1222 (9.84)

Example 9.11

Solve the following Volterra-Fredholm integro-differential equation by using
the direct computation method

u(x) = —x? —sinz — cosx + /m /7T ru(t)dt dr,u(0) = 1,4'(0) = 1. (9.85)
This equation can be written as v
u’(x) = —x? —sinz — cosx + -/96 ardr, (9.86)
where ’

a= /Tr u(t)dt. (9.87)
0

Integrating both sides from 0 to = twice, and using the initial conditions we
obtain

u(z) = sinx + cosx + a2—4 xt. (9.88)
To determine o, we substitute u(z) into (9.87) to find that
a=2. (9.89)

Substituting o = 2 into u(z) gives the exact solution by
u(z) = sinz + cosz. (9.90)
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Example 9.12

Solve the following Volterra-Fredholm integro-differential equation by using
the direct computation method

W(z) = — 130 + 2% 4 /0 ’ /_ 11(rt2 — 28 u(t)dt dr, u(0) = 1,4/(0) = 9. (9.91)

Proceeding as before, we set

u'(z) = — 130 + 223 4 /x(ozr — Br?)dr, (9.92)
0
where ' .
a= /7115 u(t)dt, (= /71 tu(t)dt. (9.93)

Integrating both sides from 0 to = twice, and using the initial conditions we
obtain

5 Q@ 6— 0

=1 — Ta? 4 5, 94
u(z) + 9z 3% +o 60 ° (9.94)

To determine « and (3, we substitute u(z) into (9.93) to find that
a=0,0=6. (9.95)

Substituting o = 0 and 8 = 6 into u(x)gives the exact solution by

5

u(z) =1+ 9z — 3x2. (9.96)

Exercises 9.3.1

Solve the following Volterra-Fredholm integro-differential equations by using the di-
rect computation method

1. u/(x) = 8z + 212 + /Ox /01(1 — rt)u(t)dtdr, u(0) =2

[\l

x 1
s (z) =1+ 22 — 185 x2 +/ / rt?u(t)dtdr, uw(0) =1
o J-1

w

4 x 1
W) =120 1?””2 + / / (1 = rtyu(t)dedr, u(0) = 1
0 —1

W~

4 x 1
cu'(z)=1-3z2 — a3 +/ / r2tu(t)dtdr, w(0) =1
45 o Jo

ot

.u/(z) =1 -2z —sinz +/ /2 u(t)dtdr, u(0) =1
0o J_~
2

[=2)

4 x 1
L/ (z) =1— 3 +e” +/ / tu(t)dtdr, u(0) =1
o Jo

N

1 x 1
L/ (z) = 4x2 —e” +/ / rtu(t)dtdr, uw(0) =0
o Jo

0]

.u/(z) =sinz + cosz +/ / u(t)dtdr, u(0) = —1
0 -
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1 x 1
9. v (z) = 22° — 3262 +/ / (rt? — r2t)u(t)dtdr, w(0) =1, v/ (0) =9
o J-1

x U
10. v’/ (z) = —2sinx — zcosx +/ / u(t)dtdr, u(0) =0, u'(0) =1
0 -7

11

x 1
11. v/ (z) = e* — 32 +/ / tu(t)dtdr, u(0) =2, u'(0) = 9
o Jo

12. v’ (z) = —4sin2x + /CC /W(l + r)u(t)dtdr, u(0) = 0,u'(0) = 2
o Jo

9.3.2 The Series Solution Method

The series solution method was examined before in this chapter. A real func-
tion u(x) is called analytic if it has derivatives of all orders such that the
generic form of Taylor series at x = 0 can be written as

u(zx) = Z anx”. (9.97)
n=0

In this section we will present the series solution method, that stems mainly
from the Taylor series for analytic functions, for solving the mixed Volterra-
Fredholm integro-differential equations. We will assume that the solution u(x)
of the mixed Volterra-Fredholm integro-differential equation

T b
w(2) = fla) + /O / K(r, yu(t)didr, (9.98)

is analytic, and therefore possesses a Taylor series of the form given in (9.97),
where the coefficients a,, will be determined recurrently.

In this method, we usually substitute the Taylor series (9.97) into both
sides of (9.98) to obtain

oo (@) s b o0
apx” =T(f(x)) + K(rt) ( a tk> dtdr, (9.99)
(o) = [ [ e (S

or for simplicity we use

x b
(a0+a1x+a2x2—|—~~~)(i):T(f(x))+/ / K(r,t) (a0 + a1t +--- ) dtdr,
0 a

(9.100)
where T'(f(x)) is the Taylor series for f(z).

We integrate the inner then the outer integral in (9.99) or (9.100), and
collect the coefficients of like powers of x. We next equate the coefficients
of like powers of x into both sides of the resulting equation to determine a
system of equations in aj,j > 0. Solving this system will lead to a complete
determination of the coefficients a;, 7 > 0. Having determined the coeflicients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (9.97). The exact solution may be obtained if such an
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exact solution exists. If an exact solution is not obtainable, then the obtained
series can be used for numerical purposes. In this case, the more terms we
evaluate, the higher accuracy level we achieve.

Example 9.13

Solve the mixed Volterra-Fredholm integro-differential equation by using the
Taylor series solution method

7 T 1
w@g:6+mM—2x?+/ /7WUMMn u(0) = 0. (9.101)
0o Jo
Substituting u(z) by the series
u(z) = Z anz”, (9.102)
n=0

into both sides of (9.101) leads to

/
0o 9 z 1l 0o
Z apz” | =6+ 29z — 7962 + / / (r—t) Z ant™ | dtdr. (9.103)
n=0 2 0 0 n=0

Using the initial condition gives ag = 0. Evaluating the integrals at the right
side, using few terms from both sides, collecting the coefficients of like powers
of z, and equating the coefficients of like powers of x in both sides, we obtain

ap=0, a1 =6, ax=12, a; =0, j=3. (9.104)
The exact solution is therefore given by
u(z) = 62 + 122°. (9.105)

Example 9.14

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method

W(@) = ¢ —z + /0 /0 tu(t)dtdr, u(0) = 1. (9.106)

Substituting u(x) by the series
u(z) = Z anz”, (9.107)
n=0

into both sides of (9.106) leads to

[e%S) ! T 1 0
(Z an_q;"> —ef — 2 —+ / / (t Z ant"> dtdr. (9108)
n=0 0 0 n=0

Using the given initial condition gives ag = 1. Evaluating the integrals at the
right side, using few terms from both sides, collecting the coefficients of like
powers of z, and equating the coefficients of like powers of x in both sides,

we obtain 1

=0 (9.109)

Ap =
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The exact solution is therefore given by
u(z) = e”. (9.110)
Example 9.15

Solve the Volterra-Fredholm integro-differential equation by using the series
solution method

T 1
u'(x) = =2z — cosw —I—/ / (1 —rt)u(t)dt dr,u(0) = 1,4/(0) = 0. (9.111)
o Jo
Proceeding as before, we obtain

(-1
= > .
aznp, (2n)! ,n =0, (9.112)

and zero otherwise. This gives the exact solution by
u(z) = cosz. (9.113)
Example 9.16

Solve the mixed Volterra-Fredholm integro-differential equation by using the
series solution method

u'(x) = _230+§$3+/1 /1 (rt? —r2t)u(t)dt dr,u(0) = 2,4'(0) = 3. (9.114)
Using the initial condit?ons:alnd proceeding as before we find
a =2, a; =3, a2:—130, a; =0, j=4. (9.115)
The exact solution is given by
u(z) =2+ 3z — 1301‘2. (9.116)

Exercises 9.3.2

Use the series solution method to solve the following mixed Volterra-Fredholm integro-
differential equations

x 1
1. u'(z) =8z + ix2 +/O /o (1 = rt)u(t)dtdr, u(0) =2
"(z)=1- 1273: - rt)u r, u(0) =
2. u'(z)=1 S +/0 /0 (1 — rt)u(t)dtdr, w(0) =1
3.4/ (z) =1—2z — ﬁgﬂ + /Ox /_11(1 — rt)u(t)dtdr, u(0) =1

7 x 1
4. u'(z)=1-2z— 1;x2 +/ / (rt? — r2t)u(t)dtdr, uw(0) = 1
o J-1

z 7

5. u () =1—2z —sinz +/ /2 u(t)dtdr, u(0) =1
o J_~
2
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3 x 1
6. u'(z)=e"— = +/ / tu(t)dtdr, uw(0) =2
2 o Jo
x 1
7.4 (x) = a? —e” +/ / rtu(t)dtdr, uw(0) =0
o Jo

8. u'(x) =

N = s =

x 0
% —e " +/ / rtu(t)dtdr, uw(0) =1
0o J-1
1 x 1
9. u'’(z) = 22° — 31‘2 +/ / (rt? — r2t)yu(t)dtdr, uw(0) =1, u/(0) =9
o J-1
" 10 2 3 S RS /
10. v (z) = — 3 + o + (rt* — r*t)u(t)dtdr, u(0) =1, v’ (0) =1
o J-1

x 1
11. v/ (x) = 2 + 62 — v x? +/ / rtu(t)dtdr, u(0) =1, v/(0) =1
120 o Jo

x 1
12. v’ (z) = —15z2 +/ / rtu(t)dtdr, w(0) =1, v/ (0) =0
o Jo

9.4 The Mixed Volterra-Fredholm Integro-Differential
Equations in Two Variables

In this section we will study the linear mixed Volterra-Fredholm integro-
differential equations in two variables given by

u'(z,t) = f(z,t) —I—/O /QF(x,t,r,s)u(r, s)drds, (z,t) € Qx[0,T], (9.117)

where u(0,t) = ug. The functions f(z), and F(z,t,r,s) are analytic functions
on D = 0x][0,T],and Q is a closed subset of R, n = 1, 2, 3. It is interesting to
note that (9.117) contains mixed Volterra and Fredholm integral equations,
where the Fredholm integral is the interior integral, whereas the Volterra
integral is the exterior one. Moreover, the unknown function u(x,t) appears
inside the integral, whereas the derivative u/(x) appears outside the integral.

The mixed Volterra-Fredholm integro-differential equation (9.117) arises
from parabolic boundary value problems, and in various physical and biolog-
ical models. In the literature, some methods, such as the projection method,
time collocation method, the trapezoidal Nystrom method, Adomian method,
and other analytical or numerical techniques were used to handle this equa-
tion. It was found that these techniques encountered difficulties in terms of
computational work used, and therefore, approximate solutions were obtained
for numerical purposes. In particular, it was found that a complicated term
f(z,t) can cause difficult integrations and proliferation of terms in Adomian
recursive scheme.

To overcome the tedious work of the existing strategies, the modified de-
composition method, combined sometimes with the noise terms phenomenon,
will form a useful basis for studying the mixed Volterra-Fredholm integro-
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differential equation (9.117). The size of the computational work can be dra-
matically reduced by using the modified decomposition method. The noise
terms were defined as the identical terms with opposite signs that may ap-
pear in the first two components of the series solution of u(z, t). The modified
decomposition method and the noise terms phenomenon were presented in
details in Chapters 3, 4 and in this chapter.

9.4.1 The Modified Decomposition Method

We first integrate both sides of (9.117) from 0 to z to obtain

(@, t) — u(0,4) = f(z,1) /// (w,t, 7, $)u(r, s) dr ds dw, (9.118)
where

f(z,t) = /Ox fw, t)dw, (9.119)

and (z,t) € Q x [0,T],u(0,t) = up. For mixed integro-differential equations
of higher orders, we can integrate the equation as many times as the order of
the given equation. However, in this section we will focus our study only on
the first order equations.

The modified decomposition method expresses the function f(z,t) as the
sum of two partial functions, namely f1(z,t) and f2(z,t). In other words, we
can set

f(x,t) = fi(x,t) + fa(, t). (9.120)
To minimize the size of calculations, we identify the zeroth component ug(x,t)
by one part of f(x,t), namely fi(z,t) or fo(x,t). The other part of f(z,t)
can be added to the component uq(z,t) among other terms. In other words,
the modified decomposition method [7-8] introduces the modified recurrence
relation

Uo(l',t) = fl(xat),
T t
ui(x,t) = folax,t —|—/ //Fw,t,r,su r, s)drdsdw,
@t =hen+ [ Ftrsu) -
x t
UkJr](.T,t):/ //F(w,t,r,s)uk(r,s)drdsdw, k>1.
o Jo Ja

If noise terms appear between ug(z,t) and uy(z,t), then by canceling these
terms from ug(z, t), the remaining non-canceled terms of ug(z, t) may give the
exact solution. This can be satisfied by direct substitution. In what follows,
we study some illustrative examples.

Example 9.17

Solve the mixed Volterra-Fredholm integro-differential equation by using the
modified decomposition method
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1y 1 !
u'(zt) =t+ 2 — w3+ / / (x —r)(t — s)u(r,s)drds,u(0,t) = 0,
18" 12 o Jo

(9.122)
with Q = [0, 1]. Substituting the decomposition series
u(a,t) = un(z,t), (9.123)
n=0
into (9.122) gives
/
oo
1 1
— 3_ 3
(Zun(ac,t)> =t+ 18t 12xt
n=0 (9.124)

—&-/Ot/ﬂ(x—r)(t—s) (i%t(ﬁ@) drds.

Integrating both sides from 0 to x and using the initial condition we find

1
Zunxt —act—l— 2t3

/// — 00— (ZunT$>drdsdw

We then decompose f(x,t) into two parts as follows:

1 . 1 -
fo(z,t) =at + 18xt‘3, fi(z,t) = —24x2t3‘ (9.126)

The modified decomposition technique admits the use of the recursive relation

1
uo(x,t) = ot + 185 wt3,

uy (2, t) = — Qt‘3 / / / —t)(r — s)uo(r, s)drdsdw,  (9.127)

Upt1(x, t) :/ / /(w—t)(r—s)uk(r,s)drdsdw, k>1.
0 0 Q
This gives
(z,t) = xt + Lo
ug(x,t) = x 181‘
1 1 1
t) = —_ xt? — to 215,

wl@t) = =7 = 050" 440"

The self-canceling noise terms 118 xt3 and — 118 xt3 appear between the compo-
nents ug(z,t) and uq(z,t) respectively. By canceling this term from wug(z,t),
and showing that the remaining non-canceled term of ug(z,t) satisfies the
equation (9.122), the exact solution

u(z,t) = xt, (9.129)

(9.128)
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is readily obtained.
Example 9.18

Solve the mixed Volterra-Fredholm integro-differential equation by using the
modified decomposition method

1, 1 !
o (z,t) = 22 — 4t2 + 6t4 —|—/ / rtu(r, s)drds,u(0,t) = —t*,  (9.130)
0

with Q = [0, 1]. Substituting the decomposition series

u(a,t) = un(x, 1), (9.131)

into the last equation gives

/
[e%¢] 1 1 t [e%¢]
> un =2z— t*+ t'+ > un . (9132
(nou (l‘,t)> x 4t Gt /0 /QTt (nou (T75)> drds ( )

Integrating both sides from 0 to x and using the initial condition we find

1
Zunxt =% -2 — xt2—|—6xt4
n=0 (9.133)

) /ﬁ( unlr, s>) drddhn.

We decompose f(z,t) into two parts as follows.

1 1
folz,t) =22 — 2 — 4xt2, fi(z,t) = Gxt4. (9.134)
The modified decomposition technique admits the use of the recursive relation
1
ug(w,t) = 22 — 12 — 4act2,

u(z,t) xt4 / / /Ttuo r, s)drdsdw, (9.135)
gt (2, t) :/ / /rtuk(r,s)drdsdw, k>1.
o Jo Jao

This gives
1
ugp(x,t) = o2 — 2 — 4xt2,
(9.136)
(z,t) = 1xt2 1 ot
u = - .
n 4 36
The self-canceling noise terms —}thz and ixtQ appear between the compo-
nents ug(z,t) and uq(z,t) respectively. By canceling this term from wug(z,t),
and showing that the remaining non-canceled term of ug(z,t) satisfies the
given equation, the exact solution is given by

u(z, t) = 2% — 2. (9.137)
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Example 9.19

Solve the mixed Volterra-Fredholm integro-differential equation by using the
modified decomposition method

11 1 K
u'(z,t) =e® — 4 _ef(14+1t)— _t? —I—/ / rsu(r, s)drds, u(0,t) = 1 + e,
279 2 o Jo

(9.138)
with £ = [0, 1]. Proceeding as before, we find
- 11 1
Zun(x,t) =e® +et — o F 2xet(1 +t) — 2xt2
=0 o o (9.139)
—I—/ / / rs Uyn (1, 8) | drdsdw.
o o Jo (Z ! )>
We decompose f(z,t) into two parts as follows:
1
fo(z,t) =e* +e' — o
(9.140)

1 1
fi(z,t) = 2xet(1 +1t) — 2xt2‘
The modified decomposition technique admits the use of the recursive relation

1
uo(x,t) = e* + et — o T

1 1 x t
uy(z,t) = 2xet(1 +1) — 296752 +/O /0 /Qrsuo(r,s)drdsdw, (9.141)

x t
g1 (2, t) :/ / /rsuk(r,s)drdsdw, k>1
0o Jo Ja

This in turn gives

1
up(z,t) = e” + e’ — 5T
- (9.142)
t)= o — _at.
uy(x,t) 9T~ 19%

The self-canceling noise terms —éx and %x appear between the components

uo(z,t) and wui(x,t) respectively. By canceling this term from wg(z,t), and
showing that the remaining non-canceled term of ug(z,t) satisfies the given
equation, the exact solution is therefore given by

u(z,t) = e + e’ (9.143)
Example 9.20

Solve the mixed Volterra-Fredholm integro-differential equation by using the
modified decomposition method

1, 1 ‘
u'(z,t) = tcosw— 3t3— th3+/ /(mt+rs)u(r, s)drds,u(0,t) = 0, (9.144)
0 Jo

with Q = [0, 7]. Proceeding as before, we find
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= . I s 1 53
Zun(x,t) =tsinx — 3act — 49& t

n=0
+ /0 ’ /0 t /Q (wt + rs) (iun(r, s)> drdsdw. (9.145)

We decompose f(z,t) into two parts as follows:

1
folx,t) = tsinz — 39&7&3,
(9.146)

1
fi(z,t) = —4x2t3.

The modified decomposition technique admits the use of the recursive relation

1
uo(x,t) = tsinz — 3act3,

1 . xT t
uy(z,t) = —4x2t3 +/0 /0 /Q(wt + 7r8)ug(r, s)drdsdw, (9.147)

T t
ugt1(x,t) = / / /(wt + rs)uk(r, s)drdsdw, k> 1.
0o Jo Ja

This in turn gives
. 1 .
uo(x,t) = tsinz — Sxt ,
(9.148)
L s
uy(x,t) = 3xt 4+
The self-canceling noise terms — ;’act‘3 and éxt?’ appear between the compo-
nents ug(z,t) and uq(z,t) respectively. By canceling this term from ug(z,t),
and showing that the remaining non-canceled term of ug(z,t) satisfies the
given equation, the exact solution is therefore given by

u(x,t) = tsinx. (9.149)

Exercises 9.4.1

Use the modified decomposition method to solve the mixed Volterra-Fredholm
integro-differential equations in two variables

u'(z,t) = f(z,t) + /Ot /Q F(x,t,r,s)u(r,s)drds, (z,t) € Q x [0,T], (9.150)

where f(z,t), F(x,t,7,s),u(0,t) and Q are given by:
1

6t3,F =rs,u(0,t) =t,Q = [0,1]

1
1. f=1— ¢2—
! 6

2. f=20— t>— t* F=rsu0,t)=t2Q=10,1]

o
o

3.f=2t— 32— 3 F =rsu(0,t)=1,Q=[0,1]

NoR \V]
N
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6

1.5
f=2r— t— 2
f=22-,

1
12 3t3,F:r+s,u(O,t):t,Q:[O,I]

7 2
Cf=2at? -t - gxt?’,F:x—i—t—l-r—i—s,u(O,t):O,Q:[—1,1]

18

2 1
. f=322+ 5t5 + 2xt4,F:x+s,u(O,t) =—t3,Q=[-1,1]

7. f=—tsinz4+t>, F =74 s,u(0,t) =0,Q = [0, 7]

8 f=cosx—t? F=rsu(0,t) =t,Q= [—;,g}

9. f=—sinz, F =rs,u(0,t) =1+sint,Q = {77;721'}
x 1 2 1 3

10. f =e* — 2t —6t ,F=rs,u(0,t) =14+¢0Q=10,1]
e 1 Lo+

11. f=e" + 23:15— 2xte ,F =uat,u(0,t) =0,Q =[0,1]

1
12. f = te® — 3t3,F =rs,u(0,t) =t,Q = [0,1]
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Chapter 10
Systems of Volterra Integral Equations

10.1 Introduction

Systems of integral equations, linear or nonlinear, appear in scientific ap-
plications in engineering, physics, chemistry and populations growth models
[1-4]. Studies of systems of integral equations have attracted much concern in
applied sciences. The general ideas and the essential features of these systems
are of wide applicability.

The systems of Volterra integral equations appear in two kinds. For sys-
tems of Volterra integral equations of the first kind, the unknown functions
appear only under the integral sign in the form:

A = [ (Kato ) + Ratortofo) + -+ ) e,

fa(w) = /O’” (KQ(x,t)u(t) + Ka(z, t)o(t) + - ) dt, (10.1)

However, systems of Volterra integral equations of the second kind, the un-
known functions appear inside and outside the integral sign of the form:

(@) = fi(z) + /Ox (K G ult) + K (. tyo(t) +--- ) i,

v(z) = fao(z) + /O ’ (Kg(x, Hu(t) + Ko(z, t)o(t) + - - ) dt, (10.2)

The kernels K;(z,t) and K;(z, ), and the functions fi(z),i = 1,2,...,n are
given real-valued functions.

A variety of analytical and numerical methods are used to handle systems
of Volterra integral equations. The existing techniques encountered some diffi-
culties in terms of the size of computational work, especially when the system
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involves several integral equations. To avoid the difficulties that usually arise
from the traditional methods, we will use some of the methods presented
in this text. The Adomian decomposition method, the Variational iteration
method, and the Laplace transform method will form a reasonable basis for
studying systems of integral equations. The emphasis in this text will be on
the use of these methods rather than proving theoretical concepts of conver-
gence and existence that can be found in other texts.

10.2 Systems of Volterra Integral Equations of the
Second Kind

We will first study systems of Volterra integral equations of the second kind
given by

u(z) = fi(z) + /" (Kl(x,t)u(t) + I~(1(x,t)v(t) + . ) dt,
. (10.3)

o(z) = folw) + /Ox (sl tyult) + Rof, tyo(t) +--- ) .

The unknown functions u(z),v(x),..., that will be determined, appear in-
side and outside the integral sign. The kernels K;(z,t) and f(z(x, t), and the
function f;(z) are given real-valued functions. In what follows we will present
the methods, new and traditional, that will be used to handle these systems.

10.2.1 The Adomian Decomposition Method

The Adomian decomposition method [5-7] was presented before. The method
decomposes each solution as an infinite sum of components, where these com-
ponents are determined recurrently. This method can be used in its standard
form, or combined with the noise terms phenomenon. Moreover, the modified
decomposition method will be used wherever it is appropriate. It is interest-
ing to point out that the VIM method can also be used, but we need to
transform the system of integral equations to a system of integro-differential
equations that will be presented later in this chapter.

Example 10.1

Use the Adomian decomposition method to solve the following system of
Volterra integral equations
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1 xT
ulz) =z — a*+ [ ((z—1t)%ult)+ (x—t)o(t)) dt,
0 ) /0 " (10.4)
v(z) = a2 — 12x5 +/0 ((z = t)*u(®) + (z — t)*v(t)) dt.

The Adomian decomposition method suggests that the linear terms u(x) and
v(x) be decomposed by an infinite series of components

u(x) = Zun(ac), v(x) = Zvn(x), (10.5)
n=0 n=0

where u, (x) and v, (x),n > 0 are the components of u(x) and v(x) that will
be elegantly determined in a recursive manner.
Substituting (10.5) into (10.4) gives

Zun(x) =z — élA + /"” ((w —t)? Zun(t) +(z—1t) Zvn(t)> dt,
n=0 0 n=0 n=0
Zvn(x) =a? - 112x5 + /096 ((x — )3 Z Un(t) + (v — t)? Z vn(t)> dt.

n=0 n=0 n=0
(10.6)
The zeroth components ug(z) and vg(x) are defined by all terms that are not
included under the integral sign. Following Adomian analysis, the system
(10.6) is transformed into a set of recursive relations given by

1
up(z) = — 6x4,
. (10.7)
uk+1(x)—/ (2 — O2up(®) + (z — og()) db, k>0,
0
and
21 5
vo(z) = 2 — | _x°,
12
. (10.8)
vkﬂ(x):/ ((z — t)*ur(t) + (z — t)%vk(t)) dt, k> 0.
0
This in turn gives
u(x)—x—lx4 u(x)—1x4— 1x7 (10.9)
N S '
and 1 1 11
— 2 _ 5 = 5_ 8. 10.1
vo(z) = x 19% vy () 19%° ™ 10080% (10.10)

It is obvious that the noise terms F jz* appear between ug(z) and u ().
Moreover, the noise terms F |, z° appear between vg(z) and vy (z). By can-
celing these noise terms from ug(z) and vgo(z), the non-canceled terms of
up(z) and vo(z) give the exact solutions

(u(z),v(z)) = (z,2?). (10.11)
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Example 10.2

Use the Adomian decomposition method to solve the following system of
Volterra integral equations

u(z) = cosx — xsinx + /m (sin(z — t)u(t) + cos(x — t)v(t)) dt,
0 (10.12)
v(x) =sinx —xcosx + /0 (cos(z — t)u(t) — sin(x — t)v(t)) dt.

We first decompose the linear terms w(z) and v(z) by an infinite series of
components

u(x) = Zun(ac), v(x) = Zvn(x), (10.13)
n=0 n=0

where uy,(z) and v, (x),n > 0 are the components of u(z) and v(z) that will
be elegantly determined in a recursive manner.
Substituting (10.13) into (10.12) gives

Z un(x) = cosx — xsinx
n=0
—I—/ (Sin(ac —t) Z un (t) + cos(z — t) Z vn(t)> dt,
0 n=0 n=0
Z vp(x) =sinx — x cosx
n=0

—|—/0 (cos(w —t) nz::oun(t) —sin(z — t) nz:ovn(t)> dt.

The zeroth components ug(x) and vo(z) are defined by all terms that are not
included under the integral sign. For this example, we will use the modified
decomposition method, therefore we set the recursive relation

(10.14)

ug(x) = coswz,

ugt1(x) = —xsinz + /096 (sin(x — t)ug(t) + cos(xz — t)vg(t)) dt, k>0,

(10.15)
and
vo(x) = sinz,

xT
V41 (x) = —zcosx +/ (cos(z — t)u(t) — sin(x — t)vg(t)) dt, k= 0.
0
(10.16)
This in turn gives
ug(x) =cosz, wui(x)=0, wugyi(z)=0, k=1, (10.17)
and
vo(x) =sinz, wvi(x) =0, wvryi(x)=0, k=1 (10.18)
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This gives the exact solutions

(u(x),v(z)) = (cosz,sinx), (10.19)
that satisfy the system (10.12).
Example 10.3

Use the Adomian decomposition method to solve the following system of
Volterra integral equations

u(z) =1+ 22 — ;x?’ — ;x‘* + /Om ((z = t)*u(®) + (z — t)%v(t)) dt,

vE)=14+z—2%— ix‘* - ix5 + /OI ((z —t)*ut) + (z — t)%0(t)) dt.

(10.20)
Proceeding as before we find
> 1 1
Zun(aﬁ) =1+22— 23— ot
— 3 3
x o o]
+/ ((ax P w2y vn(t)> n
0 n=0 n=0
. (10.21)
s_ L4 15
Zvn(x) =l+z—a’— 2*— =z
o 4 4
x 0 [e’e]
+/ ((ac =" () + (@ - 1)y vn(t)> dt.
0 n=0 n=0
We next set the recursive relations
1 1
up(z) =1+ 2% — 3x3 — 3x4,
. (10.22)
o () = / ((x — *u(t) + (& — O)2op()) dt, k>0,
0
and
s L4 15
vo(z) =1+ax—a°— z*— a°,
4 4
. (10.23)
vpt1(x) = / ((z— ) ug(t) + (z — t)?’vk(t)) dt, k>0
0
This in turn gives
1 1
up(z) = 1+ 2% — 3353 - 3304,
(10.24)
()= Lan gy Loy
" 37 73 ’
and
s L4 15
vo(z) =14z —a’ - 2*— z°
4 4 (10.25)

1 1
o) = ot + ot 4
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It is obvious that the noise terms F éx?’ and F éx‘l appear between ug(x) and

uy(x). Moreover, the noise terms :Féllac‘1 and :Fixs appear between vg(x) and
v1 (). By canceling these noise terms from ug(x) and vo(x), the non-canceled
terms of ug(x) and vp(z) give the exact solutions

(u(z),v(x)) = (1+ 22,1+ 2 —2?), (10.26)
that satisfy the given system (10.20).
Example 10.4

Use the Adomian decomposition method to solve the following system of
Volterra integral equations

u(x) = e* — 2x + /03c (e "u(t) + e'v(t)) dt,

" (10.27)
v(xz) = e~ * + sinh 2z + / (e"u(t) + e "o(t)) dt.
0
Proceeding as before we find
Zun(x) =e® —2x+ / (et Zun(t) + et Z vn(t)> dt,
n=0 0 n=0 n=0 (10 28)
oo T o'} o0 :
Z vp(2) = €% + sinh 2z + / (et Z un(t) + et Z vn(t)> dt.
n=0 0 n=0 n=0
Proceeding as before we set
ug(z) =€* — 2z, wi(x)=2x+- -, (10.29)
and
vo(z) = e ¥ +sinh 2z, wvi(x) = —sinh2zx+--- . (10.30)

By canceling the noise terms from ug(z) and vo(z), the non-canceled terms
of ug(z) and vo(x) give the exact solutions

(u(@),v(x)) = (e, e™7), (10.31)
that satisfy the given system (10.27).

Exercises 10.2.1

Use the Adomian decomposition method to solve the following systems of Volterra
integral equations

1 x
1 u(z) = 22 — 12x5 +/0 (= — £)2u(t) + (x — tyv(t)) dt

v(T :ZL'S—I./L'G ’ xr — 3U xr — 2’[}
@ =% a0+ [ (=%t + @ =) &
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10.

11.

u(z) =1+z+22 —2%+ /:c (ztu(t) + xtv(t)) dt
0
21 14 *
v(z)=1—z—2°%— 3x3 6" —/0 ((z = t)u(t) + (z — t)v(t)) dt
w(@) = 1— a2 + 2% + /x (= — Hu(t) + (= — tv(t)) dt
0
1 x
v(z) =1—2%— 10105 +/O ((z = t)u(t) — (z —t)v(t)) dt
2 1 “
u(z) = 22 + 2% — 30x6 + /0 (= — £)2u(t) — (xz — t)Q’U(t)) dt
1 x
v(z) = 22 — 23 — 6x4 +/0 ((z — t)u(t) + (x — t)v(t)) dt
u(xz) = cosz — v + /z (cos(z — t)u(t) + sin(z — t)v(t)) dt
0
v(z) = sinz — zv + /z (sin(z — t)u(t) + cos(z — t)v(t)) dt
0
u(z) = sinz — zu + /:v (cos(z — t)u(t) + sin(z — t)v(t)) dt
0
v(z) = cosz —u+ /O:c (sin(z — t)u(t) + cos(z — t)v(t)) dt
u(z) = sec?x — 2tanz + x + /z (u(t) +v(t))dt
0
v(z) = tan?z — x : u(t) —v
(@) = tan? s~z + [ () — vle)) at
in? z — 13:2 ’ T —t)u T —t)v
u(z) = sin’z 9 +/O ((z = t)u(t) + (z — t)v(t)) dt
v(x) = cos?x + ;x - ; sin 2z + /Ogc ((z — t)%u(t) — (z — t)v(t)) dt
u(z) = e~ * —sinh 2z + /Ox (e *u(t) + etv(t)) dt
v(z) = e* — 2 +/O (e*u(t) + e to(t)) dt
w(z) = 1— 22 +e® + /z (u(®) + (b)) dt
0
v(@) =1—z+ ;12 — (x4 e + /Ox (u(t) — to(t)) dt
u(z) =1— 2z +sinz + /0z (u(t) +v(t))dt

v(z) =1—22 —sinz ’ U v
() =1 s +/0 (tu(t) + to(t)) dt

317
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u(z) = x — 22 + cosz + /CC (u(t) +v(t))dt
12. ) .
v(r) = — 3x3 —cosz +/O (tu(t) 4 tv(t)) dt

10.2.2 The Laplace Transform Method

The Laplace transform method is a powerful technique that can be used for
solving initial value problems and integral equations as well. The Laplace
transform method was presented in Chapter 1, and has been used in other
chapters in this text. Before we start applying this method, we summarize
some of the concepts presented in Section 1.5. In the convolution theorem for
the Laplace transform, it was stated that if the kernel K (x,t) of the integral
equation

u(z) = f(x) + )\/ K (z,t)u(t)dt, (10.32)
0
depends on the difference x — ¢, then it is called a difference kernel. Examples

of the difference kernel are e” %, cos(z —t), and x — t. The integral equation
can thus be expressed as

u(z) = f(x) + A /095 K(xz — t)u(t)dt. (10.33)

Consider two functions fi(x) and f2(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions fi(z) and f2(x) be given by

L{fi(z)} = Fi(s), L{f2(2)} = Fa(s). (10.34)
The Laplace convolution product of these two functions is defined by
(fr % fo)(a / e — ) falt)dt (10.35)
or
(f2x f1)(z / fa(w —t) f1(t)dt (10.36)
Recall that
(f1# f2)(x) = (f2 x f1)(2). (10.37)

We can easily show that the Laplace transform of the convolution product
(f1* f2)(z) is given by

L{(fr = f2)(2)} = C{/Ox il =) f2(t)dt} = Fi(s)Fa(s). (10.38)

Based on this summary, we will examine specific Volterra integral equations
where the kernel is a difference kernel. Recall that we will apply the Laplace
transform method and the inverse of the Laplace transform using Table 1.1
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in Section 1.5. The Laplace transform method for solving systems of Volterra
integral equations will be illustrated by studying the following examples.
Example 10.5

Solve the system of Volterra integral equations by using the Laplace transform
method
w(@w) = 1— 22 + 25 + / (z — tyult) + (x — tyo(t)) dt,
O (10.39)
o(@) = 1—a® — 143 +/ (z — tyult) — (x — tyo(t)) dt.
0
Notice that the kernels Ki(x — t) = Ks(x —t) = x — t. Taking Laplace
transform of both sides of each equation in (10.39) gives

U(s) = L{u(z)} = L{1 — 2?2 + 23} + L{(z — t) *u(z) + (x — t) * v(2)},

V(s) =L{v(x)} =L {1 — 23— 110965} + L{(x —t) xu(z) — (x —t) xv(x)}.

(10.40)
This in turn gives
1 2 6 1 1
Uls) = s s + s4 + 52 Uls) + 52 V), ( )
10.41
1 6 12 1 1
V(S) - s - g4 $6 52 U(S) - 52 V(S),
or equivalently
1 1 1 2 6
(1_ s2> Uls) - 32V(S) T T T
(10.42)
1 Vv Lot 0 12
52 T2V T T T e
Solving this system of equations for U(s) and V(s) gives
1 3!
U(s)= +
i ; | (10.43)
Vis)=" — .
()=~ 4

By taking the inverse Laplace transform of both sides of each equation in
(10.43), the exact solutions are given by

(u(z),v(z)) = (1 + 23,1 —2%). (10.44)
Example 10.6

Solve the system of Volterra integral equations by using the Laplace transform
method

u(x) = cosx — sinx + /I (cos(xz — t)u(t) + sin(x — t)v(t)) dt,
0 (10.45)
v(z) =sinx — zsinx + /0 (sin(z — t)u(t) 4+ cos(x — t)v(t)) dt.
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Taking Laplace transform of both sides of each equation in (10.45) gives
U(s) = L{u(z)} = L{cosz —sinz} + L{cos(z — t) * u(x)
+sin(z —t) xv(z)},

10.46
V(s) = L{v(x)} = L{sinz — xsinz} + L{sin(x — t) * u(z) ( )
+cos(x — t) xv(x)}.
This in turn gives
s 1 s 1
U(s) = lhs? 14s? + 1_1_$2U(s)+ 1_1_82‘/(3),
AR s 047
Vis) = 142 (1+s2)2 + 1+32U(8) + 1+32V(8)’
or equivalently
s 1 s 1
1- - = -
( 1+32)U(8) 1+32V(8) 1482 1482
(10.48)
1 S V(s) - 1 U(s) = r 2s
1+ 82 1+ 82 1482 (14s2)27
Solving this system of equations for U(s) and V(s) gives
s 1
Ul) =, o V=, (10.49)

By taking the inverse Laplace transform of both sides of each equation in
(10.49), the exact solutions are given by

(u(z),v(x)) = (cosz,sinz). (10.50)
Example 10.7

Solve the system of Volterra integral equations by using the Laplace transform
method

u(z) =2—e""*+ /I ((x — t)u(t) + (z — t)v(t)) dt,
0 - (10.51)
v(r) =2x —e* +2e "+ /0 ((x = t)u(t) — (z — t)v(t)) dt.

Taking Laplace transform of both sides of each equation in (10.51) gives
U(s)=L{2—e "} + L{(x —t) xu(z) + (x — t) xv(x)},

V(s) = £{20 — "+ 2e=7) + L{(z — t) * ) — (x — ) = v(z)}. (10.52)
This in turn gives
2 1 1
Uls)= = 1+ U+ 5V,
1 2 1 (10.53)
V()= o= 1+ gt 206 = LV,

or equivalently
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1 1 2 1
1-— Uis)— V(s)= - ,
52 52 s s+1 (10.54)
1+ Vv - Low=2- 14 2 '
s2 52 S s2 s—1 s+1°
Solving this system of equations for U(s) and V(s) gives
1 1
= = . 10.
U=, Ve = L, (10.55)
Taking the inverse Laplace transform of (10.55) gives the exact solutions by
(u(z),v(z)) = (e", e 7). (10.56)

Example 10.8

Solve the system of Volterra integral equations by using the Laplace transform
method

u(r) =x — 112954 - 210365 + /O"L’ ((x = t)o(t) + (x — w(t)) dt,

v(z) = a® — éa:?’ - 210955 + /O ’ ((z — tu(t) + (z — yw(t)) dt,  (10.57)
1

wie) = Jat oot +/Ox (& = yult) + (z — () dt.

Taking Laplace transform of both sides of each equation in (10.57) gives

U(s)=L {x - 1121‘4 — 210905} +L{(z—t)*xv(x)+ (x —t)*w(x)},
Vis)=L {x2 — éx?’ — 210x5} + L{(x —1t)*xu(z) + (x — t) xw(x)},
Wi(s)=L {2303 - 112904} + L{(x —t)*xu(z)+ (x —t) xv(z)}
(10.58)
Proceeding as before we find
1 1 1 2 6
Us) — Vs~ Wi = - 5=,
1 1 2 1 6
V(s) = LU() = ,W(s) = = 4= 4 (10.59)
1 1 5 10
W)= LUG) = Vs = - 0
Solving this system of equations for U(s), V(s) and W (s) gives
1 2! 3|
Uls)= 5, V)= 5 W)= 4. (10.60)

By taking the inverse Laplace transform of both sides of each equation in
(10.60), the exact solutions are given by

(u(2), v(@), w(@) = (z,2%2%), (10.61)
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Exercises 10.2.2

Use the Laplace transform method to solve the following systems of Volterra integral
equations

1 u(z) = 22 — 112x5 + /O:c ((z — )%u(®) + (z — t)v(t)) dt
. ) . .
v(z) = 23 — 30x6 +/0 ((z — t)%u®) + (z — t)%v(t)) dt
w(@) =1+ + /x (& — Dult) + (@ — (b)) dt
9. 0
2 2 “
v(z)=1—z—2z% — 33:3 +/O (u(t) —v(t))dt
3 w(@) =1+2° — 110955 ¥ /Ox (& — Dult) — (@ — (b)) dt
(@) = 1— g% — ;x‘l ¥ /Ow (u(t) — v(t)) dt
4 w(@) = 2% + 2% — 3101-6 ¥ /Oz ((z — 0)2u(t) — (& — )u(t)) dt
. ) N
v(z) = 22 — 23 — 6x4 +/0 ((z = t)u(t) + (x — t)v(t)) dt
u(xz) = cosx + 2sinx — 1+ /Oz (cos(z — t)u(t) + sin(z — t)v(t)) dt
5.
v(z) =sinz +xcosz — 1+ / (sin(z — t)u(t) + cos(xz — t)v(t)) dt
0
u(z) =z —xzsinz + /z (cos(x — t)u(t) + sin(z — t)v(t)) dt
6. ¢
v(z) = cosz —sinx + / (sin(z — t)u(t) + cos(z — t)v(t)) dt
Jo
u(xz) = 2 — coshz + /:c (cosh(z — t)u(t) + sinh(x — t)v(t)) dt
7. ¢
v(z) = 2 —2coshz + / (sinh(z — t)u(t) + cosh(x — t)v(t)) dt
0
u(z) = e —sinhz — zsinhz + /x (cosh(z — t)u(t) + sinh(z — t)v(t)) dt
8. ¢
v(z) = e~% — wcoshx + / (sinh(z — t)u(t) + cosh(x — t)v(t)) dt
0
u(z) = cosz + 3sinz — 2z + /x ((z = t)u(t) + (x — t)v(t)) dt
9. ’
v(z) = cosz +sinx — 2 +/ ((x = t)u(t) — (x — t)v(t)) dt
0
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1 €T

u(z) = 26” (sinz + cos x) +/ ((x = t)u(t) + (z — t)v(t)) dt
10. N
v(z) = e*(cosx — sinz) + / (u(t) +v(t))dt

0

"
u(z) = cosx —sinz — 1 + / (v(t) +w(t))dt

0

x
11. ¢ v(z) = 3cosm—sina:—2+/ (u(t) +w(t))dt
0
w(z) = 2cosx — 1 +/ (u(t) +v(t))dt
0

w(z) =122+ ix‘* ¥ /Ow (u(®) + v(t) — w(t)) dt

2 2 14 “
12. ¢ v(z) =2z + 2% — 3m3 47 —l—/o (v(t) + w(t) —u(t))dt

w(z) = —x + 2% + 23 — ix‘l + /Oz (w(t) + u(t) —v(t))dt

10.3 Systems of Volterra Integral Equations of the First
Kind

The standard form of the systems of Volterra integral equations of the first
kind is given by

filz) = /0 ’ (K (o tyult) + Ko (o tyo(t) +-- ),

fo(z) = /ac (Kz(x,t)u(t) + Ko(z, t)u(t) + - ) dt, (10.62)
0

where the kernels K;(z,t) and K;(x,t), and the functions f;(z) are given
real-valued functions, and u(z),v(z), ... are the unknown functions that will
be determined. Recall that the unknown functions appear inside the integral
sign for the Volterra integral equations of the first kind.

In this section we will discuss two main methods that are commonly used
for handling the Volterra integral equations of the first kind. Other methods
are available in the literature but will not be presented in this text.

10.3.1 The Laplace Transform Method

We first begin by using the Laplace transform method. Recall that the
Laplace transform of the convolution product (f1 * f2)(z) is given by
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L{(f1* fa)(x)} = L {/OI fi(x — t)fQ(t)dt} = F1(s)Fy(s). (10.63)

proceeding as in the previous section, we will examine specific systems of
Volterra integral equations where the kernel is a difference kernel. We will
apply the Laplace transform method and the inverse of the Laplace transform
using Table 1.1 in Section 1.5. The Laplace transform method for solving
systems of Volterra integral equations will be illustrated by studying the
following examples.

Example 10.9

Solve the system of Volterra integral equations of the first kind by using the
Laplace transform method

;$2+;x3+ 112 4:/; (& — t — Du(t) + (& — t + L)o(t)) dt,
2952— (1;953+ 1121,4 :/OI ((z —t+ Dut) + (z —t — 1)v(t)) dt.

Taking Laplace transform of both sides of each equation in (10.64) gives
1 1 1
L { 2x2 +

2x3+ x4}:[,{(x—t—1)*u(x)+(w—t+1)*v(w)},
/J{;ﬁ—éf‘—&— 1304}zﬁ{(ac—t—l—l)*u(m)—i—(ac—t—1)*11(95)}.

(10.64)

12

12
(10.65)
This in turn gives
1 1 1 1 1 3 2
< 5 — >U(s)+< 5 T >V(s): st 4t 5
2 s 2 s s3 st s
(10.66)
Lo (L-ve =2 - L
s2 s 2 s 83 st S
Solving this system of equations for U(s) and V(s) gives
1 1 1 2
= = . 1 .
U(s) s+32’ V(s) s+s3 (10.67)

By taking the inverse Laplace transform of both sides of each equation in
(10.67), the exact solutions are given by

(u(x),v(x)) = (1+z,1+2?). (10.68)
Example 10.10

Solve the system of Volterra integral equations of the first kind by using the
Laplace transform method

ef—1= /m ((x = t)u(t) + (x — t + L)v(t)) dt,
0 (10.69)

er—1= /0 ((z —t—1Du(t) + (z — t)v(t)) dt.

Taking Laplace transform of both sides of each equation in (10.69) gives
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L{e® =1} = L{(x —t) xu(z) + (x —t+ 1) xv(z)},

10.70
L{e® =1} =L{(x—t—1)xu(z)+ (x —t) xv(x)}. ( )
This in turn gives
1 1 1 1 1
32U(S)+ (32 + s) Vis) = s—1 s’
1 1 1 1 1 (10.71)
<32 - S> U(s) + SZV(S) =il s
Solving this system of equations for U(s) and V(s) gives
1 1
U(s)_s—l’ V(S)_s—l—l' (10.72)

By taking the inverse Laplace transform of both sides of each equation in
(10.72), the exact solutions are given by

(u(z),v(z)) = (e*,e™"). (10.73)
Example 10.11

Solve the system of Volterra integral equations of the first kind by using the
Laplace transform method

1 —sinz — cosz = /I ((x —t—Du(t) — (x —t)v(t)) dt,
0 (10.74)
3 —sinz —3cosx = /0 ((x —t)u(t) — (x —t — Do(t)) dt.

Taking Laplace transform of both sides of each equation in (10.74) gives

1 1 1 1 s+1
(32 a s) Uls) - SQV(S) T s 241
1 11 3 3s+1 (10.75)
s
Uis)— (- Jvis)="— .
52 (5) <32 s) (5) s s241
Solving this system of equations for U(s) and V(s) gives
1 S 1 S
U(s) = Vis) = — . 10.76
() 52—|—1+32—4—17 () 241 s2+1 ( )

Taking the inverse Laplace transform of (10.76) gives the exact solutions by
(u(z),v(z)) = (sinx + cosx,sinx — cos x). (10.77)
Example 10.12

Solve the system of Volterra integral equations of the first kind by using the
Laplace transform method



326 10 Systems of Volterra Integral Equations
x
—2+2coshz = / (u(t) —v(t)) dt,
0

—-l1+z+ ;xQ +e¥ = /Ox (z —t+1v(t) — (x —t — Dw(t))dt, (10.78)

2

Taking Laplace transform of both sides of each equation in (10.78) and solving
the system of equations for U(s), V(s) and W(s) we find

x4+ 1x2 + xe® = /03c ((x = t)w(t) + (x — t + D)u(t)) dt.

1 1 1 S 1
U(s) = , Vi(s)= , Wi(s) = 10.79
)=+, VO=_+_., (s) (s —1)? (10.79)
Taking the inverse Laplace transform of (10.79) gives the exact solutions by
(u(z),v(z),w(z)) = (1+e*, 1+e * ze’). (10.80)

Exercises 10.3.1

Use the Laplace transform method to solve the following systems of Volterra integral
equations of the first kind

2 2 = ’ X — u r—1— v
1 x +3x3_/0 ((®—t+ Du(t) + (x —t — D)o(t)) dt
, ) i
% — 31‘3 :/0 (z—t—=Du(t) + (x —t+ 1)v(t)) dt
23 = /z ((x —t+ Du(t) + (x —t — v(t)) dt
2. 0
1 x
731‘3:/0 ((z =t = Du(t) + (z —t+ L)v(t)) dt
222 + ;x‘l = /x ((x—t+Dut) + (x—t—1)v(t))dt
3. 0
—;gf*:/o (& — t — Dult) + (z — t+ )o(t)) dt
2+x7sinx7ZCosm:/x((xle»l)u(t)+(1‘7t)v(t))dt
4. 0
1+a:—cosa::/ ((x = t)u(t) + (x —t+ D)v(t)) dt
0
5 m+;1‘2+;x?’fsinx:/Ox((xftJrl)u(t)+(x7t)v(t))dt
oz :/0 (2=t — Dult) — (@ — t+ Do(t)) dt
2x+m2+23inx:/z (& — £+ 2u(t) + (z — t — 2)v(t)) dt
6. 0
—2z = / ((x =t —Du(t) — (x —t+ 1)v(t)) dt
0
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10.

11.

12.
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44 a? 4 dem = /Ox (& — t+ 2)ut) + (& — t — 2)o(t)) dt
2 dg 42" = /Oz (2 — t + Dult) — (@ — t+ V() dt
6 — 66 + dze® = /Ox (2 — yult) — (& — £+ 2)u(t)) dt
4 de” 4 2pe” = /Oz (z =t — Du(t) — (@ — t+ Do(b)) dt
2 224 2e7 = /Ow (& —t — Vu(t) + (& — t + Do(t)) dt
—2 — 2z + 222 + 2e® = /Ox ((z =t +Du(t) + (x —t — 1)v(t)) dt
2 + éxB + 112954 - /OI (z — tyult) + (z — tyu(t)) dt
z+ ;xQ + ;x‘l = /Ox ((z = t)v(t) + w(t)) dt
T+ 22+ 210:c3 = /Ox ((z — w(t) + u(t)) dt
o+ ;xQ _ sing = /OI (& — tyu(t) + (z — tyu(t)) dt
o= /Ox (2 — )o(t) + w(t)) dt
142 —cosa = /Ox (& — Hyw(t) +u(t)) dt
22— 2cosw = /Oz (& — yu(t) — (z — Bo(t) + w(t)) dt

1- ;xQ 4sinz — cosz = /Ox (u(t) — (z — )o(t) + w(b)) dt

x

—2+4+x+2cosx = /0 (u(t) —v(t) + (& — )w(t)) dt

10.3.2 Conversion to a Volterra System of the Second

Kind

The conversion technique works effectively by using Leibnitz rule that was
presented in Section 1.3. Differentiating both sides of each equation in (10.62),
and using Leibnitz rule, we obtain
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fi(z) = Ki(z, 2)u(z) + K1 (z, 2)v(z)
K Ky (z, ) dt,
4 / (Kv. tyu(t) + Ko, (o, o) + - ) i
fo(@) = Koz, z)u(z) + Ka(z, z)v(z) (10.81)

+/OI (Kgm(x,t)u(t)+I~(2m(gg7t)v(t)+,_.>dt’

Three remarks can be made here:

1. If at least one of K;(z,z) and I?i(ac,x),i = 1,2,...,n in each of the
above equations does not vanish, then the system is reduced to a system of
Volterra integral equations of the second kind. In this case, we can use any
method that we studied before.

2. If K;(x,2) =0 and K;(x,2) = 0,i =1,2,...,n, for any equation, and
if K;, (z,2) # 0 and K;, (x,2) # 0, then we differentiate again that equation.

3. The functions f;(z) must satisfy specific conditions to guarantee a
unique continuous solution for each of the unknown solutions. The deter-
mination of these special conditions will be left as an exercise.

10.4 Systems of Volterra Integro-Differential Equations

Volterra studied the hereditary influences when he was examining a popu-
lation growth model. The research work resulted in a specific topic, where
both differential and integral operators appeared together in the same equa-
tion. This new type of equations was termed as Volterra integro-differential
equations, given in the form

u(z) = f(x) +/0x K (, t)u(t)dt, (10.82)

where u() (z) = Cg;’,f. Because the resulted equation combines the differential
operator and the integral operator, then it is necessary to define initial con-
ditions u(0),u’(0),...,ul*"1(0) for the determination of the particular solu-
tion u(z) of the Volterra integro-differential equation. The integro-differential
equations were investigated in Chapter 5.

In this section, we will study systems of Volterra integro-differential equa-
tions of the second kind given by

u®(z) = fi(z) + /I (Kl(x,t)u(t) + Ky (z, t)o(t) + - ) dt,
p (10.83)
v (z) = fo(x) +/O (Kz(l’,t)u(t) + I?Q(:L',t)’u(t) 4. ) dt.
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The unknown functions u(x),v(z),..., that will be determined, occur inside
the integral sign whereas the derivatives of u(z), v(z), ... appear mostly out-
side the integral sign. The kernels K;(z,t) and f(i(x,t), and the function
fi(x) are given real-valued functions.

There is a variety of numerical and analytical methods that will be used for
solving the system of integro-differential equations. However, in this section,
we will present only two methods, new and traditional, that will be used for
this study.

10.4.1 The Variational Iteration Method

In Chapter 3, the variational iteration method (VIM) was used before in this
text. The method provides rapidly convergent successive approximations of
the exact solution if such a closed form solution exists, and not components
as in Adomian decomposition method. The variational iteration method [8]
handles linear and nonlinear problems in the same manner without any need
to specific restrictions such as the so called Adomian polynomials that we
need for nonlinear terms.

The correction functionals for the Volterra system of integro-differential
equations (10.83) are given by

nr(2) = o)+ [ 20 (u£f> CEVICEY| t K(t,r>an<r>dr) d,

0

Uns1(z) = vn(z) + /O ) <v§j>(t) ) - /O tK(t,r)ﬁn(r)dr) dt.

(10.84)
As presented before, the variational iteration method is used by applying
two essential steps. It is required first to determine the Lagrange multiplier
A that can be identified optimally via integration by parts and by using
a restricted variation. Having A determined, an iteration formula, without
restricted variation, should be used for the determination of the successive
approximations unyi1(x),n = 0 and vpy1(x),n > 0 of the solutions u(x)
and v(x). The zeroth approximations ug(z) and vo(z) can be any selective
functions. However, the initial conditions are preferably used to select these
approximations ug and vo(z) as will be seen later. Consequently, the solutions
are given by
u(z) = lim wu,(z), v(z)= lim v,(z). (10.85)

The VIM will be illustrated by studying the following examples.
Example 10.13

Use the VIM to solve the system of Volterra integro-differential equations
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/ 1 2 1 3 !
u(z)=1+xz— 9% —|—3x + [ ((x=t)u(t)+ (z —t + D)v(t))dt,
0

3 1 r
V() = —1—3z— 2x2 — 3x3 +/ ((z —t+ Du(t) + (z — t)v(t))dt,
0
(10.86)
where u(0) = 1,v(0) = 1. The correction functionals for this system are given
by
un+1(x) = Up(z)

v 1 1
—/ (u’n(t)—1—t+ 2 — t3—I1(t)>dt,

x 3 1
Vni1(z) = v, (2) — / (u;(t) +143t+ 2t2 + 3t3 - Ig(t)) dt,(10.87)
0
where .
Li(t) = / ((t = r)up(r) + (t —r 4+ L)v,(r))dr,
° (10.88)
Ir(t) = / ((t =71+ Dun(r) + (t — r)v,(r))dr,
0
and A\ = —1 for first order integro-differential equation. We can use the
initial conditions to select ug(x) = u(0) = 1 and vo(z) = v(0) = 1. Using

this selection into the correction functionals gives the following successive
approximations

up(z) =1,
vo(z) =1,

u(x)—1+1‘+1‘2+1x —+
e 6 12
1 1
vl(x)_l—x—x2—6x3— x4,
1 1 1 1 1
-1 2 3 - 5 6
uz(2) +x+x+<6m 6$>+<12 ) 1207 " 360"
1 1 1 1 1
g g2 3 5 6
v2(®) e +<6x 6" )+<12 )+120x t 360"
1 1 1
=1 5 6 cee
us () +x+x+(120 120x)+(360 360" )+

1 1
g g2 5 _ 6 _ 26
vs(2) o (120 120" ) + (360 360" ) T

and so on. By canceling the noise terms, the exact solutions are given by
(u(z),v(x)) = 1+ +2%1 -z —2?). (10.89)

Example 10.14
Use the VIM to solve the system of Volterra integro-differential equations
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x

w(z)=1—a2+e" —|—/ (u(t) +v(t))dt, u(0) =1, v(0) = —1,
0

v'(z) =3 —3e" + /Ox(u(t) —o(t))dt.

The correction functionals for this system are given by

Unt1(T) = up(z) — /03c <u;(t) —14+t*—et - /Ot(un(r) +vn(r))dr> dt,

Vnt1(z) = vp(x) — /Om (v;l(t) —3+3e" — /Ot(un(r) - vn(r))dr> dt.

(10.91)
We use the given initial conditions to select the zeroth approximations
uo(x) = u(0) = 1 and vo(x) = v(0) = —1. Using this selection into the
correction functionals gives the following successive approximations
ug(z) =1
vo(z) = —1
T t
ui(z) = uo(x) — / (ué(t) — 1412 —¢t —/ (uo(r) + vo(r))dv") dt
0 0
=1- 13:3
3
x t
vi(z) = vo(z) — / (vé(t) —3+43e" — / (uo(r) — ’U()(T‘))d’f‘) dt
0 0
=2+ 3z — 3e® + 22
T t
uz(x) = ui(x) — / (u'l (t)—1+t2—¢' —/ (u1(r) + vl(r))dv") dt
0 0
— 1 2 1 3 1 4
e (1+x+ 0 T ™ T y” +)
x t
va(z) = vi1(x) — / (vi(t) —3+3ef — / (u1(r) —v1 (T))dr) dt
0 0
— 1 2 1 3 1 4 1 5
-t <1+x+ g Ty Tyt T T
1 1 1 1
uz(r) = + (1+x+ 2!932 + 3!x3+ 4!x4+ 5!3:5+-~~)
1 1 1 1 1
va(@) =@ - (1+x+ gt T T et 6!x6+'“)
and so on. The exact solutions are therefore given by
(u(z),v(x)) = (x + €%,z —e®). (10.92)

Example 10.15

Use the VIM to solve the system of Volterra integro-differential equations
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x
u'(x) = -1 — 2% —sinz + / (u(t) + v(t))dt,u(0) = 1,u(0) = 1,
0

x
v’ (z) =1—2sinxz — cosx —|—/ (u(t) — v(t))dt,v(0) = 0,2'(0) = 2.
0
(10.93)
The correction functionals for this system are given by

un+1(-/17) = uﬂ(£)
—|—/O <(t —x)(ul(t) + 14+ t* +sint — /0 (un(r) + vn(r))dr)> dt,
Ung1(2) = vn ()

+/Ox ((t —x)(v)(t) — 1+ 2sint + cost — /Ot(un(r) - vn(r))dT)) dt,

(10.94)
where we used \ =t — x for second-order integro-differential equation.
We use the initial conditions to select ug(z) = 1+x and vg(x) = 2. Using
this selection into the correction functionals gives the following successive
approximations

uo(z) =1+ =z,
UO(w):Zwr
1 1 1

1 2 3 4 .
ui(z) =1 213: +3!a: +4!a: + sinx,

_ 2 T o, 1 5 1 4 1
v1(z) = cosz + s1nx+2!x +3!x — gL

1 1 1

u2(9€)=9€+(1—2!3:24-4!3:4—6!9:6—!---'),

1 1 1
va(x) = + (w— 3!x3+ 5!x5+ 7!3:74---') ;
and so on. The exact solutions are therefore given by
(u(z),v(z)) = (z + cosz,z +sinx). (10.95)
Example 10.16

Use the variational iteration method to solve the system of Volterra integro-

differential equations
xr

W(E) = 24 €% — 362 4 (3 +/ (60(t) — 3w(t))dt, u(0) = 1,
0

V' (x) = e® 4 2e%® — 3% + /m(Sw(t) —u(t))dt,v(0) =1, (10.96)
0

W/ () = —e® + €27 4 363 4 /m(u(t) — u(t))dt, w(0) = 1.
0

The correction functionals for this system are given by
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Unt1(w) = un(2)

- /Ox <u;(t) —2—el 4362 — 3t — /Ot(Gvn(r) - 3wn(7")d7")> dt,

Wn41(x) = wn(2)

_ /Ox (w; (t) + et — e —3e3 — /Ot(un(r) - Qvn(?«))dr> .

The initial conditions can be used to select the zeroth approximations as
uo(x) = 1,v9(x) = 1 and wp(z) = 1. Using this selection into the correction
functionals gives the following successive approximations

uo(z) =1
vo(z) =1
wo(z) =1

7 3 3 1
ui(z) = 6 + 2z + 2$2+6z — 262z —+ 363“3

2 1
vi(2) = =, F et fet et - e
1 1 1
w1 (z) = - 23:2 —e® + 262” +e3®

1 1 1
u2($)=1+1‘+2!1‘2+3!x3+4!x4+---

1 1 1
va(w) =1+ 2w + o (2x)% + a1 (2x)3 + Al (2x)* 4 - --

1 1 1
w2(e) =143+, (32)° + , 32)° + | (32)* +---

and so on. The exact solutions are therefore given by
(u(@), v(w), w(x)) = (¢7, 27, ). (10.98)
Exercises 10.4.1

Use the variational iteration method to solve the following systems of Volterra integro-
differential equations

u'(x) = 2z + ;x?’ + /Oz (1 = zt)u(t) — (1 + zt)v(t)) dt,u(0) =1

v'(z) = —4x — ;1‘5 + /Ox (1 4+ zt)u(t) + (1 — zt)v(t)) dt,v(0) = 1
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u'(z) =3—3z+ gx3 + /O:c (1= xt)u(t) + (1 — at)v(t)) dt
2. 3 x
v'(z) = —3—-3x— a3+ / (1T + xt)u(t) + (1 + xt)v(t)) dt
2 0
u(0) = 1,v(0) =2
u'(x) =1—4dx + 23 + /:c (1 —at)u(t) + (1 — xt)v(t)) dt,u(0) = 1
3 0
v'(z) = -1 — 23 +/ (T4 zt)u(t) + (1 4+ «t)v(t)) dt,v(0) =1
0
u'(z) = =2z + 23 + cosx + /:v (1 = zt)u(t) + (1 — xt)v(t)) dt
0
4. z
v'(z) = =22 — 23 — cosx + / (14 zt)u(t) + (1 + xt)v(t)) dt
u(0) =1, v(0) =1 ’
uw(z) =1—x+sinz+ /Ox ((z = t)u(t) — (z — t)v(t)) dt, u(0) =1
5.
v'(z) = =1+ cosz +/ (u(t) —v(t))dt, v(0) =2
0
u'(z) =1—22 —sinz xu v
@) = 1= —sinz+ [ (ut) +o(e) dt
6. P
v'(z) =14+ §x4 —sinz +/ (1 = at)u(t) — (1 + xt)v(t)) dt
0
u(0) =1,v(0)=1
u'(z) =2 — 2 : U v
@=2-e+ [* o)+ (o) at
70 v(@) = —3 + 12162w + /Ox (— t — Du(t) — (x — t+ Do(t)) dt
u(0) =1, v(0) =2
u'(z) = =3z +e” + /z (u(t) +v(t))dt, u(0) =2
8. 0
v'(z) = 2+ 22 — 3e” +/0 (u(t) — (z — t)v(t))dt, v(0) =1
u' () =3+ zx‘l —e” + /OCC (1 —xt)u(t) — (1 + xt)v(t)) dt
9. x
v'(z) = 3 — §x4 — 3es +/O (1 + zt)u(t) — (1 — at)o()) dt
u(0) = 1,v(0) = -1

u(z) = —x — ;aﬂ +e” + /Ox (v(t) + w(t)) dt, u(0) =2
10. ¢ v/ (z) =z — ;x2 —e® + /Oz (w(t) — u(t))dt, v(0) =0

w(z) = 3 — e + /Ox (u(t) — v(t)) dt, w(0) =1
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1 x
u(z) = —x — 2302 —sinz +/ (v(t) + w(t)) dt, u(0) =2
0
1 x
11. ¢ v/ (z) = — 2302 + sinx +/ (w(t) — u(t))dt, v(0) =0
0
w'(z) =1—3sinz +/ (u(t) —v(t))dt, w(0) =1
0
x
' (z) = cosz — 2sinx — e* +/ (u(t) —v(t) + w(t)) dt, u(0) =2
0

12.  v/(z) = —2 —sinz + e* + /OI (u(t) —v(t) —w(t))dt, v(0) =1

w'(z) =2+ sinz — cosz + /Oz (v(t) +w(t) —wu(t))dt, w(0) =1

10.4.2 The Laplace Transform Method

The Laplace transform method was presented in Chapter 1, and was used
in other chapters and in this chapter as well. Before we start applying this
method, we summarize some of the concepts presented in this text. The
Laplace transform of the convolution product (f1 * f2)(z) is given by

L{(f1* f2)(z)} = L {/Ox filz — t)fz(t)dt} = Fy(s)Fy(s). (10.99)

Moreover, the Laplace Transforms of Derivatives can be summarized as fol-
lows:

L{f'(x)} = sLL{f ()} — £(0),

L{f" ()} = s>L{f(x)} — sf(0) — f'(0), (10.100)

L{f"(x)} = sL{f(x)} — s> f(0) — sf"(0) — f"(0),
and so on. Based on this summary, we will examine specific Volterra integro-
differential equations where the kernel is a difference kernel. Recall that we
will apply the Laplace transform method and the inverse of the Laplace
transform using Table 1.1 in section 1.5. The Laplace transform method for
solving systems of Volterra integro-differential equations will be illustrated
by studying the following examples.

Example 10.17

Solve the system of Volterra integro-differential equations by using the
Laplace transform method

u'(z) = 22% + /96 ((x = t)u(t) + (z — t)v(t)) dt,u(0) =1
0 X N (10.101)
V' (x) = =322 — 10965 +/0 ((x = t)u(t) — (z — t)v(t)) dt, v(0) = 1.
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Notice that the kernels Kq(x —t) = Ks(x —t) = z — t. Taking Laplace
transform of both sides of each equation gives

4 1 1
sU(s)—1= .+ L,U(s)+ ,V(s),
s s s
6 T . (10.102)
sV(s)—1= T3 g6 + §2 U(s) — SZV(S),
or equivalently
1 1 4
<s— 52> U(s) — SZV(S) =1+ §37
(10.103)
1 1 6 12
s+ 2 V(s) — S2U(s) =1- B3 6
Solving this system of equations for U(s) and V(s) gives
1 3! 1 3!
= = - . 10.104
v ="+ ve="-% (10.104)

By taking the inverse Laplace transform of both sides of each equation, the
exact solutions are given by

(u(z),v(z)) = (1 + 23,1 — 2%). (10.105)
Example 10.18

Solve the system of Volterra integro-differential equations by using the
Laplace transform method

u'(z) =1—2sinz + /Om (cos(z — t)u(t) + cos(x — t)v(t)) dt, u(0) =1

v'(z) = =3+ 2cosx + /Om (sin(x — t)u(t) + sin(x — t)v(t)) dt, v(0) = 1.

(10.106)
Taking Laplace transform of both sides of each equation gives
1 2 s s
Ui)—1= - U Vv
sU(s) s T 2r1 T2 Vet o V)
3 95 1 1 (10.107)
Vis)—1=— U V(s).
5V (s) s+32+1+32+1 (S)+32+1 ()
Solving this system of equations for U(s) and V(s) gives
1 1 1 1
= = - . 10.108
Ufs) S + 52’ V(s) s s2 ( )

By taking the inverse Laplace transform of both sides of each equation, the
exact solutions are given by

(u(z),v(z)) = (1+z,1—x). (10.109)
Example 10.19

Solve the system of Volterra integro-differential equations by using the
Laplace transform method
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u/(z) = cosz — 2sinx + /Ox (cos(x — t)u(t) + sin(x — t)v(t)) dt,

v'(z) = cosz +weosz + / " (sinz — tyu(t) + sin(z — o(e)) dr, 10-110)

u(0) =1,v(0) = —1.

Taking Laplace transform of both sides of each equation gives

s 2 s 1
1= _
sU(s) 241 s2+41 +32—4—10‘(3)+32—1—1‘/(8)’
) 21 . (10.111)
1= .
sVi(s) + s2+1 + (s2+1)2 +32+1U(8)+52—|—1V(8)
Solving this system of equations for U(s) and V(s) gives
1 s 1 s
U(s) = Vis) = — . 10.112
() 52+1+32+1’ () 241 s2+41 ( )

By taking the inverse Laplace transform of both sides of each equation, the
exact solutions are given by

(u(z),v(z)) = (sinx + cosx,sinx — cos x). (10.113)
Example 10.20

Solve the system of Volterra integro-differential equations by using the
Laplace transform method

W (z) =¥ — e + el + /OI (20(t) — 4w(t)) dt, u(0) =1, v'(0) =1,
V(1) = e® + 4e*® — e 4 /l’ (dw(t) — u(t))dt, v(0) =1, v'(0) = 2,
0
W (&) = —ew+ezw+1ae4f+/ (u(t) — 20(8)) dt, w(0) = 1, w(0) = 4.
0

(10.114)
Taking Laplace transform of both sides of each equation gives

1 1 1 2 4
2 —_s—1= _ _
s*U(s) — s .1 3_2+s_4+sV(s) SW(S),
1 4 1 4 1
2 —5s—2= — — 10.11
s*V(s) —s—2 3—1+3—2 S_4+SW(3) SU(S), (10.115)
1 1 16 1 2
2 e — _ _
sWi(s)—s—4 S_1+8_2+S_4+8U(5) SV(s).

Solving this system of equations for U(s) and V(s) gives
1 1 1

V = W == .
Love =t we=
By taking the inverse Laplace transform of both sides of each equation, the
exact solutions are given by

(u(x),v(z),w(x)) = (e, e, el"). (10.117)

U(s)= (10.116)
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Exercises 10.4.2

Use the Laplace transform method to solve the following systems of Volterra integro-
differential equations

u/(x) = —x? + 13:3 + /x ((z = t)u(t) + (x —t+ Do(t)) dt, u(0) =1
1. 0 ¢
) — L4 * _
V(@)= o a +/O (& = tult) — (@ — (b)) dt, v(0) =1
) uw(z) =14z — ;x?’ + /O:v ((z = t)u(t) + (x — t)v(t)) dt, u(0) =0
V(z) = 1—a— 1123@4 + /Ow (& = yu(t) — (@ — (1)) dt, v(0) = 0
u'(z) =2 —2sinz + /CC (cos(z — t)u(t) + cos(x — t)v(t)) dt
0
3. ©
v'(z) = -4+ 2cosx + / (sin(z — t)u(t) + sin(z — t)v(t)) dt
u(0) =1, v(0) =1 ’
u'(x) = 3+ 3z — 2e” + /:v (e *u(t) + " tu(t)) dt,u(0) = 0
4. ¢
v () =3+ + 22 — 2 + / (e tu(t) — e*tou(t)) dt,v(0) =0
0
u'(z) = 2cosx —e* + /z (e tu(t) + " tu(t)) dt,u(0) = 0
5. 0
v'(r) =1—xz—cosxz+ /0 ((z = t)u(t) — (z — t)v(t)) dt,v(0) = 1
u'(z) = cosx — xsinz + /z (cos(x — t)u(t) + sin(z — t)v(t)) dt
0
6. x
v'(x) = —2sinz + / (sin(z — t)u(t) + cos(z — t)v(t)) dt
w(0) =0, v(0) =1
) u'(z) = —2x — §x2 +cosz + /Oz (u(t) + (z —t)v(t)) dt, u(0) = 2
v'(z) = —4x — 2% + 3sinz + /:v ((z — t)u(t) +v(t)) dt, v(0) =2
0
u'(z) = 5 —4e” + /z (e*tu(t) + e*tu(t)) dt, u(0) =3
8. 0
v'(z) = —1 — 2ze® +/O (e* tu(t) — " tu(t)) dt, v(0) =2
u/(x) = 3+ 2z — 3e” + /CC (e tu(t) + " to(t)) dt, u(0) = —1
9. o
v'(x) = 1+ e* + 2ze® +/ (e"tu(t) — " tu(t)) dt, v(0) =1
0
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1 x
u(z) = —x — 23:2 —sinz +/ (v(t) + w(t)) dt, u(0) =2
0
1 x
10. { v/ (z) =z — 23:2 +sinx +/ (w(t) —u(t))dt, v(0) =0
0
w'(z) =1—3sinz +/ (u(t) —v(t)) dt,w(0) =1
0
x
u (z) = cosz — 2sinx — e* +/ (u(t) —v(t) + w(t)) dt, u(0) =2
0
11. ¢ v/ (z) = =2 —sinz + €* +/ (u(t) —v(t) —w(t))dt, v(0) =1
0
w'(z) =2+ sinz — cosz + / (v(t) +w(t) —u(t)) dt, w(0) =1
0
x
w'(@) = —a® — g +/ (30(¢) + 4w(t)) dt, u(0) = 0, w/(0) = 1
0
12. 4 v"(2) = 24+ 2% — ot + / (4w(t) — 2u(t)) dt, v(0) = 0, v/(0) = 0
0
w'(z) = 6z — 22 + 23 +/ (2u(t) — 3v(t)) dt, w(0) =0, w’(0) =0
0
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Chapter 11
Systems of Fredholm Integral Equations

11.1 Introduction

Systems of Volterra and Fredholm integral equations have attracted much
concern in applied sciences. The systems of Fredholm integral equations ap-
pear in two kinds. The system of Fredholm integral equations of the first kind
[1-5] reads

filz) = / b (K1 (z, )ult) + K, (x,t)v(t)) dt,
¢ (11.1)

Folz) = / b (sl tyult) + Kol yo(t)) .

where the unknown functions u(x) and v(x) appear only under the integral
sign, and a and b are constants. However, for systems of Fredholm integral
equations of the second kind, the unknown functions w(z) and v(z) appear
inside and outside the integral sign. The second kind is represented by the
form

u(e) = o)+ [ " (Ka(o0ut) + Fo 0000 at,
@ (11.2)

b
v(z) = fa(z) + / (Kg(x,t)u(t)+Rg(x,t)v(t)) dt.

The systems of Fredholm integro-differential equations have also attracted a

considerable size of interest. These systems are given by
b

W) = fiw) + [ (Kalatu®) + Falo (o) .

ab (11.3)

o0 (2) = folz) + / (sl yult) + Kol tyo(t)) .

a
where the initial conditions for the last system should be prescribed.
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11.2 Systems of Fredholm Integral Equations

In this section we will study systems of Fredholm integral equations of the
second kind given by
b

u(z) = fi(x) + / (Kl(x,t)u(t)—i—K’l(x,t)v(t)—i—-n)dt,

a

b
v(z) Zfz(ac)—l—/ (KQ(gg,t)u(t)_|_[(2(x’t)U(t)_|__._)dt’ (11.4)

The unknown functions u(z),v(z), ... that will be determined, appear inside
and outside the integral sign. The kernels K;(x,t) and K;(x,t), and the func-
tion f;(x) are given real-valued functions. In what follows we will present the
methods, new and traditional, that will be used. Recall that the Fredholm
integral equations were presented in Chapter 4 where a variety of methods,
new and traditional, were applied. In this section, we will focus our study
only on two methods, namely the Adomian decomposition method and the
direct computation method.

11.2.1 The Adomian Decomposition Method

The Adomian decomposition method [6-7], as presented before, decomposes
each solution as an infinite sum of components, where these components are
determined recurrently. This method can be used in its standard form, or
combined with the noise terms phenomenon. Moreover, the modified decom-
position method will be used wherever it is appropriate.

Example 11.1

Use the Adomian decomposition method to solve the following system of
Fredholm integral equations

u(z) =sinx — 2 — 2x — 7w + /W (1 + zt)u(t) + (1 — xt)v(t)) dt,
° (11.5)
v(x) =cosx —2— 2z +7wr+ /0 ((1 = zt)u(t) — (1 + xt)v(t)) dt.

The Adomian decomposition method suggests that the linear terms u(z) and
v(x) be decomposed by an infinite series of components

(o9} (oo}
u(@) =) ua(z), (@)= vale), (11.6)
n=0 n=0
where uy, (z) and v, (x),n > 0 are the components of u(z) and v(z) that will
be elegantly determined in a recursive manner.
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Substituting (11.6) into (11.5) gives
oo
Zun(x) =sinz —2 -2z — 7z
n=0
™ o0 [es}
+/ ((1 tat) Y un®) + (1—at) Mt)) dt,

0 n=0 n=0
oo
Z vp(z) = cosx — 2 — 2z + T

n=0
- /Tr ((1 —at) > un(t) = (L+at) Y vn(t)> dt.
0 n=0 n=0

The modified decomposition method will be used here, hence we set the
recursive relation
uo(z) = sinx — 2,

(11.7)

vo(x) = cosx — 2,

up(z) = =2z — mx + /07r (L + xt)uo(t) + (1 — at)ve(t)) dt,
vi(z) = -2z + 7z + /07r ((1 = xt)up(t) — (1 4 xt)vo(t)) dt, (11.8)
U1 (z) = /OTr (1 —at)ur(t) — (L + at)or(t) dt, k=1,

Vg (z) = /0 (1= obupt) — (14 at)op(t)) dt, | > 1.

This in turn gives
ug(x) =sine — 2, wui(x) =2 —4m, (11.9)

and
vo(x) = cosx — 2, wvi(x) =2+ 2722, (11.10)

By canceling the noise terms F2 from ug(z) and from vg(z) we obtain the
exact solutions
(u(z),v(x)) = (sinz, cosx). (11.11)

Example 11.2

Use the Adomian decomposition method to solve the following system of
Fredholm integral equations

3 H
u(x) = +sec®x — gt / (tu(t) 4+ to(t)) dt,
0

96

. (11.12)

v(z) =2 —sec®x — 71T6 + /04 (u(t) +v(t)) dt.

Proceeding as before we obtain
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Zun(x) = +sec’s — 79TG +/ (tZun(t)—l—thn(t)) dt,
n=0 0 n=0 n=0

0 9 ™ 0 0

Z vp(x) = 2 — sec®x — 7176 +/O (Z un(t) + Z vn(t)> dt.
n=0 n=0 n=0

The modified decomposition method will be used here, hence we set the
recursive relation

(11.13)

up(xz) = +sec®x, wvo(x) =1 —sec’z,

3 A
w(z) = —" 4+ / (tuo(t) + tuo (1)) dt,
9% "y
72 i
vy (z) = 16 +/O (uo(t) + vo(t)) dt, (11.14)
wpsr (@) = / (tun(t) + tos () dt, > 1,
0
Vs1 () :/ (un(®) + on (D) dt, > 1.
0
This in turn gives
ug(z) = x +sec’x, wui(z) =0, (11.15)
and
vo(z) = o —sec?x, wvi(x)=0. (11.16)

As a result, the remaining components u(x) and vy (z) for k > 2 vanish. The
exact solutions are given by

(u(x),v(z)) = (x + sec® z,r — sec? ). (11.17)
Example 11.3
Use the Adomian decomposition method to solve the following system of
Fredholm integral equations
9 1
u(z) = e* — - sinh(1 + z) —|—/ (e"u(t) + e "to(t)) dt,
x
’ 1 (11.18)
2
v(z) =e % — . sinh(1 — z) —|—/ (e u(t) + e" o(t)) dt.
0

-
Proceeding as before and using the modified decomposition method, we find
the recursive relation
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—x

ug(z) = €*, wo(z) =e 7,

9 1
uy(z) = . sinh(1 + z) + /0 (e"Muo(t) + e "tug(t)) dt = 0,

vi(x) = sinh(1 — ) + /0 (e~ ug(t) + " uo(t)) dt = 0,

-z (11.19)
1
ugy1(x) = / (e up(t) + e u(t)) dt =0, k>1,
0
1
vgt1(x) = / (e up(t) + e vp(t)) dt =0, k=1
0
The exact solutions are given by
(ue), v(x)) = (e, e7"). (11.20)

Example 11.4

Use the Adomian decomposition method to solve the following system of
Fredholm integral equations

1
u(z) =x — ;1 + /71 (v(t) + w(t)) dt,
1
o(z) = 7+ 22 — g + /_1 (w(t) + u(t)) dt, (11.21)

w(z) = 22 + 23 — § +/ (u(t) +ov(t)) dt.

-1
Proceeding as before and using the modified decomposition method, we find
the recursive relation

uo(x) =,
vo(z) = = + 22,
wO(x) = .’E2 +.’E3,
we) ==+ [ (0 +un(®)de =0,
, (11.22)
oa) ==+ [ (wn(®) +uoft)) de o
2
3

uk+1(.’£) = O, Vg+1 = 0, Wh41 = O, k 2 1.
The exact solutions are given by
(u(z),v(x), w(x)) = (v, 2 + 2% 2> + 2°). (11.23)
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Exercises 11.2.1

Solve the following systems of Fredholm integral equations

16 1
1 u(z) = x — 15 + /_1 (tu(t) 4 tv(t)) dt
v(z) = 2% + 23 — 2x + /1 (zu(t) + zv(t)) dt
2 2 ! 2 _ 42 2 42
) u(m):m—3x2+5+/l((m —t?)u(t) + (2 — t*)v(t)) dt
' 2
v(z) = 22 + 23 + 57 +/ (2% — tH)u(t) — zto(t)) dt
3 ul@) =z +o? = +L (u(t) + (1)) di
' 6 2 [
v(z) = 23 + 24 — 157 —+ 5 + [1 ((z — t)u(t) + ztv(t)) dt
N u(z) = sinz + cosz —4 + /07T (u(t) +v(t))dt
o(z) = sinw — cosz — 4z + 21 + /ﬂ (z = Dul®) + (= — Ho(®) dt
0
u(z) = x +sin?x — 72 + /7r (u(t) +v(t))dt
5.
v(z) =  — cos? x — w2 z+ / ((x = Ou(t) + (z + t)v(t)) dt
u(x) = 22 +sinz + 27 + / ((z = t)u(t) — (z+t)v(t)) dt
6. B
v(z) = z2 +COS$—2ﬁ+[ ((z + t)u(t) — (z —t)v(t)) dt
i u(z) = (2;7r)x+xtan*1x+/71(xu(t)+xv(t))dt
v(z) = 37r6_ 2 +z+tan"la + /1 (tu(t) — tv(t)) dt
. u(z) = —z + 1 +es / (zu(t) + zv(t)) d
v(z) = -1+ e / (u(t) +v(t))dt
. u(z) = (2—mz+ 1 +sing +/0 (zu(t) + zv(t)) dt
v(z) = (2—7)+ e +/02 (u(t) + v(t)) dt
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u(z) = 3V

3 3 —l—secxtanx—l—/G (u(t) —v(t))dt
0

" v(z) = (1 —V3)x +sec?z + /0g (zu(t) + zv(t)) dt
uw) =z = o+ [ ) — it d

11. { v(z) = 22 + i + /i (w(t) — u(t)) dt

w(z) =22 — é + /_11 (ut) — v(t)) dt

u(e) =1+ 5; + gsec2x+/0: (v(t) — w(t)) dt

3w ow™ i
12. ¢ v(z) =1-— g g %c x—l—/o (w(t) — u(t))dt

w(z) =1-— Z + gse02x+/04 (u(t) — v(t)) dt

11.2.2 The Direct Computation Method

It was stated before that all methods that we used in Chapter 4 to handle
Fredholm integral equations can be used here to solve systems of Fredholm
integral equations. In the previous section we selected the Adomian decom-
position method. In this section we will employ the direct computational
method. The other methods such as the variational iteration method, succes-
sive substitution method, and others can be used as well.

The direct computational method will be applied to solve the systems of
Fredholm integral equations of the second kind. The method was used before
in this text, therefore we summarize the necessary steps. The method will be
applied for the degenerate or separable kernels of the form

Ki(z,t) =Y gr(@)he(t), Ka(a,t) =Y ri(z)si(t). (11.24)
k=1 k=1

The direct computation method can be applied as follows:

1. We first substitute (11.24) into the system of Fredholm integral equa-

tions the form
b
u(w) = 7o)+ [ (Kaleult) + Rato, 00(t) d,

a

\ (11.25)

v(z) = folz) + / (Kg(x,t)u(t)—i—K'g(x,t)v(t)) dt.

a
2. This substitution gives
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n b n b _
— @)+ ) / hk(t)u(t)dt—l—z () / e (£)o(t)dt
k=1 a
n b
)+ rp(x) [ s t)dt + T Sk(t)v(t)dt.

3. Each integral at the right side depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (11.26) becomes

u(z) = fi(z) + a191(x) + -+ + angn(®) + B1g1(x) + - + Bngn(z),

(11.26)

11.27
v(z) = fa(z) + r(x) + -+ yurn(x) + 0171 (2) + -+ + OnTn (), ( )
where )
o = / hi(t)u(t)dt, 1 <i<n,
b ~
5 :/ ha(o(t)dt 1 < i <,
ab (11.28)
Vi = / si(Du(t)dt, 1 <i< n,
b
0; = / Si(Wv(t)dt, 1 <1< n.

4. Substituting (11.27) into (11.28) gives a system of n algebraic equations
that can be solved to determine the constants «;, G;,7;, and §;. To facilitate
the computational work, we can use the computer symbolic systems such
as Maple and Mathematica. Using the obtained numerical values of these
constants into (11.27), the solutions u(z) and v(x) of the system of Fredholm
integral equations (11.25) follow immediately.

Example 11.5

Solve the following system of Fredholm integral equations by using the direct
computation method

u(x) = sinx + cosz — 4z + / (zu(t) + zv(t))dt,
0 (11.29)
v(z) = sinz — cosx + / (u(t) —v(t))dt.
0

Following the analysis presented above this system can be rewritten as
u(x) =sinz + cosx + (o — 4)x,
(@) . ( ) (11.30)
v(x) =sinxz — cosx + [,

where

a:/o(()+v )dt, 0= / ))dt. (11.31)

To determine «, and (3, we substitute (11.30) into (11.31) to obtain
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2 w2
a=(4-21%)+ o @t h, B =—2m%+ , = (11.32)
Solving this system gives
a=4, [B=0. (11.33)
Substituting (11.33) into (11.30) leads to the exact solutions
(u(z),v(z)) = (sinz + cosx,sinx — cos x). (11.34)

Example 11.6

Solve the following system of Fredholm integral equations by using the direct
computation method

u(z) =secx — 2+ /’3' (tantu(t) 4 sectv(t))dt,
0 (11.35)

™

v(z) = —(1++/3) +tanz + /03 (sectu(t) + sectv(t))dt.

Following the analysis presented above this system can be rewritten as
u(z) =secx — 2+ aq + 1,

11.36
v(z) = tanz — (1 +v/3) + as + B, ( )
where
oy = /3 tantu(t)dt, ag = /3 sectu(t)dt, (1 = /3 sectv(t)dt. (11.37)
0 0 0

To determine ay, ag, and 31, we substitute (11.36) into (11.37) and solve the
resulting system we find

=1, ax=+3, p1=1. (11.38)
Substituting (11.38) into (11.36) leads to the exact solutions
(u(x),v(z)) = (secz, tan ). (11.39)

Example 11.7

Solve the following system of Fredholm integral equations by using the direct

computation method
1

u(z) =6—Inx +/ (In(zt)u(t) + In(zt?)v(t))dt,

. (11.40)
v(z) =—4+Inz —|—/ (In(zt?)u(t) — In(zt)v(t))dt.
0+
Proceeding as before, this system can be rewritten as
u(x) =6+ (a1 + 61— 1) Inz + as + 20, (11.41)

U(l‘) =—4 + (011 — ﬁl + 1) Inz + 20&2 — ﬁg,
where
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1 1
a :/0 u(t)dt, agz/o In(t)u(t)dt,

+ +

) X (11.42)
B = /0+ o(t)dt, 2= /0+ In(t)v(t)dt.

To determine o, and §;,1 < i < 2, we substitute (11.41) into (11.42) to
obtain
ay =7—ay +ag — (1 + 205, ay = —8+ 201 — ag + 201 — 20,

b= 5ot 2004 1~ o Pa=642m 20526+ 5 )
Solving this system gives
a1 =0, ao=1, [ =2, [=-3. (11.44)
These results lead to the exact solutions
(u(z),v(z)) = (1+Inz,1—1Inz). (11.45)

Example 11.8

Solve the following system of Fredholm integral equations by using the direct
computation method
) A
u(z) = & +sec?a + / (0(t) — w(t))dt,
0
10 ) i
v(z) = g Tsec’w + (w(t) — u(t))dt, (11.46)
0
A
w(z) = —1 —sectz —I—/ (u(t) — v(t))dt.
0

Proceeding as before, this system can be rewritten as

2
u(x) = 3—|—sec2x—&—ﬁ—77

10
v(z) = 3 —sec?z+v—a, (11.47)
w(z) = -1 —sectr +a — 3,
where
a= /4 u(t)dt, 8= /4 o()dt, = /4 w(t)dt. (11.48)
0 0 0

To determine a, 3, and 7, we substitute (11.47) into (11.48) and by solving
the resulting system we find

v iy
i L B="_1 ~="_"% 11.4
4 B 4 1Ty 3 ( 9)

These results lead to the exact solutions
(u(x),v(z), w(x)) = (1 +sec? z,1 —sec’ x,1 — sec’ x). (11.50)
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Exercises 11.2.2

Use the direct computation method to solve the following systems of Fredholm integral
equations

16 !
1 u(z) =z — 15 +/71 (tu(t) + to(t)) dt
. ) L
v(z) = 22 + 23 — 37 —+ /_1 (zu(t) + zv(t)) dt
1
u(z) = —6+4lnz + / (In tu(t) — In(zt?)v(t)) dt
2. o
v(z) = —2—2Inz +/ (In(zt?)u(t) — Intv(t)) dt
o+
16 !
; u(z) =z + 22 — 15 —+ [1 (u(t) +v(t))dt
' . 16 21
v(z) = 23 + 2t — 5% + 5 + /_1 ((x = t)u(t) + xto(t)) dt
u(z) = sinz + cosz — 2w + /7r (tu(t) + to(t)) dt
4. o
v(z) = sinz — cosx + 7w + /0 (zu(t) — zto(t)) dt
u(z) = x +sin?x — 72 + /7r (u(t) +v(t))dt
5.
v(z) = z — cos? x — w2 z+ / ((x = t)u(t) + (z + t)v(t)) dt
u(z) = =2+ tanz + /g (sectu(t) + tantv(t)) dt
6.
v(z) = + secx + / (tan tu(t) — sectv(t)) dt
u(z) = 22 +sinx + 27 +/ ((z = t)u(t) — (z+t)v(t)) dt
7. — T
v(z) = 9:2+cosx727r+/ ((z 4+ t)u(t) — (x — t)v(t)) dt
. u(z) = —z+ 1 4 es / (zu(t) + zv(t)) d
v(z) = -1+ . / (u(t) +v(t))dt
. u(z) = (2—mz+ 1 +sing —l—/o (zu(t) + zv(t)) dt
w@) = @m0 [+
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,\/3

3 .
u(z) = 3 + secz tan x +/O (u(t) —v(t))dt

10.
v(z) = (1 — v3)z +sec? z + / (zu(t) + zo(t)) dt
0
1 1
u(z) =z — 19 + /_1 (v(t) —w(t))dt
11. { v(z) =22+  + /1 (w(t) —u(t))dt

w(z) = 22 —

D = A =

/ (u(t) — v(t)) dt
u(z) = 1+ sec?z+ V2 — Z +/0'1 (v(t) —w(t))dt

12. 4 w(z) =1 —sec?z — /2 — Z —l—/()'1 (w(t) + u(t)) dt

w(z) = secxtanz — 72’ + /OZ (u(t) + v(t)) dt

11.3 Systems of Fredholm Integro-Differential Equations

In Chapter 6, the Fredholm integro-differential equations were studied. The
Fredholm integro-differential equations, were given in the form

u () +>\/ K(z,t)u (11.51)

where u() (z) = d 7. Because the resulted equation combines the differential
operator and the integral operator, then it is necessary to define initial condi-
tions u(0),4(0),...,u*"1(0) for the determination of the particular solution
u(z) of the Fredholm integro-differential equation (11.51).

In this section, we will study systems of Fredholm integro-differential equa-
tions of the second kind given by

b
W) = fi@) + [ (Ko tpute) + Rl 000 .
“ (11.52)

b
v (z) = fo(x) +/ (Kz(l’,t)u(t) + f(g(x,t)v(t)) dt.

The unknown functions u(x),v(z),..., that will be determined, occur inside
the integral sign whereas the derivatives of u(z),v(z), ... appear mostly out-
side the integral sign. The kernels K;(x,t) and K;(z,t), and the function
fi(x) are given real-valued functions.

In Chapter 6, four analytical methods were used for solving the Fred-
holm integro-differential equations. These methods are the variational itera-
tion method (VIM), the Adomian decomposition method (ADM), the direct
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computation method, and the series solution method. The aforementioned
methods can effectively handle the systems of Fredholm integro-differential
equations (11.52). However, in this section, we will use only two of these
methods, namely the direct computation method and the variational itera-
tion method. The reader can apply the other two methods to show that it
can be used to handle the system (11.52).

11.3.1 The Direct Computation Method

The direct computation method is a reliable technique that was used be-
fore to handle Fredholm integral equations in Chapter 4, Fredholm integro-
differential equations in Chapter 6, and systems of Fredholm integral equa-
tions in this chapter. The direct computation method will be applied to solve
the systems of Fredholm integro-differential equations of the second kind in
a parallel manner to our treatment that was used before. The method ap-
proaches any Fredholm equation in a direct manner and gives the solution in
an exact form and not in a series form. The method will be applied for the
degenerate or separable kernels of the form

t) = ng(x)hk(t), K (z,t) ng
k=1

= Zrk(x)sk(t), K2 (z,t) Zrk
k=1

The direct computation method can be apphed as follows:

(11.53)

1. We first substitute (11.53) into the system of Fredholm integro-differential
equations (11.52) to obtain

' n b n b~
() = fl(x)+ng(x) / hk(t)u(t)dt—i—z () / P (t)o(t)de
0@ (z) +Zrk / skt dt+Zrk / 5 (t)v(t)dt.

(11.54)

2. Each integral at the right side depends only on the variable ¢ with

constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (11.54) becomes

uD(2) = fi(z) + a191(x) + -+ angn (@) + F1G1 () + -+ + Bndn(2),

'U(i) (l‘) = fQ(x) + ’Yl"“l(x) + -+ 'Yn"qn(x) + 61'F1 (l') + -+ 6%":%('/1:)’
(11.55)
where
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a; = /h t)dt,1<i<n, (= /h t)dt, 1 < i< n,

'yzf/sz() (t)dt,1 < i< n, 52:/ S (t)v(t)dt,1 < i< n.

3. Integrating both sides of (11.55) ¢ times from 0 to x, using the given
initial conditions, and substituting the resulting equations for u(z) and v(x)
into (11.56) gives a system of algebraic equations that can be solved to deter-
mine the constants «;, 3;,7;, and ;. Using the obtained numerical values of
these constants into the obtained equations for u(x) and v(z), the solutions
u(z) and v(z) of the system of Fredholm integro-differential equations (11.52)
follow immediately.

Example 11.9

(11.56)

Solve the following system of Fredholm integro-differential equations by using
the direct computation method

uw'(x) =sinw +rcosz + (2 — 72) + /7r (tu(t) — v(t)) dt,u(0) = 0,
0 (11.57)
v'(z) = cosax — xsinx — 3w + / (u(t) — to(t)) dt,v(0) = 0.
0

Following the analysis presented above, this system can be rewritten as

W' (z) =sinz +xcosz + (2 — 72 + ),
/( ) . ( ) (11.58)
v'(x) = cosx —xsinz + (8 — 37),

where
a:/o (tu(t) — v())dt, B = / ) — to(t))dt. (11.59)

Integrating both sides of (11.58) once from 0 to z, and using the initial
conditions we find
uw(z) = rsinx + (2 — 72 + a)x,
v(x) = xcosz + (8 — 3m)z.
To determine «, and 3, we substitute (11.60) into (11.59) and solving the
resulting system we obtain

(11.60)

a=7m*-2[=3nr. (11.61)
Substituting (11.61) into (11.60) leads to the exact solutions
(u(z),v(x)) = (zsinz, x cos x). (11.62)

Example 11.10

Solve the following system of Fredholm integro-differential equations by using
the direct computation method
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In 2
W(z) = —1+ sinha +/0 (u(t) + v(t))dt, u(0) = 1,

- (11.63)
v(x) =1—-2In2+ coshz + / (tu(t) 4 to(t))dt,v(0) = 0.
0
This system can be rewritten as
u'(z) = sinhz + a —1, (11.64)

v'(x) =coshz+1—-2In2+ 3,
where

a_/mQ(u(t)"‘v(t))dt, ﬁ_/1n2(tu(t)+tv(t))dt. (11.65)
0 0

Integrating both sides of (11.64) once from 0 to z, and using the initial
conditions we find

u(z) = coshz + (o — 1)z,

v(z) =sinhz + (1 —2In2+ f)z.
To determine «, and 3, we substitute (11.66) into (11.65) and solving the
resulting system we obtain

(11.66)

a=1, f=2In2-1. (11.67)
Substituting (11.67) into (11.66) leads to the exact solutions
(u(z),v(x)) = (cosha,sinh z). (11.68)

Example 11.11

Solve the following system of Fredholm integro-differential equations by using
the direct computation method

In2
u'(z) = e* — ; +/O (u(t) +v(t))dt,u(0) =1,

- (11.69)
v (z) = 2e%* + i +/0 (tu(t) — to(t))dt, v(0) = 1.
This system can be rewritten as
w(z) =e" +a— Z, V' (x) = 2e** + i + 3, (11.70)

where

In 2 In 2
o= / (u(t) +o(t)dt, B= / (tu(t) — to(t))dt. (11.71)
0 0

Integrating both sides of (11.70) once from 0 to z, and using the initial
conditions we find

u(z) = e® + (a - ;) z, v(zr)=e>+ (i +ﬁ) . (11.72)

To determine «, and [, we substitute (11.72) into (11.71) and solving the
resulting system we obtain
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5 1
a=,, B=-, (11.73)
Substituting (11.73) into (11.72) leads to the exact solutions
(u(x),v(z)) = (e, €*"). (11.74)

Example 11.12

Solve the following system of Fredholm integro-differential equations by using
the direct computation method
T

w"(z) = — cosa — (2 - 2) v /0 ((z — tyut) — (z — t)u(t)) dt,

u(0) =1, «/(0)=0

. (11.75)
V(@) = —sina+ (2 1) +/0 (& + Dyu(t) — (z + o(t)) dt,
v(0) = 0,0/(0) = 1.
This system can be rewritten as
u’(x) = —cosx — (2 — T + ax — f3,
( 73) (11.76)
v’(x) = —sinz + (2— 2) + ax + 0,
where
o= / (u(t) — v(t))dt, = / (tu(t) — to(t))dt. (11.77)
0 0

Integrating both sides of (11.76) twice from 0 to x, and using the initial
conditions and proceeding as before we obtain

a=0, ﬁ:g—z (11.78)
This in turn gives the exact solutions
(u(z),v(x)) = (cosz,sinz). (11.79)

Exercises 11.3.1

Use the direct computation method to solve the following systems of Fredholm
integro-differential equations

u’ () —COS.’L‘—4+/ (u(t) —tv(t)) dt, u(0) =0

v'(z) = —smx—ﬂ'—l—/ (tu(t) —v(t))dt, v(0) =1
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u(z) = —sinz — 2z + 72r + /02 ((z = t)u(t) — (z —t)v(t)) dt
2 '(z) = —cosz — 2z — : x u(t) — (z v
V(@) = 2= 7+ [ (@t 0u(t) — @+ o)
u(0) =2, v(0) =1
w/(z) = —2sin(20) = ) + /Oﬂ (z = ul®) — (= + (b)) dt
3 v'(z) = 2cos(2z) + 721' —+ /7r ((z + t)u(t) — (x — t)v(t)) dt
0
u(0) =1, v(0)=0
In2
u’(x) = sinh 2z + ;(ln 2)2 +/O (tu(t) — tv(t)) dt
4. In 2
v’(x) = sinh 2z — 12 —2In2+ /o (u(t) +v(t))dt
u(0) =1, v(0) =2
In2
u/(x) = sinh2z — (In2)? +/ (tu(t) 4+ tv(t)) dt, u(0) =2
0
> In 2
v'(z) = —2sinh2z — 21n 2 +/ (u(t) +v(t))dt, v(0) =0
0
; u/(x) = coshz + g — ;ln2 + /Oln2 (tu(t) — tv(t)) dt, u(0) =0
' In 2
v'(z) = sinhx — (In2)? +/0 (u(t) +v(t))dt, v(0) =1
W(@) = 1+e* — 2(In2)% + /ln2 (tu(t) + tv(t)) dt, u(0) =1
3 0
T In 2
V'(z) = 1 — e — (In2)2 +/O (u(t) +v(t)) dt, v(0) = —1
In 2
u(z) = (14 z)e” + ;(1 —3In2) +/O (u(t) +ov(t))dt
In2
8 @) = (1 —a)e= + ;(3 —51n2) +/O (u(t) — v(t)) dt
u(0) = 0,v(0) =0
u'(x) = e®* —2In2 — ! +/1n2 (tu(t) + v(¢t)) dt, w(0) =1
9. 2 b
"(z) = *—2In2— ! " u v v(0) =
v/ (x) = 2e2® —2In2 4+/0 (u(t) + tv(¢)) dt, v(0) =1
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u'’(x) = 2cos 2z + ;1 cosx
+ / ? (sin(z — t)u(t) — cos(x — (b)) dt, u(0) =0, u'(0) = 0
10. 0 )
v’ (x) = —2cos 2z — g S0
—l—/2 (cos(z — t)u(t) — sin(z — t)v(t)) dt, v(0) =1, v'(0) =0
0
u’(x) = —sinxz + wcosx + /7r (sin(z — t)u(t) — cos(z — t)v(t)) dt,
0
1 u(0) =0, v/ (0) =1 i}
v (z) = —cosx — wsinz + / (cos(z — t)u(t) + sin(x — t)v(t)) dt,
0
v(0) =1, v/(0)=0
u’(x) = —(1+ m)sinz — cosz
+/7T (cos(z — t)u(t) + cos(z — t)v(t)) dt, u(0) =1, v/(0) =1
0
2 v’ (z) = (1 —7)cosz —sinz
—l—/7T (cos(x — t)u(t) — cos(z — t)v(t)) dt, v(0) = —1, v'(0) =1
0

11.3.2 The Variational Iteration Method

In Chapters 4 and 6, the variational iteration method was used to handle the
Fredholm integral equations and the Fredholm integro-differential equations
respectively. The method provides rapidly convergent successive approxima-
tions of the exact solution if such a closed form solution exists, and not
components as in Adomian decomposition method. The variational iteration
method [8] handles linear and nonlinear problems in the same manner without
any need to specific restrictions such as the so called Adomian polynomials
that we need for nonlinear problems.

The correction functionals for the system integro-differential equations
(11.52) are given by

Un+1(95) = Un(x)

x ) b ~ ~ ~
+ /O A@®) (ugp(t) - / <K1(t,r)un(r)dr+K1(t,r)vn(r)dr)> dt.
Upt1(x) = v () (11.80)

n /Ox A(t) (ug) (t) — fa(t) — /ab <K2(t,r)ﬂn(r)dr + Ks(t, T)ﬁn(r)dr)> dt.
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It is required first to determine the Lagrange multiplier A that can be identi-
fied optimally. Having A determined, an iteration formula, without restricted
variation, should be used for the determination of the successive approxi-
mations Uy11(x), vn11(x),n = 0 of the solutions u(x) and v(x). The zeroth
approximations wug(x) and vg(x) can be any selective functions. However, we
can use the initial conditions to select the zeroth approximations ug and
vo(z). The VIM will be illustrated by studying the following examples.

Example 11.13

Solve the system of Fredholm integro-differential equations by using the vari-
ational iteration method

w(z) = -2 —sinz + /Oﬂ(u(t) +o(t))dt,u(0) =1,

_ (11.81)
v'(x) =2—m+cosx+ / (tu(t) + to(t))dt,v(0) = 0.
0
The correction functionals for this system are given by
(@) = (o) = [ () + 2+ sint — p)
0 (11.82)

Vn1(x) = vy () — /OI (v, (t) + 7 — 2 —cost — po) dt,
where
pL= /o (un(r) + vp(r))dr, p2 = /0 (run (1) + rop(r))dr. (11.83)

Selecting ug(z) = 1 and vo(z) = 0, the correction functionals gives the fol-
lowing successive approximations

uo(x) =1,
vo(x) =0,

uy () = up(x) — /Ox (ug(t) +2+sint — /Oﬂ(uo(r) + vo(r))dr> dt,

=cosx — 2x + T,

vi(z) = vo(z) — /OI <v6(t) +7—2—cost — /OW(TUO(T‘) + rvo(r))dr> dt,
=sinz + 2z — 1z + 7;2:5, (11.84)
ug(z) = uy(z) — /OI (u'l(t) +2+sint — /Oﬂ(ul(r) + U1(’I“))d’l“> dt,

=cosz+ (2 — 22) + (mx —wx) + - -+,

vo(x) = v (z) — /OI (vi (t)+m—2—cost — /Oﬂ(’l“’ul(T‘) + rv1(r))dr) dt,
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. 2 2
=sinz + (2z — 2z) + (mx — 7x) + g T o2 +oey

and so on. It is obvious that noise terms appear in each component. By
canceling the noise terms, the exact solutions are therefore given by

(u(z),v(z)) = (cosz,sinz). (11.85)
Example 11.14

Solve the system of Fredholm integro-differential equations by using the vari-
ational iteration method

In 2
W(x) = —1 + coshz + /0 (u(t) + v(t))dt, u0) =0,

- (11.86)
v'(z) =1—2In2+sinhz + / (tu(t) + to(t))dt, v(0) = 1.
0
The correction functionals for this system are given by
x
Unt1(7) = up(z) — / (ul,(t) + 1 — cosht — p3) dt,
0
. (11.87)
Vnt1(x) = vp () — / (v),(t) +2In2 — 1 —sinht — py) dt.
0
where
In2
pr= [ (un) + ol
0 (11.88)

In2
pa = /0 (run (r) + ro, (r))dr.

We can use the initial conditions to select uo(x) = 0 and vo(z) = 1. Using
this selection into the correction functionals gives the following successive
approximations

up(z) = 0,
vl(z) =1,

(z)
ui(z) =sinhz+zIn2 — x,
()

v1(z) = coshz +x —2xIn2 + ‘;(IHQ)Q, (11.89)
us(z) =sinha + (x — ) + 2zln2 — 221n2) + (;E(ln2)2 - §(1n2)2) +eey

va(z) = coshax + (xr —z) + 2zIn2 — 221n2) 4+ <§(1n2)2 — ;(1n2)2) + o
uz(z) = sinhx + <Z(ln2)3 — Z(ln2)3) e

v3(x) = coshz + (§(1n2)4 — g(ln2)4) +oee
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and so on. It is obvious that noise terms appear in each component. By
canceling the noise terms, the exact solutions are therefore given by

(u(z),v(z)) = (sinhz, cosh z). (11.90)
Example 11.15

Solve the system of Fredholm integro-differential equations by using the vari-
ational iteration method

In3
u'(z) =e* —6 —|—/ (u(t) +v(t))dt, u(0) =1,

t o (11.91)
o) = 262 42+ /0 (u(t) — o())dt, v(0) = 1.

The correction functionals for this system are given by

T In3
Uni1(x) = up(z) — /0 (u;l(t) —e'+6— /0 (un(r) + vn(r))dr> dt,

T In3
Onr1 (@) = v (@) / (v;os) —2e* 2 / (a(r) — vn<r>>dr> dt,

(11.92)
where we used the Lagrange multiplier A = —1 for the each of first order
Fredholm integro-differential equations.

Selecting ug(z) = 1 and vo(z) = 1gives the following approximations

ug(x) =1, wo(x) =1,

and so on. It is obvious that noise terms appear in each component. By
canceling the noise terms, the exact solutions are therefore given by

(u(@),v(x)) = (e, €*). (11.94)
Example 11.16

Solve the system of Fredholm integro-differential equations by using the vari-

ational iteration method
T

"(x) = 2cos x—?m T u v u(0) =1, v/ (0) =
v’ (x) = 2cos?2 4(2+ )+/0((t)+t(t))dt, 0)=1, /(0)=0

v’ (z) = —2cos2x + 3:(2 -7+ /ﬂ(tu(t) —v(t))dt, v(0) =2, v/(0) = 0.
0
(11.95)
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The correction functionals for this system are given by

Ui (2) = un(z) + /0 ((t ) () — 2cos 2t + 3; 247 — p5)) dt,

Vni1(2) = va () +/0$ ((t—x)( 1 (t) + 2 cos2t - 31(2—@ —p6)> dt.

(11.96)

where
s

ps5 = /Oﬂ(un(r) + rop(r))dr,  ps = /0 (run(r) — va(r))dr. (11.97)

Notice that the Lagrange multiplier A\ = (¢ — x) because each equation is
of second order. We can use the initial conditions to select up(z) = 1 and
vo(z) = 2. Using this selection into the correction functionals and proceeding
as before we obtain the following successive approximations

uo(z) = 1,

vo(z) = 2,

ui(z) = 1 +sin® x — g(2 — )2,

v1(z) =1+ cos®x — g(Z + )2, (11.98)
ug(z) = 14 sin’ z + 78T g(2_7r)$2)+...,

v2($)21+c052x+( 2+ m)a? — 8(2+7T)x2)+~~~,

and so on. It is obvious that noise terms appear as explained in the previous
examples. By canceling the noise terms, the exact solutions are therefore
given by

(u(x),v(z)) = (1 +sin®z, 1 + cos® z). (11.99)

Exercises 11.3.2

Use the variational iteration method to solve the following systems of Fredholm
integro-differential equations

W/(z) = cosz — 4 + /W (u(t) — to(t)) dt, u(0) =0
1. ’

v'(z) = —sinz — 7 +/O (tu(t) —v(t))dt, v(0) =1

u'(x) = cosz — 2z + T + /’2' ((z = t)u(t) + (x — t)v(t)) dt, w(0) =0
2. 20

v'(z) = —sinz — 2+ 9 +/O ((z 4+ t)u(t) — (x + t)v(t)) dt, v(0) =1
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u/(x) = sinx + zcosz + (2 — 72) + /07r (tu(t) —v(t))dt, u(0) =0
3.
v'(x) = cosx — xsinz — 3w —l—/o (u(t) — to(t)) dt, v(0) =0
1 In 2
u/(x) = sinh2z + _(In2)?2 +/ (tu(t) — tv(t)) dt, w(0) =1
4. ? ¢
In2
v’(x) = sinh 2z — 12 —2In2 +/O (u(t) +v(t))dt, v(0) =2
' (z) = sinh 2z — (In2)2 + /lm2 (tu(t) + to(t)) dt, u(0) =1
2 ’ In 2
v’(x) = —sinh 2z — 2In2 +/O (u(t) +v(t))dt, v(0) =1
6 ! (z) = coshz + 2 - ;ln2+ /Om2 (tu(t) — to(t)) dt, u(0) =0
’ In 2
v’(z) = sinhz — (In2)? +/ (u(t) +v(t))dt, v(0) =1
0
, . 3 5 In 2 _
] u'(z) = e* + 5 o ln2+/0 (tu(t) — to(t)) dt, u(0) =1
v (z) = —e”% — z + /01n2 (u(t) +v(t))dt, v(0) =1
1 In2
u'(z) = (1 +x)e” + 2(1 —3In2) +/ (u(t) +v(t))dt, u(0) =0
0
8. 1 In 2
v'(z)=(1—z)e "+ ) (3—5In2) +/O (u(t) —v(t))dt, v(0) =0
In2
' (z) = e* — 130 +/ (u(t) + v(t)) dt, u(0) =1
0. 0
4 In 2
v/ (x) = 3e3® u(t) — v v(0) =
@ =35+ + [ o) —vo)ar v(0) =1
i =er =0 [ ) o) w0 =1, W) =1
10 5o
v (z) = 9e3% + ;L + /01n2 (u(t) —v(t))dt, v(0) =1, v'(0) =3
u''(z) = —sinz + wcosx + /O7r (sin(z — t)u(t) — cos(z — t)v(t)) dt,
u(0) =0, v/ (0) =1
11.
v (z) = —cosx — wsinz + / (cos(z — t)u(t) + sin(xz — t)v(t)) dt,
0
v(0) =1, v/(0)=0
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u’ () = —(14 m)sinz — cosz + / (cos(x — t)u(t) + cos(z — t)v(t)) dt,
0

u(0) =1, v/ (0) =1

12. i
v’(x) = (1 —7)cosx —sinz + / (cos(z — t)u(t) — cos(x — t)v(t)) dt,
0
v(0) = -1, v/(0) =1
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Chapter 12
Systems of Singular Integral Equations

12.1 Introduction

Systems of singular integral equations appear in many branches of scientific
fields [1-6], such as microscopy, seismology, radio astronomy, electron emis-
sion, atomic scattering, radar ranging, plasma diagnostics, X-ray radiography,
and optical fiber evaluation. Studies of systems of singular integral equations
have attracted much concern in applied sciences. The use of computer sym-
bolic systems such as Maple and Mathematica facilitates the tedious work of
computation. The general ideas and the essential features of these systems
are of wide applicability.
The well known systems of singular integral equations [7] are given by

fi(z) = /096 (K11 (2, t)u(t) + Kio(z, t)v(t)) dt,

N (12.1)
fa(z) = /o (Ko1(z, t)u(t) + Kaa(z, t)v(t)) dt.
and "
u(z) = fi(z) +/ (K1 (@, t)u(t) + Kiz(z, t)o(t)) dt,
0 (12.2)
v(z) = fa(z) +/0 (F21 (@, t)u(t) + Koz (z, t)v(t)) dt,
where the kernels K;; are singular kernels given by
1 . .
Ki; = (@ — t)ois” 1<i, j<2 (12.3)

The system (12.1) and the system (12.2) are called the system of the gener-
alized Abel singular integral equations and the system of the weakly general-
ized singular integral equations respectively. For o;; = %, the system (12.1)
is called the system of Abel singular integral equations.
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12.2 Systems of Generalized Abel Integral Equations

In Chapter 7, the singular integral equations were presented. The Abel’s
singular integral equation and its generalized form, and the weakly singular
integral equations were handled by a variety of methods. In this section, the
systems of Abel’s generalized singular integral equations will be examined
by using only the Laplace transform method that we used before in Chapter
7 among other places. In this section, first we will study systems of two
unknown functions u(z) and v(z), and then we will study systems of three
unknown functions u(z), v(z) and w(x) as well. Generalization to any number
of unknowns can be easily developed.

12.2.1 Systems of Generalized Abel Integral Equations
in Two Unknowns

The system of generalized Abel integral equation in two unknowns is of the
form

fi(z) = /m (K11 (2, t)u(t) + Kia(z, t)v(t)) dt,
0 (12.4)

falz) = /Om (Ka1(z, t)u(t) + Kaa(z, t)v(t)) dt.

The kernels K;j(z,t),1 < 4,j < 2 and the functions f;(x),i = 1,2 are given
real-valued functions. Recall that the kernels Kj;; are singular kernels given
by

1

K =
T (= )i’

1<4,5 <2. (12.5)
For a;; = é, 1 < 4,7 < 2, the system is called system of Abel integral equa-
tions. Abel’s systems of three equations in three unknowns will be examined
in details in the next section.

The system of Abel’s generalized singular integral equations (12.4) gives

a solution if
K1 Kz
det 0. 12.6
¢ (l:KQI Km]);‘é (12.6)

In what follows we will apply the Laplace transform method to handle the
system (12.4).
Taking Laplace transform of both sides of the system (12.4) gives the linear
system in U(s) and V(s)
Fi(s) = K11(s)U(s) + K12(s)V (), (12.7)
FQ(S) = ’C21(8)U(S) + ’CQQ(S)V(S), '

where



12.2 Systems of Generalized Abel Integral Equations 367

U(s) = L{u(z)}, V(s) = L{v(2)},
Fls)=L{fi@),  1<i<2 (12.8)
Kij(s) = L{K;j(2)}, 1<i, j<2

Solving (12.7) for U(s) and V(s) by using Cramer’s rule gives
Fi(s) Kia(s) Ki1(s) Fi(s)
Fy(s) Kaa(s) Kai1(s) Fa(s)
K11(s) Ki2(s) |’ Ki1(s) Ki2(s) |
K12(s) Kaz(s) K21 (s) Kaa(s)

Having determined U (s) and V (s), the unique solution for u(z) and v(x) can
be determined by using the inverse Laplace transform method. Table 1 in
Section 1.5 shows the Laplace transforms and the inverse Laplace transforms
for a variety of functions. It is interesting to point out that the computer
symbolic systems such as Maple and Mathematica allow us to perform com-
plicated and tedious calculations. This will be used here to facilitate the
computational work. Moreover, recall that the linear system (12.7) has a
unique solution for u(x) and v(x) if and only if

ICH(S) Klg(s)

0. 12.10
’Clz(S) ’sz(S) 7& ( )
It is worth noting that for simplicity reasons we will focus our study only on
the specific case where

U(s) = ‘ (12.9)

Q11 = (29, 12 = (91. (1211)
The other cases of ;; can be handled by a like manner. In this case, the use of
the computer symbolic systems is necessary to perform tedious calculations.
Example 12.1

Solve the system of singular integral equations by using the Laplace transform

method
Q\jx (1—|—§x) + 03 (1_ ix) :/0”” ((x_lt)iu(tH (x_lt)év(t)) dt,

3
2%
2 3 2 3 v 1 1
2z | 1— + 1+ =z :/( u(t) + vt)dt.
v ( 3> 2" < 5) o \(z—1)3 () (x —1t)2 Q
(12.12)
Taking Laplace transform of both sides of each equation in (12.12) gives

Jrs~3(148) =T <§) s~3(1—s) = Jrs2U(s) + T (;) sV (s),

5 2 2
—y/ms72(1—3s)+T (3) sT3i(l4s) =T (3) sTAU(s) + /ms~ 2V (s).
(12.13)
Solving this systems of equations for U(s) and V(s), by using any computer
symbolic system, such as Maple or Mathematica, gives
1 1

1 1
Uls)= + 50 V(= — . (12.14)
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By taking the inverse Laplace transform of both sides of each equation in
(12.14), the exact solutions are given by

(u(z),v(z)) = (1+z,1—2x). (12.15)
Example 12.2

Solve the system of singular integral equations by using the Laplace transform

method
16 25

x4 (3222 4 39) + 25 (5722 — 133)

195 4788
= [(, s L) a
o \(z—1)1 (x—1)s
16 05 (12.16)
23 (3222 — 39) + x5 (5722 + 133)

195 4788

- /0“c <($_1t)é u(t) + " —1;5)2 v(t)) dt.

Taking Laplace transform of both sides of each equation in (12.16) gives

2 (6 +1> +F(§) (6 _1> T2 U(s)+F(§)v(s),

ST (3) \5? 57\ ST (3)
™2 (6 r(3) /6 T(3) ) ™2 .
ST () (32 1> + o <82 +1> = U(s) + sir(i)v( )-

(12.17)
Solving this systems of equations for U(s) and V(s), by using any computer
symbolic system, such as Maple or Mathematica, gives
6 1 6 1
U(s) = s + 27 V(s) = o g
By taking the inverse Laplace transform of both sides of each equation in
(12.18), the exact solutions are given by

(u(z),v(z)) = (2 + x, 23 — ). (12.19)

(12.18)

Exercises 12.2.1

Solve the system of singular integral equations by using the Laplace transform method

! N U(t)> dt
t)s

1 4 x 1
81‘4(61‘+5)+ 5x5(20x+27):/ s u(t) +
5 36 0o \(z—t)s (z

4 5 4 ® 1 1
53:4(16964—15)—!—12905(596-‘,-6):/0 ((x—t)éu<t)+(x—t)iv(t)>dt
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5 a4 3 2 * 1
567 (02 +9mM +  joe (8w +5m) = /0 ((x — )5 u() + (m—t)B v(t)>

5 4 3 2 ® 1 1
36x5(751‘+97r)+ 10 8z + 5m) = /0 ((xt)lf u(t) + (@ t)l U(t)> dt

gxé(x+9)+ 356x§(5x—54) = /OI ((w_lt)zu( )+ (x_t Sv(t>
ix;(x—g)-l- 356x2(5x+54) = /Ox ((w_lt);u(t)—l- T zv(t)
136x3+§i’§x3 :/j((wt)z ult) + (xlt)iv(t)> dt
281;51253;3 + 872 = /Ox ((x_lt)iu(tH (x—lt)zv(t))

125x§(8x2 +15) — 43035?(9352 —20) = /OI ((xlt); u(t) + (a;jt)é v(t)) dt
_125xé(8x2 —15) + 430x§(9w2 +20) = /Ox ((x_lt)i ult) + (w_lt); v(t)> dt

2 1 3 = x 1
x2 (1623 + 35) + xs (8123 — 220) = / u(t) + Lo(t) | de
35 440 0 (a: — )2 (1‘ t)s

2 3 2 x 1 1
z2 (1623 — 35) + xs (8123 + 220) = / Lu(t) + Lo(t) ] de
35 ( 440 ( 0o \(z—1t)s ® (z—t)2

2 3
@ (82% — 10z —15) + 40x§(9x2 — 123 + 20)

x 1
- ((wt)z o (xt)i“(t))dt

2 3
15353 (822 — 10z + 15) — 40353 (922 — 122 — 20)

e 1 1
_/O <(m_t)éu(t)+ (x—t)év(t)> dt

- 1155xi (12823 + 220z — 385) + 44093; (8123 + 132z + 220)

x 1
- ((wt)s o (xt)i“(t))dt

4 3
s 1 (12823 + 220z + 385) — 440x§ (8123 + 132z — 220)

e 1 1
_/O <(m—t)iu(t)+ (x—t)év(t)> dt
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12.2.2 Systems of Generalized Abel Integral Equations
in Three Unknowns

The system of Abel’s generalized singular integral equations in three un-
knowns is of the form

fi(z) = /Om (K1 (2, t)u(t) + Kya(z, t)v(t) + Kis(x, t)w(t)) dt,
fa(z) = /Om (Ka1(z, t)u(t) + Koa(z, t)v(t) + Kos(z, t)w(t)) dt,  (12.20)

f3(z) = /Om (K31 (x, t)u(t) + Kso(z, t)v(t) + Ksz(z, t)w(t)) dt.

The kernels K;;(z,t),1 < 4,7 < 3 and the functions f;(z),i = 1,2, 3 are given
real-valued functions. Recall that the kernels K;; are singular kernels given
by

1

K. —
Y (=)

1<i, j<3. (12.21)
For oy; = %, 1 < 4,5 < 3, the system is called system of Abel integral
equations in three unknowns.
The system of Abel’s generalized singular integral equations in three un-
knowns gives a solution if
Ko Kap Kas

det (
K31 K3y K33

In what follows we will apply the Laplace transform method to handle the
system (12.20).

Taking Laplace transform of both sides of the system (12.20) gives the
linear system in U(s), V(s), and W (s)

F1(S) = K11(S)U(S) + K12(S)V(S) + K:lg(s)W(S),
Fy(s) = Ka1(s)U(s) + Ka2(8)V(s) + Kas(s)W (s), (12.23)
Fg(s) = K31 (S)U(S) + ]C32(S)V(8) + IC33(S)W(S).

K1 K2 K3

) #0. (12.22)

where
U(s) = L{u(x)}, V(s) = L{v(x)}, W(s) = L{w(x)},
Fi(s)=L{fi(x)}, 1 <i<3, Ki(s)=L{K;(x)}, 1<1,7<3,
and the singular kernels K;; are given above in (12.21).
Solving (12.23) for U(s), V(s), and W(s) by using Cramer’s rule gives
Fi(s) Ki2(s) Kis(s)
FQ(S KQQ K23(S

)
U(s) = | F3(8) Kaz(s) K : (12.25)

(12.24)

S

A~~~
Va)
—_

w
w
—~
»
~— —




12.2 Systems of Generalized Abel Integral Equations 371

) Kis(s)
Ka1(s) Fa(s) Kas(s)
V(s) = Ks1(s) F3(s) Ks3(s) 7 (12.26)

and

(12.27)

The linear system (12.23) gives a unique solution for u(z),v(z) and w(z) if
and only if
IC11(S) ]C12(S) ]Clg(s)
]CQ](S) ]CQQ(S) ]ng(s) 75 0. (12.28)
Ks1(s) Ks2(s) Kaz(s)

It is worth noting that for simplicity reasons we will focus our study only

on the specific case where
11 = (2, 12 = (x21. (12.29)

Having determined U (s), V(s), and W (s), the unique solution for u(x), v(x),
and w(x) can be determined by using the inverse Laplace transform method.
It is interesting to point out that the computer symbolic systems such as
Maple and Mathematica allow us to perform complicated and tedious calcu-
lations. This will be used here to facilitate the computational work.

For simplicity reasons we will focus our study only on the specific case
where

For the first equation in (12.20): a1 = aq3,v(x)

For the second equation in (12.20): age = e, u(x) = 0, (12.30)
For the third equation in (12.20): ag; = age, w(z) = 0.
Example 12.3

Solve the system of singular integral equations by using the Laplace transform
method

125\/x(15+8x2):/0m<( Vo ! 1w(t)>dt,

x—t)2 (z—t)2

9 . z 1 1
28xs(7+6x):/0 <($_t)§v(t)+ 2w(t)>dt, (12.31)

(x—1t)s

§x1(5+4x)—/0m<( Lo+ ! v(t))dt.

x—t)i (w—t)i
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Taking Laplace transform of both sides of each equation in (12.31) gives

vt (14 5) =/ T06 + W),

2w 4 2 o B
var (3" <1+ 8> ~ver ()’ 3(V(s) + W(s)), (12.32)

Vor 1 Vor .

()’ o) Syt OFVE)

Solving this systems of equations for U(s), V(s) and W(s) by using any
computer symbolic system, such as Maple or Mathematica, gives

Uls) = i Vis)= °

L W)= 2 (12.33)

3
s
By taking the inverse Laplace transform of both sides of each equation in
(12.33), the exact solutions are given by

(u(z),v(x), w(x)) = (1,z,2?). (12.34)
Example 12.4

Solve the system of singular integral equations by using the Laplace transform
method
1 r 1 1
3x3(2+3x) = ( s u(t) + L w(t) | dt,
0

x—t)§ (x—1t)3

8x}1 —3222) = ’ ! v ! w
k(15— 3222) /0((x—t):’z O+ s (t))dt, (12.35)

1301,; N /0‘” ((x —1t)§ “t —1t)g U(t)> "

Taking Laplace transform of both sides of each equation in (12.35) gives

am (1+ ?> 2T s (U(s) + W(s)),

Var (2)° ) Vare2)
2\/271973 RCAY \/27T37211 . . (12.36)
R (1 n) = e s W),

2T (3) 575 =T () 575 (U(s) + V(s))
Solving this systems of equations for U(s), V(s), and W(s) by using any
computer symbolic system, such as Maple or Mathematica, gives
1 2 6 1 2 6 1 2 6
U(s) = . + 2T Vis) = s T2 g W(s) = . + 2 g (12.37)
By taking the inverse Laplace transform of both sides of each equation in
(12.37), the exact solutions are given by

(u(x),v(z),w(x)) = (1 + 22+ 32* 1 — 2z — 32,1+ 2z — 327).  (12.38)

+
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Exercises 12.2.2

Solve the system of singular integral equations by using the Laplace transform method

45963(24932 +35) :/z  (u(t) + w(t)) dt

10 o (x—t)
27 s z 1
L 440x3(9x+11):/0 oy COF U

16 z 1
231964(8“11):/0 TCOREOL

4 1 T 1
474 (80 +9) :/O s (lt)  w(0) de

(z—1)
3 =2 x 1
2.4 10%° (27 + 35) :/0 (xft)i (v(t) +w(t)) dt

R R AN ORI

(z—t)a
3 2 3 2 * 1
3 (81z? 4+ 9922 + 132z + 220) = L (u(t) +w(t))dt
440 o (z—1t)s
6 =
3. x4 (32z% + 80z + 55) = L (@) +w(t))dt
1155 o (x—t)
5 z 1
x5 (2522 + 70z + 63) = / L (u(t) +v(b) dt
252 o (z—1)h

3 x
Oxi (8123 + 9022 + 105z + 140) = /
0

1
14 9 2 (u(t) +w(t))dt

T —

16 c o1
4 z1 (9622 + 208z + 117) = / s (v(t) +w(t))dt
585 0 (;)_j — t) 4

5 3 9 . x 1
(o (250 +65w+52)—/0 RIUCESOL

15 xr — t)s
_;E)xi (823 — 70z — 105) = /Ow b} (u(t) + w(t)) dt
— 9 Jf-li 1'3 — 1'2 — = ’ ! v w
5.4 = 1o (2727 = 3022 — 560) /O PCORSTOR

8 P x
lmi (1622 + 132z + 231) = /
0

03 : (u(t) +v(t))dt

(z —1)

9 = x 1
~ 0% (322 — 8z — 20) :/o (xft)i (u(t) +w(t)) dt

5 z 1
6. = ° 20 (5022 + 65z — 208) = / , (o) + w(t)) dt
312 0 (x — t) 5

4 1 5 (" 1
45x4(64x — 362 + 135) _/O (x—t)i (u(t) +v(t))dt
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9 9 . k4 1
(o (8107 +44) _/ | (ut) + w(t)) dt

22 0 (z—1t)s
25 s T

7. x5 (2522 + 30z + 39) = / . (v(t) +w(t)) dt
468 0o (z—t)s

2 =1
P2 % (9622 + 208z + 117) :/ o (u(t) +o(t) dt
585 0 (@1t

27 s 2 . T
0@ (4507 + 330 + 44) = /O o g (O 0+
25 s 2 . T

8. 468905(259: + 30z + 39) = /o (m—t)z (v(t) + w(t))dt

58

2 5 x 1
5 x4(9622 + 208z + 117) = / s (u(t) +o(t))dt
5 0o (z—t)1

12.3 Systems of the Weakly Singular Volterra Integral
Equations

In this section we will study systems of the weakly singular integral equations
in two unknowns u(z) and v(z). Generalization to any number of unknowns
can be followed in a parallel manner. Recall that the kernel is called weakly
singular as the singularity may be transformed away by a change of variable
[2]. In this section we will use only the Laplace transform method and the
Adomian decomposition method to handle this type of systems.

12.3.1 The Laplace Transform Method

The system of weakly singular Volterra integral equations of the convolution
type in two unknowns is of the form

u(z) = fi(x) + /m (K11 (2, t)u(t) + Kra(z, t)v(t)) dt,
0 (12.39)

o(@) = fole) + / " (Kon(, () + Kon(a, yo()) dt.

The kernels K;;(x,t),1 < 4,j < 2 and the functions f;(z),7 = 1,2 are given
real-valued functions. The kernels K;; are singular kernels given by
1
(x — )i’
Taking Laplace transforms of both sides of the system (12.39) gives the linear
system in U(s) and V(s)
U(s) = F1(s) + K11(s)U(s) + K12(s)V (s),
V(s) = Fa(s) + K21(s)U(s) + K22(s)V (s),

Kij = 1<i, j<2 (12.40)

(12.41)
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or equivalently

(1 =K1 (s)U(s) — K12(s)V (s) = Fi(s),

K ($)U(6) + (1~ Kaa )V (5) = Fy(s), )
where
U(s) = L{u(z)}, V(s) = L{v(z)},
FZ(S) = ,C{fz(l‘)}, 1 < ) < 2, K:Z](S) = £{Kij($)}, 1 < i,j S 2. (1243)
Solving (12.41) for U(s) and V' (s) by using Cramer’s rule gives
e
_ 2(s) 1 = Kao(s
U(s) = 1= Ku(s) —Kua(s)|" (12.44)
—K:Ql(S) 1-— KQQ(S)
and
‘ 1-— ]Cu(s) Fl(s)
_ “Kails) Bols)| (12.45)

1-— ’CH(S) —K:lz(S)

Vi(s)
—Kgl(s) 1-— KQQ(S)

Having determined U (s) and V (s), the unique solution for u(z) and v(x) can
be determined by using the inverse Laplace transform method. It is inter-
esting to point out that the computer symbolic systems such as Maple and
Mathematica allow us to perform complicated and tedious calculations of this
weakly singular equations. The linear system (12.41) has a unique solution
for u(z) and v(z) if and only if
’ 1-— ICH(S) —]Clg(s)
—IC21(S) 1-— ]CQQ(S)

£0. (12.46)

Example 12.5

Solve the system of weakly singular Volterra integral equations by using the
Laplace transform method
64 - “ 3 2
u(z) = ot — x24x+3+/( u(t) + vt)dt,
@ == et [0 e 7

32 7 v 2 3
v(z) = 2% — 41577 (162 — 27) —I—/O ((x o u(t) — (z— )} v(t)) dt.
(12.47)

Taking Laplace transform of both sides of each equation in (12.47) gives

™ ™ 41 127 (6
1-3 U(s)—2 Vis) = — 1
(=ayf2) =y Tve = o= T ().
v v 3l 6w (8
—2 U 143 Vis) = — —-3).
Lo (e T)vio= =0 (0-9)
Solving this system of equations for U(s) and V (s), by using any computer
symbolic system, such as Maple or Mathematica, gives

(12.48)
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Uls)= 2, V()= jl

By taking the inverse Laplace transform of both sides of each equation in
(12.49), the exact solutions are given by

(u(@),v(2)) = (a*,2%). (12.50)

ot (12.49)

Example 12.6

Solve the system of weakly singular Volterra integral equations by using the
Laplace transform method

9
20x§(9x2 + 62 + 10)

+/Ow ((w _1% o+, _Qt); v(t)> g,

3 .,
401‘3(2790 — T2x — 20)

+/0’” ((x _Qt)éu(t) - (@ —1t)§ v(t)> dt.

Taking Laplace transforms of both sides of each equation in (12.51) gives

(1—F(2§)>U(s)—2r(§)V(s)—1+ 330 () (1+i+;‘2>,

u(z) =142z —

(12.51)
v(z) =1+ 32% +

S3 sg S S S3
2r (2 r(2 1 6 I(2 6 6
- (23)U(s)+<1+ (S)>V(s): + - (S) <1+ - 2).

S§3 S3 S S S3 S S

(12.52)
Solving this system of equations for U(s) and V(s) we find
1 3 1 6

U(s) = . + 2 V(s) = . + rE (12.53)

The inverse Laplace transform of (12.53) gives the exact solutions by
(u(z),v(x)) = (1+ 3z, 1 + 32%). (12.54)

Example 12.7

Solve the system of weakly singular Volterra integral equations by using the
Laplace transform method

5 8 6 1
oot (13028 + 18225 — 210z + 273)

+/Om ((x _1t); u(t) + " —1t)§ v(t)) dt,

25
o(w) =@ —a® = O @5 (552° + 6625 — 1407+ 154)

+/Ox ((x_lt)gU(t)—’_ (x_lt)é‘v(t)> dt.

u(x) = x4+ 2?2 -

(12.55)
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Taking Laplace transforms of both sides of each equation in (12.55) and
solving the resulting system of equations for U(s) and V(s) we obtain
1 2 1 2

U(s) = 2 + 3 V(s) = 2 g (12.56)
The inverse Laplace transform of (12.56) gives the exact solutions by
(u(z),v(z)) = (z + 2%,z — 2?). (12.57)

Example 12.8
Use the Laplace transform method to solve the system
8
21 (3222 — 44 + 77)

3 -
w(z)=1+z—22+ 23922 — 122 — 20) —

40 231
+/< Vw2 v(t)) dt
o \(z—t) (x—t)i ’
v(r)=1—x+2>+ 1;6x§ (252% — 352 — 63) (12.58)

6 5.
+935x6(72x — 102z 4 187)

—I—/OC” ((x _2t)§ u(t) — (@ —1t)é v(t)) dt.

Taking Laplace transform of both sides of each equation in (12.58), proceeding
as before, and solving the resulting system of equations for U(s) and V(s)

we obtain L ) ) L1 )
U(s):s+sz ~ V(s) = 8—82—1—83. (12.59)
The inverse Laplace transform of (12.59) gives the exact solutions by

(u(z),v(z)) = (142 —2%,1 -z + 2?). (12.60)

Exercises 12.3.1

Solve the following systems of weakly singular Volterra integral equations by using
the Laplace transform method

1. U(x):x+x2_275x;+/ow((x—lt)éu(tH(x—lt)év(t)>dt
v(z) =z — 22 — igxi +/0z ((xlt)iu(t)+ (xlt)iv(t)> dt

) u(z) = 22 — ;m§(4m+5)+/ox ((m_lt);u(t)—i- (m_lt);v(t)) dt
v(z) =2 — 145x2(4x75)+/0x ((Ilt);u(t) (xlt)iv(t)> dt
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) u(z) =1+ 22 — ;c? +/0z ((x—lt)é u(t) + (x—lt)é v(t)> dt
v(z)=1—22 — 23: +/Ox ((xlt)é u(t) + (xjt); v(t)> dt
) w(z) =1+ 3z — 2\5/””(16932 + 10z + 15) + /OI ((m —17:)3 (u(t) +2v(t))) dt
v(z) = 1+ 322 + 2\5/”“’ (822 — 20z — 5) + /Ox ((x _lt); (2u(t) —v(t))> dt
@ 1
) u(z) =1+ x + a2 —4\/x+/0 ((xt)i (u(t)+v(t))) dt
w(@) = 1—x—a? — 185x2(4x+5)+/0x <(x_1t); (u(t) —v(t))) at
w(z) = 1+ + 222 + 2¢/z(2z — 3) + /I ( L (u(t) +2v(t))) dt
6. o \(z—1)2
w(@) = 1— 2 — 22 — 2\3/”“’(8962 480 +3) +/Ox ((x _lt); (2u(?) —v(t))> dt
) w(z) =14z — a2 — 490x§(3x2 — 4z + 20) +/Ox <(a;1t)§ (u(t) +2v(t))) dt
v(@)=1—xz+a22+ 430x§(27x2 — 362 — 20) +/Oz ((x _lt); (2u(t) —v(t))> dt
u(x) = 6+ 2% — 22093;(21903 + 280z — 6022 + 560)
@ 1 1
) +/O <($t)éu(t)+(xt)§v(t)>dt
v(z) =6 — 22 — 9;43;; (2752 s + 2772z5 — 70022 + 5544)
z 1 1
+/O ((wt)iu(t)+ (xt)gv(t)) dt

12.3.2 The Adomian Decomposition Method

The Adomian decomposition method, as presented before, decomposes each
solution as an infinite sum of components, where these components are deter-
mined recurrently. This method can be used in its standard form, or combined
with the noise terms phenomenon. It will be shown that the modified decom-
position method is effective and reliable in handling the systems of weakly
singular Volterra integral equations. In view of this, the modified decompo-
sition method will be used extensively in this section.
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We will focus our work on the system of the generalized weakly singular
Volterra integral equations in two unknowns of the form

u(z) = fi(x) + /w (K11 (2, t)u(t) + Kqa(z, t)v(t)) dt,
° (12.61)
o) = olo) + [ (Ko 0u(t) + Kol )o(e) .

The kernels K;;(x,t),1 < 4,j < 2 and the functions f;(z),7 = 1,2 are given
real-valued functions. The kernels K;; are singular kernels of the generalized
form given by
1

o) gl T ST
This type of systems arise in many mathematical physics and chemistry appli-
cations such as stereology, heat conduction, crystal growth and the radiation
of heat from a semi-infinite solid.

The Adomian decomposition method [8] has been discussed extensively
in this text. As will be seen later, the modified decomposition method is
reliable and effective in handling the system (12.61). In addition, the noise
terms phenomenon will be used when noise terms appear.

For revision purposes, we give a brief review of the modified decomposition
method. In this method we usually split each of the source terms f;(z) and
f2(x) into two parts fi1(z) defined by

fi(z) = fii + fi2,  fa(%) = fa1 + fo2. (12.63)

Based on this, we use the modified recurrence relation as follows:

uo(z) = fu(z), wvo(z) = for(x),
ul(x) = flz(l‘) + /O (Kll(.ﬂf, t)uo(t) =+ Klg(l‘,t)vo(t)) dt,

K;i = j<2. (12.62)

vi(z) = faolx) + /OI (K21 (2, t)uo(t) + Kaa(x, t)vo(t)) dt, (12.64)

ugt1(z) = /Om (K1 (2, t)uk(t) + Kyo(z, t)vk(t)) dt, k>1,

vpt1(z) = / (Ko1(z, t)uk(t) + Kooz, t)v(t)) dt, k > 1.
0
The following examples will illustrate the analysis presented above.

Example 12.9

Use the modified method to solve the system of the generalized weakly sin-
gular integral equations
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1 1
u(t) + N v(t)) dt,

:L’_et):ls (ex_et

3 xr
w(@) = e — > (3e% 4 T)(e? — 1)} +/ (
10 o \(e
9 5 z 1 1
v(x) = e2* + e”‘—1§—|—/< Lu(t) — 1vt>dt.
(«) 0@ 0E [ L0 e
(12.65)
We set the modified recurrence relation

up(z) = €e®,  wo(z) = 2%,

m(x)——130<3ef+7)<em—1>§+/Om((ex1 cwol)+ 1v0<t>)dt

_ et)3 (eac _ et)s
= 0’
9 5 v 1 1
= ol 1 t) — t) ) dt =o0.
nta) = gy =i [T 1= )
(12.66)
The exact solutions are therefore given by
(u(x),v(z)) = (e, €*"). (12.67)

Example 12.10

Solve the system of the generalized weakly singular Volterra integral equa-
tions by using the modified decomposition method

3 3
u(x) = sinzx + 2(cos:r— 13 — 5 siné

- /ox ((cosx —1 cost)s ul) + (sina —18111 t)s U<t)> " (12.68)

v(z) = cosz + 3(cosx — 1)3 — 3sins x

" /Ox ((cosx _1 cost)s ult) - (sinx —15111 t)3 U<t)) .

Proceeding as before, we set the modified recurrence relation

ug(x) =sinz, wvo(z) = cosz,

up(z) = 3(cosx— 1) — 2

* 1 1
<[ Jol b ) de=o
o \(cosz — cost)s (sinz —sint)s

vi () = 3(cosz —1)5 — 3sins x

+ up(t) — vo(t) | dt =0,
/0 <(cosx—cost)§ o) (sinz — sint)3 of )>

ug+1(z) =0, vpy1(x) =0, k=1

.2
sms x

(12.69)
The exact solutions are therefore given by

(u(x),v(z)) = (sinzx, cosx). (12.70)
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Example 12.11

Solve the system of the generalized weakly singular Volterra integral equa-
tions by using the modified decomposition method

w(z) = ot — 208 —x4+/0x ((xsig,);““” (x6_4t6)év(t)) .

¥ 15 24
_ 5 o 15 24 o
v(x) =2° —4x 4 + 5z —|—/O <(ac5 e u(t) (26 — 6)} v(t)> dt.
(12.71)
We next set the modified recurrence relation
up(z) =%, wo(z) = a®,
uy(x) =0, vy (x) =0, (12.72)
ug+1(z) =0, ovpyi(x) =0, k=1
The exact solutions are therefore given by
(u(@),0(z)) = (2%, 2%). (12.73)

Example 12.12

Solve the system of the generalized weakly singular Volterra integral equa-
tions by using the modified decomposition method

u(z) = e® —2(e® —1)2(1 + e 27)

x 1 1
+/O ((em ey u(t) + (et on)} v(t)) dt, .
v(w)=e‘””—‘;’(e’”—1)§(1+e—;x) (12.74)

+ /O"” <(ez jet)é u(t) + o _1ez)§ v(t)) dt.

Now we use the modified recurrence relation
up(z) = e*, wvo(z) =€ %,
ui(z) =0, wvi(z) =0, (12.75)
upt1(z) =0, wvpp1(z) =0, k> 1.
The exact solutions are therefore given by
(u(z),v(z)) = (e®, e 7). (12.76)

Exercises 12.3.2

Solve the following systems of generalized weakly singular integral equations by using
the modified decomposition method
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s x 1 2
u(z) =1+4+2%2— (22 —6) +/ L u(t) + Lo(t) | dt
4 0 (22 —#2)2 (22 — t2)2
x 4 1
v(l‘)=171279x§(3x2+4)+/ Cu(t) — Lo(t) | dt
8 o \(z—1t)s (x—t)s

u(m):x—4xi(x+1)+/oz< ! Lu(t) + 2 I’L)(t))dt

(z—t)2 (z—t)2

3 2 z 4 1
vle) =1+e- 10“(9”_5”/0 ((x_t)iu(t)_ (x—t)iv(t)) “

4 s z 1 4
u(z) =z — 15x2(16x+5)+/0 <($t);u(t)+ (wt);v(t)> dt

" 9 % (30 ® 1 wlt) — 1 v
v(z) ==z * 40" (3 4)+/O ((x—t)i (t) (1)} (t))dt

u(x) = sinz + 2(cos z — 1); — 2sin2

z 1 1
+/ ut) + L o(t) | dt,
0 \ (cosx — cost):2 (sinz — sint)2

3 : 3 :
v(z) = cosz + 2(cosx— 1)§ + 2Siné x

z 1 1
+/O ((Cosx — COS t).lx u(t) a (sinx — Sint):lx U(t)) -

3
u(z) = cosx + 2(cosx7 l)i 72sin§ T

x 1 1
+f u() + o(t) ) d,
0 \ (sinz —sint)2 (cosxz — cost)s

5 a4 :
v(z) = sinx + 4(COS(E —1)s — 5 sint x

+/0 ((sinx — sin t)i u®) + (cos  — cos t); U(t)) dt.

3 3
u(z) = sinhz — 2(Coshac — 1)§ ~ sinhs

x 1 1
+f u() + o(t) ) d,
0 \ (coshz — cosht)s (sinhz — sinht)s

v(z) = coshx — 3(coshz — 1); — 3sinhs

x 1 1
+/ . u(t) + , v(t) | dt.
0 \ (coshz — cosht)s (sinhz — sinht)s



References 383

u(z) = coshx — 2(Coshx — l)i — 2sinh: z
x 1 1
+f ult) + () ) at,
. 0 \ (sinhz — sinht): (coshx — cosht)s
’ 4 4 B
v(z) = sinha — i(coshx —1)s — 3 sinhi z
x 1 1
+/ L u(t) + Lo(t) | dt.
0 \ (sinhz — sinht)s (coshz — cosht)s
u(@) = e — (er ~ D31 +e 5
x 1 1
+f o) + () ) d,
3 0 \(e® —et)s (et —e%)s
' ’U(l‘)zeiz*3(633*1)‘31(176_356)
z 1 1
+f () - o(t) ) de
o \(em—ei (e=t—e=7)}
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Part 11
Nonlinear Integral Equations



Chapter 13
Nonlinear Volterra Integral Equations

13.1 Introduction

It is well known that linear and nonlinear Volterra integral equations arise in
many scientific fields such as the population dynamics, spread of epidemics,
and semi-conductor devices. Volterra started working on integral equations
in 1884, but his serious study began in 1896. The name integral equation
was given by du Bois-Reymond in 1888. However, the name Volterra integral
equation was first coined by Lalesco in 1908.

The linear Volterra integral equations and the linear Volterra integro-
differential equations were presented in Chapters 3 and 5 respectively. It
is our goal in this chapter to study the nonlinear Volterra integral equations
of the first and the second kind. The nonlinear Volterra equations are charac-
terized by at least one variable limit of integration. In the nonlinear Volterra
integral equations of the second kind, the unknown function u(x) appears
inside and outside the integral sign. The nonlinear Volterra integral equation
of the second kind is represented by the form

(@) = f(@) + /0 " K (o, ) F(u(t))dt. (13.1)

However, the nonlinear Volterra integral equations of the first kind contains
the nonlinear function F'(u(x)) inside the integral sign. The nonlinear Volterra
integral equation of the first kind is expressed in the form

flz) = /0 " K (o, ) F (ult))dt. (13.2)

For these two kinds of equations, the kernel K (z,t) and the function f(x)
are given real-valued functions, and F'(u(x)) is a nonlinear function of u(x)
such as u?(x),sin(u(z)), and e*(®),
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13.2 Existence of the Solution for Nonlinear Volterra
Integral Equations

In this section we will present an existence theorem for the solution of non-
linear Volterra integral equations. The complete proof of this theorem can be
found in [1-6]. However, in what follows, we present a brief summary of the
conditions under which a solution exists for this equation.

We first rewrite the nonlinear Volterra integral equation of the second kind
by

u(z) = f(x) + /Or G(z,t,u(t))dt. (13.3)

The specific conditions under which a solution exists for the nonlinear
Volterra integral equation are:

(i) The function f(x) is integrable and bounded in a < x < b.
(ii) The function f(x) must satisfy the Lipschitz condition in the interval
(a,b). This means that

[f(z) = f(y)| < klz —y]. (13.4)
(iii) The function G(z, ¢, u(t)) is integrable and bounded |G(x, t, u(t))| < K
ina<axt<b.
(iv) The function G(z,t,u(t)) must satisfy the Lipschitz condition
|G(z,t,2) — G(z,t,2")| < M|z — 2| (13.5)

The emphasis in this chapter will be on solving the nonlinear Volterra
integral equations rather than proving theoretical concepts of convergence
and existence. The theorems of uniqueness, existence, and convergence are
important and can be found in the literature. The concern in this text will be
on the determination of the solution u(x) of the nonlinear Volterra integral
equation of the first and the second kind.

13.3 Nonlinear Volterra Integral Equations of the Second
Kind

We begin our study on nonlinear Volterra integral equations of the second
kindgiven by

u(z) = f(z) + /Ox K (z,t)F(u(t))dt, (13.6)

where the kernel K (x,t) and the function f(z) are given real-valued func-
tions, and F(u(x)) is a nonlinear function of u(z) such as u?(x), cos(u(z)),
ande™®). The unknown function u(x), that will be determined, occurs inside
and outside the integral sign.
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The nonlinear Volterra equation (13.6) will be handled by using three dis-
tinct methods. The three methods are the successive approximations method,
the series solution method, and the Adomian decomposition method (ADM).
The latter will be combined with the modified decomposition method and
the noise terms phenomenon.

13.3.1 The Successive Approximations Method

The successive approximations method [7], or the Picard iteration method was
used before in Chapters 3 and 4. This method solves any problem by finding
successive approximations to the solution by starting with an initial guess,
called the zeroth approximation. As will be seen later, the zeroth approxi-
mation is any selective real-valued function that will be used in a recurrence
relation to determine the other approximations.

Given the nonlinear Volterra integral equation of the second kind

u(z) = f(z) + /OI K(z,t)F(u(t))dt, (13.7)

where u(x) is the unknown function to be determined and K (z,t) is the ker-
nel. The successive approximations method introduces the recurrence relation

Unt1(z) = fx) + /Ox K(x,t)F(un(t))dt,n >0, (13.8)

where the zeroth approximation ug(z) can be any selective real valued func-
tion. We always start with an initial guess for ug(z), mostly we select 0, 1,
or z for ug(z). Using this selection of ug(z) into (13.8), several successive
approximations ug, k > 1 will be determined as

w (@) = f(z) + /O " K ) F (uo(8))dt,

ug(z) = f(z) + /OI K(x,t)F(uy(t))dt,

ug(z) = f(x) + /OI K (2, t)F (ua(t))dt, (13.9)

wnia(0) = f(@) + [ K w0

Consequently, the solution u(x) is obtained by using
u(z) = lIm upqq1(x). (13.10)
n—oo
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The question of convergence of w,y1(x) was examined in Chapter 3. The
successive approximations method, or the Picard iteration method will be
illustrated by the following examples.

Example 13.1

Use the successive approximations method to solve the nonlinear Volterra
integral equation

1 . T,
u(z) = e* + 39;(1 — 3 +/ xud(t)dt. (13.11)
0
For the zeroth approximation ug(x), we can select
uo(x) = 1. (13.12)

The method of successive approximations admits the use of the iteration
formula

1 x
U1 () = €® + 395(1 — %7 +/ zud (t)dt, n > 0. (13.13)
0

Substituting (13.12) into (13.13) we obtain the approximations

up(z) = 1,

1 xT
ui(x) = e* + 395(1 — e +/ rud(t)dt
0

)
B 1, 4, 35, 67,
B T D VR L
uz(x) = e* 4+ 196(1 —e3%) + ’ xu (t)dt
2 3 0 ! (13.14)
— Lo bg 1 4 675
R R TR VR
1 3 v
us(z) = e* + 3x(1 —e®)+ | zuy(t)dt
0
— Lo, b s b a1 s, 15
IR TR T T
and so on. Consequently, the solution u(x) of (13.11) is given by
u(zr) = lUm wu,(x) = €®. (13.15)
n—oo

Example 13.2

Use the successive approximations method to solve the nonlinear Volterra
integral equation

16
3
For the zeroth approximation ug(x), we can select

ug(z) = 0. (13.17)

uw(z) =4z — _ 2® — ;lx4 + /I(x —t+ D)u?(t)dt. (13.16)
0
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The method of successive approximations admits the use of the iteration

formula
16 3 4 4 ! 2
Upt1(z) = 4o — g% ~ 4% + [ (xr—t+ Dui(t)dt,n > 0. (13.18)
0
Substituting (13.17) into (13.18) we obtain the approximations

up(z) = 0,

16 5 4 4 ’ 2
up(z) = 4o — g &0 g + [ (x—t+ Dug(t)dt
0
1 4
=4z — 6x3— x4,
3 3
1 4 v
ug(z) = 4o — 6x3 - x4—|—/ (z —t+ D)us(t)dt
3 3 o
16 16 4 4 128 16
:4“(39”3_ 3x3>+<3x4_3x4> R TR AR

12 12 1 1
—4x+( 85 8x5>+(6x6— 6x6>+~--.

157 7 15 5 5
(13.19)
By canceling the noise terms, the solution u(x) of (13.16) is given by
u(z) = lim u,(z) = 4a. (13.20)
n—oo

Example 13.3

Use the successive approximations method to solve the nonlinear Volterra
integral equation

1 1 1 v
u(x) = cos(z) + q cos(2w) — 4332 ~ g +/ (x — t)u?(t)dt. (13.21)
0
For the zeroth approximation ug(x), we can select
ug(z) = 1. (13.22)

The method of successive approximations admits the use of the iteration
formula

1 1 1 ¥
Un41(x) = cos(z) + g cos(2x) —  x%— 8 +/ (z —t)u(t)dt,n > 0. (13.23)
0

4
Substituting (13.22) into (13.23) we obtain the approximations

uo(z) = 1,

_ Lo 1 a 1 g
up(z) =1— o + g% ~ g% + e

B 1, 1, 1 (13.24)
ualw) = 1= @k T g™

1 1 1

ug(x) =1— a2+ 2t —  ab ...,

2! 41 6!
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Consequently, the solution u(x) of (13.21) is given by
u(z) = lim wu,(x) = cosx. (13.25)
Example 13.4

Use the successive approximations method to solve the nonlinear Volterra
integral equation

1 1 1 r
u(z) =1+ 21‘2 - 69:4 - 30906 +/0 (z — t)u?(t)dt. (13.26)
For the zeroth approximation ug(x), we can select
up(z) = 1. (13.27)

The method of successive approximations admits the use of the iteration
formula

1 1 1 £
Upyr(z) =1+ a?— ot — 2 —|—/ (x — )2 (t)dt,n > 0.  (13.28)
2% T 6" T 30 o
Substituting (13.27) into (13.28) we obtain the approximations
uo(x) =1,
1 1
B B N 6
u () +a 6% T 307
1 1 1 13.2
uz(m):1+x2+<6x4—6x4>_903364_...’ (13.29)

1 1 1
142 4_ o4 6 _ 6 .
us(x) +a* + <6x 6% + 90% " go® +eey
and so on. By canceling the noise terms, the solution u(z) of (13.26) is given
by
u(z) = lim u,(z) =1+ 2% (13.30)

n—oo

Exercises 13.3.1

Solve the following nonlinear Volterra integral equations by using the successive ap-
prozimations method

1. u(z) = 1+/ WP (0)dt, 2] < 1
0

x
2. u(z) =1+ 3z — x27x372x4+/ (z — t)u?(t)dt
0

N = N =

3 x
3. u(z) =1+2z — x2—4x3—4x4+/ (xz —t+ Du?(t)dt
0
2, 1 3 1 5 “ 3
4ou(z)=14+2zx+=x +2x ~ 90" —+ (z —t—Du(t)dt
0

1 1 z
5. u(x) = sinz + A sin? z — 4x2 +/ (x — t)u?(t)dt
0
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1 1 1 x
6. u(z) =sinx +cosx + sin2x — x— x> +/ (x — t)u?(t)dt
4 2% 9 o
, 1 11, )
7. u(w):cosxfsmwf4s1n2x+21‘72x + [ (x—t)u(t)dt
0

1 5 3 x
8. u(x) =3cosxz+ cos’z—  — a%+ / (x — t)u?(t)dt
4 4 4 o
_ 1 ., 5 1, [= )
9. u(z) =sinhz — cosh*z+ —2z— z°+ (z — t)u=(t)dt
4 4 4 o

1, 1 1 @ ,
10. u(z) =e®* — e**+  + _x+ [ (z—t)u (t)dt

4 472 o

x 1 3z 1 1 * 3

11. u(z) =e®* — e+ + z+ (x —t)u”(t)dt

9 937" J,

1 3 7 1 ®
12. u(z) = e* + 46256 + 4 + 0%~ 2x2 —l—/o (x —t — Du?(t)dt

13.3.2 The Series Solution Method

The series solution method was applied in Chapters 3, 4 and 5 to handle
linear Volterra and Fredholm integral equations [1-2]. In this section, the
series solution method will be applied in a similar manner to handle the
nonlinear Volterra integral equations.

Recall that the generic form of Taylor series at « = 0 can be written as

u(z) = Z anx”. (13.31)
n=0
We will assume that the solution u(z) of the nonlinear Volterra integral equa-
tion

u(z) = f(x) + /O " K )P (u(t))dt, (13.32)

is analytic, and therefore possesses a Taylor series of the form given in (13.31),
where the coefficients a,, will be determined recurrently. Substituting (13.31)
into both sides of (13.32) gives

i anz™ = T(f(z)) + / " K(o,1) (F (f: ant">> dt, (13.33)

or for simplicity we use

xr
ao + a1z + agz?® + - - - :T(f(x))+/ K(z,t) (Fap + ait + ast® + -+ )) dt,
0

(13.34)
where T'(f(z)) is the Taylor series for f(z). The integral equation (13.32) will
be converted to a traditional integral in (13.33) or (13.34) where instead of
integrating the nonlinear term F'(u(z)), terms of the form ", n > 0 will be
integrated. Notice that because we are seeking series solution, then if f(x)
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includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

We first integrate the right side of the integral in (13.33) or (13.34), and
collect the coefficients of like powers of . We next equate the coefficients of
like powers of x in both sides of the resulting equation to obtain a recurrence
relation in a;, j > 0. Solving the recurrence relation will lead to a complete
determination of the coefficients a;, j > 0. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (13.31). The exact solution may be obtained if such an
exact solution exists. If an exact solution is not obtainable, then the obtained
series can be used for numerical purposes. In this case, the more terms we
determine, the higher accuracy level we achieve.

Example 13.5

Solve the following nonlinear Volterra integral equation by using the series
solution method

1 1 1 r
wz) =14+z— 12— a°— " a' +/ (z — t)u?(t)dt. (13.35)
2" 73" T 12 o
Using the series form (13.31) into both sides of (13.35) gives
2 Lo 1 14
apt+ar+ax®+--- =l+ow— _2°— x°— T

2 3 12
x
+/ (¢ —t) (a0 + art + azt® + ast® + ) dt,

’ (13.36)
where by integrating the integral at the right side, and collecting like powers
of © we obtain

ag + arxr + a2x2 -+ a3x3 -+ a4x4 —+ .-

1 1 - 1
=1l+4+x+ 2(a%—l):rz—+- 3(a0a1 —Da®+ _(a? + 2apaz — V)a* + - .

12
(13.37)
Equating the coefficients of like powers of x in both sides yields
a=1, a=1, a, =0, for n>2 (13.38)
The exact solution is given by
u(z) =1+ x. (13.39)
Example 13.6
We next consider the nonlinear Volterra integral equation
1 1 1. ® .
wz) =+ x+e*— 3 —|—/ (z — t)u?(t)dt. (13.40)
9 3 9 0

Substituting the series (13.31) into both sides of (13.40) noting that

u3(z) = ap® +3ap? a1z + (3apar > 4 3ap?as)x? + (a3 +6a1a2a0 +3azal)z® +- - -
(13.41)
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gives

1 1 1
ao+a1x+a2x2+a3x3+a4x4+~-:9+3x—|—e‘”— e3®
(13.42)

+/ (@ — 1) (a0 + a1t + ast® + agt® +--- )’ dt.
0

Integrating the integral at the right hand side of (13.42), using the Taylor
series of e and €3?, and equating the coefficients of like powers of = we find

apg =1, a; =1,

b, 1
927 9907 gp
1 n 1, 1
az = — agar =
R 1549
a4 = —g + 4a0(a% + apag) = Al
1
Qp =
n!
This gives the solution in a series form
_ Lo 1 3 1 4
u(x)—1+x+2!x +3!x +4!x +oee (13.44)
Consequently, the exact solution is given by
u(z) = e”. (13.45)

Example 13.7

We next consider the nonlinear Volterra integral equation
1 1 v
u(z) = 5 (z — x?) + cosz —sinz — 4 sin(2x) + / (z — t)u(t)dt. (13.46)
0
Substituting the series (13.31) into both sides of (13.46) gives
1

ap + a1z + asx?® + azx® +agxt + - = 2(3; —2%) + cosx —sinz
. . ) (13.47)
~4 sin2x—|—/ (z —t) (a0 + a1t + ast® + agt® + -+ )" dt.

0

Integrating the integral at the right hand side of (13.47), using the Taylor
series of sin x, cos z and sin 2z, and equating the coeflicients of like powers of
x we find

ap =1, a1 = -1,

ay = —1+ a%:—

1 1
a3 = 9 + 3(10&1 = (1348)
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11 , 1

W=yt gm Tt 0= )
31 1 1

=" 40 T oM T g0 = gy

and so on. The solution in a series form is given by

— ! Lg 15
u(m)—<1—2x +4 . )—(x—?)!ac +5!x —|—-~-), (13.49)

that converges to the exact solution

u(x) = cosx — sinx. (13.50)
Example 13.8

We finally consider the nonlinear Volterra integral equation
9 1 1 ¥
u(z) = g + 22 — 4302 —sinhz — 8 cosh 2x + / (z — t)u*(t)dt. (13.51)
0
Substituting the series (13.31) into both sides of (13.51) gives
9 1
ap + a1z + asz® + azxd +agxt + - = +2x— 2 —sinhz
8 4
(13.52)

1 x
_8cosh2x—|—/ (x —t) (a0+a1t+a2t2+agt3+"')2dt.
0

Integrating the integral at the right hand side of (13.52), using the Taylor
series of sinh x and cosh 2z, and equating the coefficients of like powers of x

we find
ag — 1, a; = 1,

11,
as = Y + 91 100 = 0,
1 1
9= 76T gl0m = gp (13.53)
U T
ay = — apa ai =
T2 T 0
1 + 1 n 1
a5 = — aia apas =
T 120 107 P T 1070 T B0
and so on. The solution in a series form is given by
u(m):1+<x+3x —|—5w+ ), (13.54)
that converges to the exact solution
u(z) =1+ sinha. (13.55)

Exercises 13.3.2

Solve the following nonlinear Volterra integral equations by using the series solution
method
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1ou(z) =1+ L2 les 14+/w( t)u? (t)dt
cu(z) = x— ¥ — x°— x x—t)u
2 3 12 o
2. u(w):1+1x2f 1x47 1x6+/z(1‘7t)u2(t)dt
2 6 30 0

3 xT
3. u(z) =1+2z — x2—4x3—4x4+/ (xz —t+ D)u?(t)dt
0

7
2
1o 3 a4 25 ” 3
4.u(w):1+2x72x et et o + (z — t)u”(t)dt
0
. 1 2 1 2 v 2
5. u(z) =sinz + sin®z— z°+ (z — t)u(t)dt
4 4 o
. L. L1, 7 2
6. u(z) =sinz +cosx+ sin2zx— _x— z°+4 [ (z—t)u(t)dt
4 2" 9 o
1, 1 x 2
7. u(z) = — 4 —l—coshx—SCosth—i- (z — t)u(t)dt
0

8. u(z) =

= = 00

1 1 x
z — x% 4 coshx — sinh2z 4 / (x — t)2u?(t)dt
6 8 o
. 1 2 5 1, ® 2
9. u(x) =sinhz — cosh*z+ —22x— z°+ (z — t)u(t)dt
4 4 4 o
1 1 1
10. u(z) = 4 + 2x+ 21‘2+6z —

1 x
e2® ¢ / (z —t)%u?(t)dt
4 0

1., 1 1 @ 5
11 u(z) =e" — e+ 4+ x4+ [ (xz—t)hu’(t)dt
9 9" 3 o
12. u(z) Lol et *2z+/z( tyu (t)dt
cu(z) = — xz+e T — e x —t)u
4 2 4 o

13.3.3 The Adomian Decomposition Method

The Adomian decomposition method has been outlined before in previous
chapters and has been applied to a wide class of linear Volterra and Fredholm
integral equations. The method usually decomposes the unknown function
u(x) into an infinite sum of components that will be determined recursively
through iterations as discussed before. The Adomian decomposition method
will be applied in this chapter and in the coming chapters to handle nonlinear
integral equations.

Although the linear term u(x) is represented by an infinite sum of compo-
nents, the nonlinear terms such as u2, u3, u*, sin u, e*, etc. that appear in the
equation, should be expressed by a special representation, called the Adomian
polynomials A,,,n > 0. Adomian introduced a formal algorithm to establish
a reliable representation for all forms of nonlinear terms. Other techniques
to evaluate Adomian polynomials were developed, but Adomian technique
remains the commonly used one. In this text, we will use the Adomian algo-
rithm to evaluate Adomian polynomials. The representation of the nonlinear
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terms by Adomian polynomials is necessary to handle the nonlinear integral
equations in a reliable way.

In the following, the Adomian algorithm for calculating the so-called Ado-
mian polynomials for representing nonlinear terms will be introduced in de-
tails. The algorithm will be explained by illustrative examples that will cover
a wide variety of nonlinear forms.

Calculation of Adomian Polynomials

The Adomian decomposition method [8] assumes that the unknown linear
function u(z) may be represented by the infinite decomposition series

o0
u(z) = Z Un (), (13.56)

n=0
where the components u,(z),n > 0 will be computed in a recursive way.
However, the nonlinear term F(u(zx)), such as u?,u®, u*, sinu,e¥, etc. can
be expressed by an infinite series of the so-called Adomian polynomials A,,

given by

mn
A, — 1 d

n
= F<§ )\iui>] n=01,2,---, (13.57)
| n
n! d\ pr —o

where the so-called Adomian polynomials A,, can be evaluated for all forms
of nonlinearity. The general formula (13.57) can be easily used as follows.
Assuming that the nonlinear function is F(u(z)), therefore by using (13.57),
Adomian polynomials are given by

A() = F(UO),
A1 = ulF’(uo),
1
Ay = uaF'(ug) + 2'ufF”(uO),
1
Az = ’U,3F/(U()) + ’U,1UQF//(U()) =+ 3'U?F///(uo)’ (1358)

1
2'u%uzF“’(uo)

1
Ay = ugF' (up) + (2'u§ + uluS> F"(ug) +
1 )
+4!U%F(1V)(UO).

Two important observations can be made here. First, Ay depends only on
ug, Ay depends only on ug and ui, As depends only on wug, w1, and us, and
so on. Second, substituting (13.58) into (13.57) gives

Flu)=Ap+ A1+ Ay + As+ -+
:F(UO)+('I.L1-|—'I.L2+U3+“')F/(U())

1
+21(U§ + 2urug + 2uyug + uj + - ) F (ug) + - -
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1
+a (u 4 3u?ug + 3uduz + 6usugus + - - )EF" (ug) + - - -

= F(uo) + (u — uo) F'(up) + 21! (u —uo)?F" (ug) + -+ - . (13.59)

The last expansion confirms a fact that the series in A, polynomials is a
Taylor series about a function ug and not about a point as in the standard
Taylor series. The few Adomian polynomials given above in (13.58) clearly
show that the sum of the subscripts of the components of u(x) of each term
of A, is equal to n.

In the following, we will calculate Adomian polynomials for several non-
linear terms that may arise in nonlinear integral equations.

Case 1.

2 are given by

The first four Adomian polynomials for F(u) = u
A() = F(UO) = u%,
A1 = ulF’(uo) = 2u0u1,

A

1
2!u%F”(uo) = 2ugug + u?,

1
Az = uzF'(up) + uvruaF"' (ug) + 3'u:1”F’“(u0) = 2ugus + 2uqus.

UQF/(U()) —+

Case 2.

3 are given by

The first four Adomian polynomials for F'(u) = u
Ag = F(ug) = ud,
Ay = ui F'(ug) = 3uduy,

1
Ax = upF'(uo) +

A3 = ’U,3F/(’LLO) + U1U2FN(UO) +

uZF"" (ug) = 3udus + 3ugu?,

1
u3F" (up) = 3uduz + 6uguiuz + us,

3!
Ay = ugF'(ug) + (21' u + u1U3> F"(up) + 21' udus " (ug) + ZI‘u‘llF(iV) (ug).
Case 3.
The first four Adomian polynomials for F(u) = u* are given by
Ao = ug,
A = 4u8u1,

A = 4uus + 6udu?,

Az = dudug + dudug + 12uduius.

Case 4.

The first four Adomian polynomials for F(u) = sinu are given by

Ay = sinug,



400 13 Nonlinear Volterra Integral Equations

A1 = uy cosug,

Ay = uscosug — _ u?sinug
1 9

21

Az = uz cosug — uiusg Sinug — u‘r{’ COS .

3!

Case 5.

The first four Adomian polynomials for F'(u) = cosu are given by

Ay = cosug,

Ay = —uq sinuy,
_ : 2
Ao = —ugsinug — 2'u1 COS U,
. 1 5.
Az = —ugsinug — w1 COS Uy + 3'u1 sin ug.
Case 6.

The first four Adomian polynomials for F'(u) = e* are given by
AO = 6"0,

Ay = ureto,
1 2 )
Ao = [ us + 2‘ul e'o,

1 .
Az = ('LL3 + uiu2 + 3{&‘%) elo .

Applying the Adomian Decomposition Method

In what follows we present an outline for using the Adomian decomposition
method for solving the nonlinear Volterra integral equation

u(z) = f(z) + /OI K(z,t) F(u(t))dt, (13.60)

where F(u(t)) is a nonlinear function of u(z). The nonlinear Volterra integral
equation (13.60) contains the linear term wu(z) and the nonlinear function
F(u(x)). The linear term u(z) of (13.60) can be represented normally by the
decomposition series

u(z) =Y un(), (13.61)
n=0
where the components w,(z), n > 0 can be easily computed in a recur-
sive manner as discussed before. However, the nonlinear function F'(u(x)) of
(13.60) should be represented by the so-called Adomian polynomials A,, by
using the algorithm
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F(Z ,\iuiﬂ n=0,1,2---, (13.62)
1=0 A=0

that was given above in (13.57). The standard Adomian method will be used
for the first example. However, for the next three examples, we will use the
modified decomposition method and the noise terms phenomenon to minimize
the use of Adomian polynomials.

Example 13.9

1 dn
An = n! d\n

Use the Adomian decomposition method to solve the nonlinear Volterra in-
tegral equation

u(z) = + /Om u?(t)dt. (13.63)

Substituting the series (13.61) and the Adomian polynomials (13.62) into the
left side and the right side of (13.63) respectively gives

D un(z) =z + /O > An(t)dt, (13.64)

n=0 n=0
where A,, are the Adomian polynomials for u?(x) as shown above. Using the
Adomian decomposition method we set

wo(@) = 7, s (z) = / Ap(D)dt, k> 0. (13.65)
0
This in turn gives
up(z) = x,
r 1
ui(z) = / ud(t)dt =
0 3
v 2 13.66
w(@) = [ Culua®) = s (15:66)
! 2 17 7
ug(x) = [ (2uo(t)uz(t) +ui(t))dt = . _x',
0 315
and so on. The solution in a series form is given by
1, 2 . 17 .
= e 13.67
uE) =@t @t e g (13.67)
that converges to the exact solution
u(z) = tanz. (13.68)
Example 13.10
We consider the nonlinear Volterra integral equation
1 s 3 v
u(z) =143z — 2952 R 4334 +/ (z — t)u?(t)dt. (13.69)
0

Substituting the series (13.61) and the Adomian polynomials (13.62) into the
left side and the right side of (13.69) respectively gives
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kad 1 3 v kad
S (@) = 1+30— ba? —a® = gt +/ (x> Au(t)dt, (13.70)
n=0 2 4 0 n=0

where A,, are the Adomian polynomials for u?(x) as shown above. Using the
modified decomposition method we set

1
ug(z) =1+ 3z — 2x2,

zt + /Ox(x — ) Ao(t)dt

up(z) = —a° —

ugy1(x) = /Om(x — ) Ap(t)dt, k>1.

(13.71)

We can observe the appearance of the noise terms —%x2 and %x2 between

uo(z) and uy (z). By canceling the noise term —} 2% from ug(z), we can show
that

u(z) =1+ 3z, (13.72)

is the exact solution that satisfies the integral equation. It is worth noting
that we did not use the Adomian polynomials. This is due to the fact the
modified decomposition method and the noise terms phenomenon accelerate
the convergence of the solution.

Example 13.11

We consider the nonlinear Volterra integral equation
1 1 £
u(x) =sinz + 4 sin? & — 4x2 + / (z — t)u?(t)dt. (13.73)
0
Substituting the series (13.61) and the Adomian polynomials (13.62) into the
left side and the right side of (13.73) respectively we find

D up(r) =sinz+  sinz— 2%+ / (@—1)Y An(t)dt,  (13.74)
n=0 4 4 0 n=0

where A,, are the Adomian polynomials for u?(x) as shown above. Using the
modified decomposition method we set

1
ug(z) = sinz + 4 sin? z,

ui(z) = —

z? + /I(x — ) Ap(t)dt
° (13.75)

N e

v 1
x2—+—/ (x—t)u%(t)dt:—4sin2x+~~,
0

8

U1 (x) = /0 (x —t)Ag(t)dt, k>1.
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We can observe the appearance of the noise terms isinzx and —i sin® x
between ug(z) and u1(x) respectively. By canceling the noise term ! sin®z
from wug(z), we can show that
u(x) = sinz, (13.76)
is the exact solution that satisfies the integral equation.
Example 13.12
We consider the nonlinear Volterra integral equation
1 x
u(r) = secx — tanx — 2x2 + / (z — t)u?(t)dt. (13.77)
0

Substituting the series (13.61) and the Adomian polynomials (13.62) into the
left side and the right side of (13.77) respectively gives

Zun(x) =secr — tanz — ;xz + /x(x —t) Z Ay (t)dt, (13.78)

n=0 0 n=0

where A,, are the Adomian polynomials for u?(x) as shown above. Using the
modified decomposition method we set

up(x) = secx,

ui(z) = —tanz — 2 +/0 (z — 1) Ao(t)dt (13.79)

1

4

L, v 2

= —tanx — o7 + [ (z—=t)hus(t)dt =0.
0

The other components uy, k > 2 vanish as a result. Consequently, the exact
solution is given by
u(z) = secx. (13.80)

Exercises 13.3.3

Solve the following nonlinear Volterra integral equations of the second kind by using
the Adomian decomposition method, the modified Adomian decomposition method,
or by using the noise terms phenomenon

x
1. u(x) :x—/ u? (t)dt
0
2. u(z) =1+ 11‘2 — 1x4 _ ! z¢ +/I(1‘7t)u2(t)dt
2 6 30 0

1 1 x
3ou(x) =142+ z*+ 2%+ 2B +/ (xt? — 2%t)u?(t)dt
10 42 o

1

6

1o 3 a4 25 * 3

4.u(w):1+2x72x st et o —+ (x —t)u”(t)dt
0

x
5. u(e) = a1 - ) 4 [T et O
0
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. 1. 1 L 5 “ 2
6. u(x):smx—i—cosx—i—451n2x—2x—2x + [ (z—=t)u(t)dt
0

7. u(z) = 1+ 22 — ze® +/ e’ =t =1 ou(t) gy
0

x
8. u(z) = e* — ze” +/ e® 72t (t)dt
0

1 5 1 *
9. u(z) =sinhz —  cosh?z+  —2z— a2+ / (x — t)u?(t)dt
4 4 4 o
. 2 1, 1 [ 5
10. u(z) =sinz + _cosz — _cos“xz — _ + sin(z — t)u® (¢)dt
3 3 37/
1 1 2 3 *
11. u(z) =sinz — _cos?z + _sin2x — _e®* + _ + / e tu(t)dt
5 5 5 5 ),
1 3 @ )
12. u(x) = cosx — 5 fin 2z — s sinhz 4+ cosh(z — t)u”(t)dt
0

13.4 Nonlinear Volterra Integral Equations of the First
Kind

The standard form of the nonlinear Volterra integral equation of the first
kind is given by

F@) = /O " K (e ) F (u(t))dt, (13.81)

where the kernel K (z,t) and the function f(z) are given real-valued functions,
and F'(u(z)) is a nonlinear function of u(x). Recall that the unknown function
u(x) occurs only inside the integral sign for the Volterra integral equation
of the first kind. The linear Volterra integral equation of the first kind is
presented in Section 3.3 where three main methods were used for handling
this kind of equations.

To determine a solution for the nonlinear Volterra integral equation of the
first kind (13.81), we first convert it to a linear Volterra integral equation of
the first kind of the form

o) = / Kz, )o(t)dt, (13.82)
0
by using the transformation
v(z) = F(u(x)). (13.83)
This in turn means that
u(z) = F~ 1 (v(x)). (13.84)

It is worth noting that the Volterra integral equation of the first kind (13.82)
can be solved by any method that was studied in Section 3.3. However, in this
section we will handle Eq. (13.82) by the Laplace transform method and the
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conversion to Volterra integral equation of the second kind. Other methods
can be found in the literature and in this text as well.

13.4.1 The Laplace Transform Method

The Laplace transform method is a powerful technique that we used before
for solving Volterra integral equations of the first and the second kinds. We
assume that the kernel K(z,t) is a difference kernel. Taking the Laplace
transforms of both sides of (13.82) gives

L{f(x)} = L{K(z — 1)} x L{v(2)}, (13.85)
so that .
Vis) = 168 (13.86)
where
F(s) = L{f(2)},K(s) = L{K(z)}, V(s) = L{v(x)}. (13.87)

Taking the inverse Laplace transform of both sides of (13.86) gives v(x). The

solution wu(z) is obtained by using (13.84). It is obvious that the Laplace
transform method works effectively provided that

. F(s)

2 K(s)

The Laplace transform method will be used for studying the following non-
linear Volterra integral equations of the first kind.

= 0. (13.88)

Example 13.13

Solve the nonlinear Volterra integral equation of the first kind by using the
Laplace transform method

1,5, 1 1 r 9

S :/0 (2 — B2 (t)dt. (13.89)

We first set
v(z) = u?(2),u(z) = £/v(z), (13.90)

to carry out (13.89) into

1, 1 1 [°
46 0T = /0 (x —t)v(t)dt. (13.91)
Taking the Laplace transform of both sides of (13.91) yields
1 1 1 1
- - =V 13.92
4(s —2) 252 4s  s2 (s), ( )
or equivalently
1
= ]. .
v =1, (13.93)

where
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V(s) = L{v(x)}. (13.94)
Taking the inverse Laplace transform of both sides of (13.93) gives
v(x) = e**. (13.95)
The exact solutions are therefore given by
u(z) = +e”. (13.96)

It is worth noting that two solutions were obtained because Eq. (13.89) is a
nonlinear equation, and the solution may not be unique.

Example 13.14

Solve the nonlinear Volterra integral equation of the first kind by using the
Laplace transform method

; sinz — ;xcosx = /01? sin(x — t) sin u(t)dt. (13.97)
We first set
v(z) =sinu(x), wu(x)=sin"'v(z), (13.98)
to carry out (13.97) into
; sinx — ;xcosx = /Ox sin(x — t)v(t)dt. (13.99)
Taking the Laplace transform of both sides of (13.99) yields

1 52 -1 1

2s24+1)  2(s2+1)2  s2+ 1V(8), (13.100)

or equivalently

1
V)= o, (13.101)
Taking the inverse Laplace transform of both sides of the last equation gives
v(x) = sina. (13.102)
The exact solution is therefore given by
u(z) = . (13.103)

Example 13.15

Solve the nonlinear Volterra integral equation of the first kind by using the
Laplace transform method

1 1 2 ¥
9 + 6 cosh 2z — 3 cosha = / sinh(x — t)u?(t)dt. (13.104)
0

We first set
v(z) = u?(z),u(z) = £/ v(z), (13.105)

to carry out (13.104) into

1 1 2 v
o T 6 cosh 2z — 3 coshx = / sinh(x — t)v(t)dt. (13.106)
0
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Taking the Laplace transform of both sides of (13.106) yields
1 s 2s 1
— = \% 13.107
25 T os2—a) T as2—1) " s2—1" ) ( )

or equivalently

1 s
Vis) = s + 2(s2 — 4)° (13.108)
Taking the inverse Laplace transform of both sides of the last equation gives
v(z) = sinh? z. (13.109)
The exact solutions are therefore given by
u(z) = tsinhx. (13.110)

Example 13.16

Solve the nonlinear Volterra integral equation of the first kind by using the
Laplace transform method

x
e — % = / e” "t (t)dt. (13.111)
0
We first set
v(z) =u?(z), u(z)=+/v(x), (13.112)
to carry out (13.111) into
e* — " = / e”to(t)dt. (13.113)
0
Taking the Laplace transform of both sides of (13.113) yields
1
= . 13.114
Vi) = (13.114)
Taking the inverse Laplace transform of both sides of the last equation gives
v(x) = e*. (13.115)
The exact solutions are therefore given by
u(x) = e”. (13.116)

Exercises 13.4.1

Use the Laplace transform method to solve the nonlinear Volterra integral equations
of the first kind:
Ller g tesy s /x( tyu (t)dt
LT T Tt = r—t)u
2 3 12 o

2 x
2. sinx + _cosz — 5 cos(2z) = / cos(x — t)u?(t)dt
0

64:0 _

2
3
1 x ¥ r—t, 2

e’ = e "t (t)dt
3 0

W N W

1 x
sinx — 3 sin2x = / cos(z — t)u?(t)dt
0
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1, 1 1 ., 1. @ )
5. x°— x— sin“z+ sin2z= (z —t—1Du(t)dt
4 27 4 4 0
1 1 1 1 ®
6. 23:2 + 21‘3 + 43:4 + 20355 :/o (xz — t)ud(t)dt
1 1 1 x
7. e - :/ (z —t)e? Oqt
36 6" 36 Jo

1 1 z
8. 66:0 . / 6z7t€2u(t>dt
0

13.4.2 Conversion to a Volterra Equation of the
Second Kind

Consider the nonlinear Volterra integral equation of the first kind

F@) = /O " K (e ) F (u(t))dt, (13.117)

where the kernel K (xz,t) and the function f(z) are given real-valued func-
tions, and u(x) is the function to be determined. In a manner parallel to our
discussion before, we convert (13.117) to a linear Volterra integral equation
of the first kind of the form

x
flz) = / K (x,t)v(t)dt, (13.118)
0
by using the transformation
v(x) = F(u(x)). (13.119)
This in turn means that
u(z) = F~ (v(x)). (13.120)

We next convert the linear Volterra integral equations of the first kind
(13.118) to a Volterra integral equations of the second kind. The conversion
technique works effectively only if K (x,z) # 0. Differentiating both sides of
(13.118) with respect to x, and using Leibnitz rule, we find

f(z) = K(z,z)v(x) + /OI K, (z,t)v(t)dt. (13.121)

Solving for v(z), provided that K(z,z) # 0, we obtain the Volterra integral
equation of the second kind given by

_ ff@) 1 .
vie) = K(z,x) /0 K(z,x) Koz, t)o(t)dt. (13.122)

Having converted the Volterra integral equation of the first kind to the
Volterra integral equation of the second kind, we then can use any method
that was presented before. Because we solved the Volterra integral equations
of the second kind by many methods, we will select distinct methods for solv-
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ing the nonlinear Volterra integral equation of the first kind after converting
it to a Volterra integral equation of the second kind.
Example 13.17

Convert the nonlinear Volterra integral equation of the first kind to the second
kind and solve the resulting equation

;(e’” —e ) = /Ox e tu?(t)dt. (13.123)
We first set

v(z) = u?(z = +/v(z) (13.124)
to carry out (13.123) into

;(ef —e%) = /Ox e”to(t)dt. (13.125)

Differentiating both sides of (13.125) with respect to by using Leibnitz rule
we find the Volterra integral equation of the second kind

v(z) = Zl)’(e’” +2e7) — /Ox et (t)dt. (13.126)

This can be solved by many methods as presented in Chapter 3. We select the
Laplace transform method to solve this equation. Taking Laplace transform
of both sides of (13.126) yields

1
V)=, o (13.127)
Taking the inverse Laplace transform of both sides gives
v(z) = e 2. (13.128)
The exact solutions are therefore given by
u(z) = e ", (13.129)

Example 13.18

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

1 1 @
234 a2t / (z —t + 1)u?(t)dt. (13.130)
3 127 7 ),
We first set
v(z) = u?(x = +/v(z) (13.131)
to carry out (13.130) into
1 1 @
B+ = / (@ — t + 1)u(t)d. (13.132)
3 12 0

Differentiating both sides of (13.132) with respect to by using Leibnitz rule
we find the Volterra integral equation of the second kind

2 1 ‘
v(r) = 2% + 3933—/0 v(t)dt. (13.133)
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We will select the modified decomposition method to solve this equation.
Using the recursive relation

1 x
vo(x) = 2%, v (z) = 3x3 —/ vo(t)dt = 0. (13.134)
0
The exact solutions are therefore given by
u(z) = tz. (13.135)

Example 13.19

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

S _ 1,3 —/x(x—t—kl)uz(t)dt (13.136)
4 27 4, ' '
We first set
v(z) = u?(z), u(z)=+\v(z), (13.137)
to carry out (13.136) into
3, 1 3 7
- - = — 1 . 13.1
S e /0 ( — t+ Do(t)dt (13.138)
Differentiating both sides of (13.138) and proceeding as before we find
3 1 ¥
v(z) = _e* — 7/ v(t)dt. (13.139)
2 2 Jo

We will select the modified decomposition method to solve this equation.
Using the recursive relation

1 1 v
'UO(J;) = 62:1:’ 'Ul(x) = 262I — 9 — / ’Uo(t)dt =0. (13140)
0
The exact solutions are therefore given by
u(z) = te”. (13.141)

Example 13.20

Convert the Volterra integral equation of the first kind to the second kind
and solve the resulting equation

1 1 v
3 sinhz + 3 sinh 2z = / cosh(z — t)u?(t)dt. (13.142)
0

This equation is equivalent to
1 1 ¥
3 sinhz + 3 sinh 2z = / cosh(z — t)v(t)dt, (13.143)
0

upon setting u?(z) = v(z). Differentiating both sides of (13.143) and using
Leibnitz rule we obtain
1 2 ¥
v(z) = 3 coshz + 5 cosh(2x) — / sinh(z — t)v(t)dt. (13.144)
0

For this problem, we select the successive approximations method. We select
vo(z) = 1. Consequently, we obtain
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vo(z) =1,
2 2
vi(z) = —3 coshz + 3 cosh2z + 1,
_ ! h 1 h2 ey h
va () = =g 08 x—i—gcos x4+ q¥sinhz, (13.145)
14 14 11 1
vs(x) = ~ 97 coshx + o7 cosh 2z + 36xsinhx - 12x2 cosha + 1
1 2
=1 2 4 6 e,
+x° + 3$ + 45$ +
The last approximation is a Taylor series for cosh? z. This in turn gives
v(x) = cosh® z. (13.146)
Consequently, the exact solution of the integral equation is given by
u(z) = £ coshx. (13.147)

Exercises 13.4.2

Convert the nonlinear Volterra integral equations of the first kind to the second kind
linear Volterra integral equation, and solve the resulting equation:

1 1 1 x
1. 721‘+2x2+4sin2x:/0 (xz — t)u?(t)dt

2 2 x
2. sinz + g COST — 4 co8 2z = / cos(x — t)u?(t)dt
0

2 2 1 x
3. oz — Tsinz— sin®z= / (xz — t)ud(t)dt
3 3 9 0
2 . 1. @ ,
4. sinx — _sin2z = / cos(z — t)u”(t)dt
3 3 0
1 1 2 x
5. 3353 — 31‘4 + 151‘5 = /o (z — t)%u?(t)dt
1 1 1 x
6. — e 4m2 + 4 cosh? :/o (@ — t)u?(t)dt
1 1 1 x
7. ef® — T — = / (z —t)e2“ Mgt
36 6 36 0

8. 6695 _ ;enc — /nc e:c—te2u(t)dt
0]

13.5 Systems of Nonlinear Volterra Integral Equations

In this section, systems of nonlinear Volterra integral equations of the first
kind and the second kind will be studied. Many numerical and analytical
methods are usually are used to handle the two kinds of systems. However,
in this section we will concern ourselves with the Adomian decomposition



412 13 Nonlinear Volterra Integral Equations

method, and the successive approximations method to handle the nonlinear
Volterra integral equations of the first kind and the second kind.

13.5.1 Systems of Nonlinear Volterra Integral
Equations of the Second Kind

Systems of nonlinear Volterra integral equations of the second kind are given
by

u(z) = fi(z) + / ' (K1, O F (u(t) + (2, ) F (0(1)) ) dt,
0 (13.148)

v(z) = fol) + /O ' (K, O F2(u(t) + Ka(z, ) P2 (v(1)) ) dt.

The unknown functions u(z) and v(z), that will be determined, occur inside
and outside the integral sign. The kernels K;(z,t) and K;(z,t), and the func-
tion f;(z) are given real-valued functions, for ¢ = 1,2. The functions F; and
F;, for i = 1,2 are nonlinear functions of u(z) and v(z).

The Adomian decomposition method, as presented before, decomposes
each solution as an infinite sum of components, where these components are
determined recurrently. This method can be used in its standard form, or
combined with the noise terms phenomenon. Moreover, the modified decom-
position method will be used wherever it is appropriate. It is interesting to
point out that the nonlinear functions F; and F;, for ¢ = 1,2, should be
replaced by the Adomian polynomials A,, defined by

AO = F(UO),
A1 = ’ulF/(U()),

1
Ao = usF'(uo) + ) ui F"(uo),

2

1
Az = uzF'(uo) + uruaF" (uo) + , uf F" (ug), (13.149)

3!

1
u3 + uluS> F"(ug) + [ uus F'" (ug)

1
A4 = ’LL4F/(U()) + < 2'

2!
1 4 1(iv)
+4'U1F (UO)

As stated before, the successive substitutions method, that was used in this
chapter and in other chapters as well, will be also used to study the nonlinear
systems of the two kinds.

Example 13.21

Use the Adomian decomposition method to solve the following system of
nonlinear Volterra integral equations
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?)’x?’ + /Ox (u(t) + v(t)) dt,

u(z) =z —
: N (13.150)
v\xr) = .TQ — .'E4 u v .
(x) ot [

The Adomian decomposition method suggests that the linear terms u(x) and
v(x) be expressed by an infinite series of components

u(x) = Zun(ac), v(x) = Zvn(x), (13.151)
n=0 n=0

where u, (x) and v, (x),n > 0 are the components of u(x) and v(x) that will
be elegantly determined in a recursive manner. The nonlinear terms u?(t)
and u(t)v(t) are given by the Adomian polynomials A, and By:

Ag=u2, A; =2uoui, A= 2ugus+u? (13.152)
and
By = uguo(t),
Bl = ’Uo(t)’ul(t) + U()(t)’l)l (t), (13.153)

By = vo(t)ua(t) + uo(t)va(t) + ur (t)ve(t),

respectively. Substituting the previous assumptions for linear and nonlinear
terms into (13.150), and following Adomian analysis, the system (13.150) is
transformed into a set of recursive relations given by

2 xr
w(@) =z - 2%, wn (@) :/ (Ap(t) £ ve(t) dt, k>0, (13.154)
0
and
1 x
vo(z) = 2% — 4x4, g1 (x) = / By(t)dt, k>=0. (13.155)
0
This in turn gives
2 2 19 4
up(z) = — 3x3, u(z) = 3x3 - 60x5 + 63x7, (13.156)
and 1 1 11 1
vo(x) =22 — 2t wvi(z)= a2t — _ a5+ _ab (13.157)

4 4 72 48

It is obvious that the noise terms F;z* appear between ug(z) and u ().
Moreover, the noise terms ¥} z* appear between vg(z) and vy (z). By cancel-
ing these noise terms from ug(z) and vo(x), the non-canceled terms of ug(x)
and vo(z) give the exact solutions

(u(@), v(2)) = (z,2%), (13.158)
that satisfy the given system (13.150).
Example 13.22

Use the Adomian decomposition method to solve the following system of
nonlinear Volterra integral equations
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1
u(x) = cosx —

2+ /Ox(:c — ) (u?(t) + 3 (t))dt,

[\

13.159
. (13.159)

xr
v(z) = sinx — 5 sin?z + / (z — t)(u?(t) — v*(t))dt.
0
For this example, we will use the modified decomposition method, therefore
we set the recursive relation
uo(x) = cosz,

up1(z) = —;xz I /O”‘(x A 4 G k0. (13.160)
and
vo(z) = sinz,
Vk41 (1') = —; sin? ¢ -|-/0 (.’E _ t)(Ak(t) _ C}c(t))dt, k>0, (13161)

where A, (t) and C,(t) are the Adomian polynomials for u?(t) and v?(t)
respectively. This in turn gives

ug(x) =cosz, wui(x) =0, upyi(xz)=0, k=1, (13.162)
and
vo(x) =sinz, wvi(x) =0, wvgyi(x)=0, k>1 (13.163)
This gives the exact solutions
(u(z),v(x)) = (cosz,sin z). (13.164)

Example 13.23

Use the successive approximations method to solve the following system of
nonlinear Volterra integral equations

u(x) = cosx +sinz + (1 +2)cos?z — (1 + 22) + /OI (zu?(t) — v (1)) dt,

v(z) =cosz —sinz + (1 —x)cos® v — (1 +2?) + /Ox (u?(t) + z0* (1)) dt.

(13.165)
To use the successive approximations method, we first select the zeroth
approximations ug(z) and vg(z) by

ug(x) =vo(x) = 1. (13.166)
The method of successive approximations admits the use of the iteration
formulas

Ups (T )—cosx+51nx—|—(1+x cos?x — (1 + 2?)

)
+ [ (@i - ko) i
Upa1(w) = cosx —sinx + (1 — ) cos? z — (1 + 22)

+/0 (uZ(t) +avi(t)) dt, n=0.

(13.167)
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Substituting (13.166) into (13.167) we obtain the series
uo(x) =1,
vo(z) =1,
3 7 3 41
=1 _ 2 _ 3 4 5 ..
nr) = 1tw— 27— @t 2t g™
B 3o T4 84 41 g
vi(z)=1-—=x 2x +6x +8 = 190"
1 1 13 9
uQ(x):1+x—2x2—2x3— 8x4—8x5+
1 1 13 9
-1— _ 2 _ 3 _ 4 5
va () z=, o7 g% —I—Sx +
1 1 3 89
=1 _ 2 3 4 5
us(z) to— 2t -ttt T
B L, 1, 3, 89
vs(z) =1—=x 2x +6x +8 = 190% + -
B 1, 1., 1, 1.
ug(z) =1+ 5% T g% +24 g% +
1, 1 1, 1.,
v4(x)71—x—2x +6x +24x —|—8x + -
=1 1 2 1 3
us(r) = 1w =y 27— )@ '+4x+5
v(w)zl—x—le—I— 3+ Lol
° 200 T 3T T4t sl

This means that the series solutions are given by

=(1 1 13 15
u(zx) = —230 —|—4x—|— + T= g @ —1—5!90 +- ],

+ et
x l’
5!

Consequently, the closed form solutions u(z) and v(x) are given by

o= (1 bt et ) (o L

(u(z), v(z)) =

(cosz +sinx, cosz —sinx),

./1:5‘1"".

415

(13.168)

(13.169)

(13.170)

obtained upon using the Taylor series for cosx and sinx. Notice that this
system can be solved easily by using the modified decomposition method,

where we can select ug(z) = cosx + sinz and vo(x) = cosz — sinz.

Example 13.24

Use the successive approximations method to solve the following system of

nonlinear Volterra integral equations

u(z) =e*+x— ; sinh 2z + /Oz(x — 1) (u?(t) — v3(t))dt,

v(r) =e *+x—xe® + /OI zu? (t)v(t)dt.

(13.171)
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To use the successive approximations method, we first select the zeroth ap-
proximations ug(z) and vo(x) by

uo(x) =vo(x) = 1. (13.172)
The method of successive approximations admits the use of the iteration
formulas

Upi1(z) = + 2 — ; sinh(2z) 4+ /Ox(x — 1) (U2 (t) — v2(t))dt,

) (13.173)
Upt1(z) = e + 2 —ze® + / zu? (H)op(t)dt, n = 0.
0
Substituting (13.172) into (13.173) we obtain the series
Uo(x) = 1a
vo(z) =1,
(#) =1+ T R U
uy(x) = ot 25— 0t T ,
1 2 1
vl(x):1—x+2x2—3x3—8x4+~~, (13.174)
1 1 1
us(z) =14z + 2!;82—1— 3!.’ES+ 4!x4+~~- ,
1 1 1
va(z) =1—z+ 2!352— 3!x3+4!w4—~-~ )
and so on. Consequently, the solutions u(x) and v(x) are given by
(u(z),v(z)) = (e", e 7). (13.175)

Exercises 13.5.1

In Exercises 1-4, use the Adomian decomposition method to solve the systems of
nonlinear Volterra integral equations

) w(@) = @ — 310x5 + 310106 + /Oz ((x — 0)2u?(t) — (x — ty3(1)) dt
(@) = 2% — 610x6 _ 1(1)53:7 + /Oz ((z — 02u2(t) + (= — 203 (1)) dt
X u(@) =14+ a2 — a3 — :1))3:7 + /Oz (wtu®(t) + atv®(t)) dt
o(@) = 1—a? — ;x‘* n /Oz ((z — D2 (t) — (x — )o>(t)) dt
w(@) = 1+ e — da(l — e® + ze®) + /Ow (wtu?(t) — ato?(1)) dt
' v(@) = 1 — e® — dze® + /Oz (" () — "~ tu3(t)) dt
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u(xz) = e — sinh(2z) + /Ox (U2 )+ UQ(t)> dt
4.
v(z) = e~% + 1 — cosh(2z) +/0 (u2(t) - U2(t)) dt

In Exercises 5-8, use the successive approximations method to solve the systems of
nonlinear Volterra integral equations

u(z) = cosx — sinz + /x cos(x — t)(u?(t) + v2(t))dt

5. 0
v(z) = sinz +cosx — x + / sin(z — t)(u?(t) + v2(t))dt

0
) u(z) = 1+sinz — 3z + ; sin(2z) + /Ox(uQ(t) + v2(t))dt
. . 3 L. * 2 2

v(z) =1—sinz — 2302 + 5 sin? z —l—/o (z —t)(u®(t) + v(t))dt
u(z) = coshz — x zu2 —v?

NECE + [C w0 - v ar
v(z) = sinhz — ; sinh? x + /Ox(ac —t)(u?(t) +v3(t))dt
u(xz) = 14 coshax — 4sinhz + /z(u2(t) — 2 (t))dt

8. 0
(@) = 1 — cosha — * sinh(22) — 3z + /x(u2(t) Fo2()dt

= ) )

13.5.2 Systems of Nonlinear Volterra Integral
Equations of the First Kind

In this section, we will study a specific case of the systems of nonlinear
Volterra integral equations of the first kind given by

filz) = / ’ (Kl(x,t)u(t) 4Ky (20 F (v(t))) dt,
0 (13.176)

folz) = /O ’ (Kg(x,t)Fg(u(t)) + f{z(x,t)v(t)) dt,

where the kernels K;(z,t) and K;(x,t), and the functions f;(z) are given
real-valued functions, and wu(z), and v(z) are the unknown functions that
will be determined. Recall that the unknown functions u(z) and v(x) appear
inside the integral sign for the Volterra integral equations of the first kind.

We first need to convert this system to a system of nonlinear Volterra inte-
gral equation of the second kind. This can be achieved by differentiating both
sides of each part of the system. The conversion technique works effectively
by using Leibnitz rule that was presented in section 1.3. Differentiating both
sides of each equation in (13.176), and using Leibnitz rule, we obtain
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fi(z) = Ky (2, z)u(z) + K1 (2, 2) F (o(x))
+ /O ’ (K. (o, ult) + Ko, (w0, 0P (0(1)) ) dt,
fo(x) = Kz(il;, z)Fa(u(z)) + Ka(z, z)v(z)
+ /O (sz (z,t) Fa(u(t)) + Ko, (z, t)v(t)) dt,

that can be rewritten as

u(z) = filz) — fﬁ(w,x)ﬁl (v(x))
Ki(z,2)
1

e /Ox (K. (@, () + Ko, (2,0 By (0(1)) ) dt,

_ fa(@) = Ka(z, 2) F3(u(2))
Ks(z,x)

(13.177)

(13.178)
v(z)

x
_ 1 / (Ko (2, ) B> (u(t)) + K, (2, 0)0(2) ) .
Ky(z,z) Jo
It is obvious that the last system is a system of nonlinear Volterra integral
equations of the second kind. This system can be handled by many distinct
methods. However, in this section we will use the Adomian decomposition
method and the successive approximations method for handling the resulting
system of nonlinear Volterra integral equations of the second kind. Notice that
other methods can be used as well. The Adomian decomposition method and
the successive approximations method were introduced before, hence we skip
details.
It is important to present the following two remarks:

1. It is necessary that K (z,z) # 0 and Ky (x, ) # 0 for the system to be
reduced to a system of Volterra integral equations of the second kind.
2. If Ky(z,z) =0 and Ka(x,x) =0, then we differentiate again.

In the following, we will examine four examples, where Adomian method
will be used in the first two examples, and the successive approximations
method will be used for the other two examples.

Example 13.25
Solve the system of nonlinear Volterra integral equations of the first kind by
using the Adomian method

G g o = /O (2 =t + Dult) + (x = h*(1)) dt,

4111‘4 + 210955 + 310 6 _ /O"” ((96 —tu(t) + (x —t + l)v(t)) dt.

Differentiating both sides of each equation, and using Leibnitz rule, we find

(13.179)



13.5 Systems of Nonlinear Volterra Integral Equations 419

1 1 v
%+ 3x3 + 7x7 = u(w) +/ (u(t) + v2(t))dt,
| . 0 (13.180)
3+ 4x4 + 5x5 = v(z) +/ (u(t) + v(t)) dt.
0
This system can be rewritten as
1 1 *
u(w) =22+ 12+ o —/ (u(t) + v3(8)) dt,
0 (13.181)

4 5
Using the standard Adomian decomposition method, we set the recurrence
relations

vr :.’133 1.’134 11'5— ’ U2 v .
(z) + ot + /0 (u?(t) + v(t)) dt

UO(:E) = .’[2 + 1'7a

’ , (13.182)
i) == [ (o) +3(0) i = = Lo~ a7
1

vi(z) = _/Om (U(Q)(t) +v0(t)) dt = —4x4 — ;x5 4

It is obvious that two noise terms appear between ug(x) and wui(x), and two
other noise terms between vg(z) and v1 (x). Canceling the noise terms in ug(x)
and vg(z) gives the exact solutions by

(u(z), v(x)) = («*,2°). (13.183)
Example 13.26

Solve the system of nonlinear Volterra integral equations of the first kind by
using the modified Adomian method

1 1 1 1 1
sinx—|—4sin(2x)—4sin2x+4x2—2x—4

= /m (ut) + (x —t — 1)v*(t)) dt,
0 (13.184)

i Lozt e et
—COSX —SINT — COS™ T x T
4 4 4

x
= / ((z —t)uP(@t) + (z —t+ L)v(t)) dt.
0

Differentiating both sides of each equation, and using Leibnitz rule, we find

1 1 1 1 r
u(z) = cosx + ) cos(2310)—4 sin(2x) + 0T "o~ v2(z) —/ v (t)dt,

X X ., 0 (13.185)
v(x) =sinx — cosx + 4 sin(2x) + 0¥ +1-— / (u(t) + v(t)) dt.
0
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To handle this example we select the modified decomposition method, hence
we set the recurrence relations
ug(xz) = cosz, wo(z) =sinz,

1 1 1 1 ¥
= 22) —  sin(2 — 3 (z) — 2 =0
u(x) 5 cos(2x) 4 sin( x)—l—Zw N (x) /0 vg(t)dt = 0, (13.186)

1 1 v
vi(x) = —cosx + 4 sin(2x) + _x+1 —/ (ug(t) + vo(t)) dt = 0.
0

2
This in turn gives the exact solutions by
(u(x),v(z)) = (cosz,sinx). (13.187)

Example 13.27

Solve the system of nonlinear Volterra integral equations of the first kind by
using the successive approximations method

2¢e* + lee—%c — ;l‘— i _ /0"” ((x —t+ Du(t) + (x —t)vz(t)) dt,

13.188
1 1 1 ( )

Wy = [ =00+ -t o) ar

Differentiating both sides of each equation, and using Leibnitz rule, we find

u(x) = 2e* — ;e*% - ; - /Om (u(t) +v%(t)) dt,
X (13.189)
2x +

xr
v(z) = _e - (u(t) + v(t)) dt.
2 2,
To use the successive approximations method, we first select the zeroth ap-
proximations ug(z) and vo(x) by
uo(x) =vo(x) = 1. (13.190)
The method of successive approximations admits the use of the iteration
formulas

1 o2 1 - r 9
0° (un(t) +va (1)) dt,
(13.191)
1
/ (u )+ vn( ))dt, n > 0.
2 0
Substituting (13. 190) into (13.191) we obtain the series

ug(z) = 1, vo()

Upt1(T) = 2€* —

Uny1(z) = e +

ur(z) =l+z+x 4x4+
2,23 14
vi(z)=1l—-z+z —|—3x —|—3x +oy
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1 1
voz) =1—z+ 2x2— 3x4+~--, (13.192)
1 1
uz(z) =142+ o2+ 254,
2 6
1 1 1
vg(ac):1—x+2w2—6x3+12x4+-~-,

1 1 . 1
ug(z) =1+ + 'x2+ B4+t

2 3! 41
1 1 . 1
va(e) = 1-ad pat = gat 4t =
Consequently, the solutions u(z) and v(x) are given by
(u(z),v(z)) = (e", e 7). (13.193)

Example 13.28

Solve the system of nonlinear Volterra integral equations of the first kind by
using the successive approximations method

—2 +1‘(2)+12+1+2
111
COS ™ 4S X 21} 21‘

_ /w (& — t+ Du(t) + (z — )>(0)) dt,
" L (13.194)
2sinz — 4 sin(2x) + 2902 — o

x
:/ (& — (0 + (x — £ + 1)u(t)) dt.
0
Differentiating both sides of each equation, and using Leibnitz rule, we find

u(z) = 2sinz + ; cos(2z) +x + ; — /OI (u(t) +v%(t)) dt,
(13.195)

v(x) = 2cosx — ; cos(2z) +x — ; - /Om (u?(t) +v(t)) dt.

We select the zeroth approximations ug(x) and vo(z) by uo(x) = vo(z) = 1.
We next use the iteration formulas

1 1 v
Up1(x) = 2sinz + 5 cos(2z) + x + 9~ / (un(t) +v2()) dt,
0
1 T,
Upt1(x) = 2cosx — 5 cos(2z) + x — 9~ (up (t) +vn(t)) dt, n>0.
0

(13.196)
Substituting the zeroth selections into (13.196) we obtain the series
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up(z) =1, wo(z) =1,
ui(z) =1+z— 22— 1w3+ 1ac4+ ! %+
3 3 60 ’
1
vl(x)zl—x—4x4+~~~,
1 1 5 1
-1 _ 213 4 5 ...
uz () o2t = et et 2t
1 1 5 3
] g2 3 4_ 5 ...
va(2) T =, +3x + 19%° 7 9% +oey
_ Lo 13 3 5
ug(z) =1+2x — 9% T 6% T 90® + ey (13.197)
1 1 1 1
-1— _ 2 3 4 5
v3(2) T = T +6w +12x 6% +oeee
1 1 1
—1 _ 213 4
ug(x) +x 5% T g% +24x +oey
1 1 1
g g2 3 4
v4(2) T =, +6x +24x +oey
1 1 . 1 1
usla) = 1t — g a® = gad o at o g2t e
1 1 1 1
va(#) =1 —w— g @t @t et = et
This means that the series solutions are given by
1 1 1 1
u(ac):(1—2!x2—|—4!x4—|—-~->+<x—3!x3+5!x5+~-~>,
(13.198)
r, 1, T, 14
v(z) = 1—2!x AT T= g @ —1—5!90 +--- ).
Consequently, the closed form solutions u(z) and v(x) are given by
(u(z),v(z)) = (cosz + sinx, cosx — sin x). (13.199)

Exercises 13.5.2

In Exercises 14, use the Adomian decomposition method to solve the following sys-
tems of Volterra integral equations of the first kind

1,172 11'5 ! $6 = ’ u X — ’U2
. i +51) Jrgogc /O (ut) + (z — t + D)ov>(¢)) dt

33:3 + 6x4 :/0 ((z —t)u?(t) + (z — t + D)v(t)) dt

ix‘l n 2101‘5 n 1;29512 - /Ow ((x — t+ Dult) + (= — tp3(r)) dt
2.

1 1 1 @ )

63:6 + 42307 + 56x8 :/0 ((z=t)u?@t) + (x —t + Do(t)) dt
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1, 1, 3 (e )
—cosz+ cosPz— x4 = (u(t) — (z — t)v*(t)) dt
4 4 4
> 1 1 3 @
sinz — cosz + 4cos x+ 430 +4 / ((g:—t)UQ(t)-l-(g:—t—i-l)v(t)) dt
0
. 1 5 1, 1 2
sinhz — cosh®*z 4+ 2?4 = (u(t) — (z—t)v3(t)) dt
4 4 4= Jy
+ 1 1 5 @
coshx + cosh?z+ z2 - = / (= — t)u?(t)v(t)) dt
4 4 4= Jy

In Exercises 5-8, use the successive approximations method to solve the systems of
Volterra integral equations of the first kind

1—2cosm—i—c0529v—|-2ac:/CC ((z —t+ Du(t) +v(t)) dt
5. 0

1—25inx—6052x+2x:/z (W?(t) + (z —t + 1)v(t)) dt

0

3 1 1 1
. 46233746 4If2x 9 /0 ((x —t+Dut) +v3(t)) dt

1 1 1

4645”—46 4x+2x /0 (u?(t) + (z — t+ L)o(t)) dt

L, 1 5 2

0° z+2a: +x— /O (@ —t+ Lu(t) +v>(t)) dt
7.

162$+1x2+3x— :/ (WP (t) + (z — t+ L)o(t)) dt

2 2 2 Jo

; Lo 2 52,3 * 2

smmfcosm+4cos x+4x +4:/0 (@ —t+ Du(t) + (z — t)v>(t)) dt
* 1 5 5 [

fsinx+cosx+4cos2x+4x2+2x7 4:/0 ((x —t)u?(t) + (@ — t+ Dv(t)) dt
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Chapter 14

Nonlinear Volterra Integro-Differential
Equations

14.1 Introduction

It is well known that linear and nonlinear Volterra integral equations arise in
many scientific fields such as the population dynamics, spread of epidemics,
and semi-conductor devices. Volterra started working on integral equations
in 1884, but his serious study began in 1896. The name integral equation was
given by du Bois-Reymond in 1888.

The linear Volterra integro-differential equations were presented in Chap-
ter 5. It is our goal in this chapter to study the nonlinear Volterra integro-
differential equations of the first and the second kind. The nonlinear Volterra
integro-differential equations are characterized by at least one variable limit
of integration.

The nonlinear Volterra integro-differential equation of the second kind
reads

o / K(z, O)F(u(t)) dt, (14.1)

and the standard form of the nonlinear Volterra integro-differential equation
[1-3] of the first kind is given by

/ K (z, t)F(u(t))dt + /O Ko(z, t)yu™ (t)dt = f(z), Ko(z,z) #0, (14.2)

where u(™)(z) is the n th derivative of u(z). For these equations, the ker-
nels K(z,t), Ki(x,t) and Ka(z,t), and the function f(z) are given real-
valued functions. The function F(u(z)) is a nonlinear function of u(x) such
as u?(z), sin(u(z)), and e**),
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14.2 Nonlinear Volterra Integro-Differential Equations
of the Second Kind

The linear Volterra integro-differential equation [4-6], where both differential
and integral operators appear together in the same equation, has been studied
in Chapter 5. In this section, we will extend the work presented in Chapter
5 to nonlinear Volterra integro-differential equation. The nonlinear Volterra
integro-differential equation of the second kind reads

ul® (2 / K(xz,t)F(u(t))dt, (14.3)
d u

where u((z) = 2%, and F(u(z)) is a nonlinear function of u(z). Because
the equation in (14 3) combines the differential operator and the integral
operator, then it is necessary to define initial conditions for the determination
of the particular solution wu(z) of the nonlinear Volterra integro-differential
equation.

The nonlinear Volterra integro-differential equation [7-10] appeared af-
ter its establishment by Volterra. It appears in many physical applications
such as glass-forming process, heat transfer, diffusion process in general, neu-
tron diffusion and biological species coexisting together with increasing and
decreasing rates of generating. More details about the sources where these
equations arise can be found in physics, biology and books of engineering
applications.

In Chapter 5, we applied many methods to handle the linear Volterra
integro-differential equations of the second kind. In this section we will use
only some of these methods. However, the other methods presented in Chap-
ter 5 can be used as well. In what follows we will apply the combined Laplace
transform-Adomian decomposition method, the variational iteration method
(VIM), and the series solution method to handle nonlinear Volterra integro-
differential equations of the second kind (14.3).

14.2.1 The Combined Laplace Transform-Adomian
Decomposition Method

In this section we will consider the kernel K (xz,t) of (14.3) as a difference
kernel that depends on the difference z — ¢, such as e*~¢ cosh(x — t), and
sin(xz — t). The nonlinear Volterra integro-differential equation (14.3) can
thus be expressed as

u (a /Kx—t w(t)) dt. (14.4)

To solve the nonlinear Volterra integro-differential equations by using the
Laplace transform method, it is essential to use the Laplace transforms of
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the derivatives of u(z). We can easily show that
L{uD(2)} = s'L{u(z)} — s 2u(0) — 52/ (0) — --- —ul7D(0).  (14.5)
This simply gives

L{w(z)} = sL{u(x)} — u(0) = sU(s) — u(0),
)} —s '

L{u"(z)} = 25{”( b= su(0) —u'(0)
= s7U(s) — su(0) — u'(0),
L{u"(z)} = 3£{u(az)} — 52u(0) — su/(0) — u”(0) (14.6)

= 5°U(s) — s*u(0) — su'(0) — u"(0),
L{u)(z)} = s4£{u(x)} — s3u(0) — s%u/(0) — su”(0) — u""(0)
= s'U(s) = s°u(0) — s*u'(0) — su”(0) — u""(0),
and so on for derivatives of higher order, where U(s) = L{u(z)}.
Applying the Laplace transform to both sides of (14.4) gives

s'L{u(z)} — 5" u(0) — 5720/ (0) — - - - — u=1(0)

= L{f(2)} + L{K (z — )} L{F (u(t))}, (14.7)
or equivalently
,C{U(l‘)} = iU(O) —+ 812 u/(o) 4+ 4 812 u(zfl)(o)
(14.8)

FLLU@) + LK~ 0)}E(F ().

To overcome the difficulty of the nonlinear term F'(u(z)), we apply the Ado-
mian decomposition method for handling (14.8). To achieve this goal, we
first represent the linear term wu(x) at the left side by an infinite series of

components given by
= (), (14.9)
n=0

where the components u,(z),n > 0 will be recursively determined. However,
the nonlinear term F(u(z)) at the right side of (14.8) will be represented by
an infinite series of the Adomian polynomials A,, in the form

ZA A, = . (ZA’u)] n=0,1,2,-,
' 'd)\ Vi

(14.10)
where A,,,n > 0 can be obtained for all forms of nonlinearity.
Substituting (14. 9) and (14.10) into (14.8) leads to
1 1.
{Zun } = ul0) + L)+ + LulTD(0)
(14.11)

—I-SZ./J{f(x)}—i- /J{Kx—t {Z }
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The Adomian decomposition method admits the use of the following recursive
relation

Llu(@)} = Lu(0) + Lu/(0)++ LulD0) + L Lff@),
(14.12)

Ll (@) = LLIK@ - 0} L{A@)}, k>0

The necessary conditions presented in Chapter 1 for Laplace transform
method concerning the limit as s — oo, should be satisfied here for a suc-
cessful use of this method. Applying the inverse Laplace transform to the
first part of (14.12) gives ug(x), that will define Ag. This in turn will lead to
the complete determination of the components of uy41, k > 0 upon using the
second part of (14.12).

The combined Laplace transform Adomian-decomposition method for
solving nonlinear Volterra integro-differential equations of the second kind
will be illustrated by studying the following examples.

Example 14.1

Solve the nonlinear Volterra integro-differential equation by using the com-
bined Laplace transform-Adomian decomposition method
9 5 1

— _3e T ¢ + —t t =2. (14.1
u'(x) T z° =3 (x—t)u(t) dt,u(0) ( 3)

Notice that the kernel K (x —t) = (x — t). Taking Laplace transform of both
sides of (14.13) gives
! 9 5 1 2 —x 1 —2x 2

L{u'(x)} =L 4T 9% T g% e " — 46 +L{(z—t)*u(x)}, (14.14)

so that
9 5 1 3 1 1
Us)—u(0)= = — ~ — , — - L{uw? 14.15

sUGB)—u(0)= 4~ 90~ 8 " 541 s+t g2 {u”(2)}, (14.15)

or equivalently
2 9 5 1 3 1

U = — — — —

() s + 452 283 st s(s+1)  4s(s+2)
Substituting the series assumption for U(s) and the Adomian polynomials
for u?(z) as given above in (14.9) and (14.10) respectively, and using the
recursive relation (14.12) we obtain

2 9 5 1 3 1
Uo(S) = < +

+ Slgﬁ{qﬂ(x)}. (14.16)

452 2s3 st s(s+1)  4s(s+2)
1
L{ugs1(z)} = 3 L{Ak(z)}, k=>=0.
Recall that the Adomian polynomials for F(u(x)) = u?(z) are given by

(14.17)

Ag=ud, A= 2uouy,
Ao = 2ugug + 'I.L%, (14.18)
As = 2ugus + 2uqus.
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Taking the inverse Laplace transform of both sides of the first part of (14.17),
and using the recursive relation (14.17) gives
5

1 - 5
—9_ 2_ 9.3 4 _ 5. ..
uo() T T T T T ™ T " T (14.19)
(x) 23 14 + L5 n '
ui(z) = 2 — x4
' 37 6 20
Using (14.9), the series solution is therefore given by
1 1 1 1
u(x):2—x+2!ac2—3!w3+4!x4—5!w5+~-~, (14.20)
that converges to the exact solution
u(z)=1+e". (14.21)

Example 14.2

Solve the nonlinear Volterra integro-differential equation by using the com-
bined Laplace transform-Adomian decomposition method

v (z) = —§(2 sinx + sin(2x)) + /OI cos(x — t)u*(t)dt, u(0) = 1. (14.22)

Notice that the kernel K(x —t) = cos(x — t). Taking Laplace transform of
both sides of (14.22) gives

L{u(z)} =L {—?)’(2 sina + sin(2x))} + L{cos(xz —t) xu*(z)}, (14.23)

so that

sU(s) —u(0) = -, (324+ )3 (322+ ot ‘i L@}, (14.24)
or equivalently
U(s) = ! 4 2 ! L{u?(z)}. (14.25)

s 3s(s2+1)  3s(s2+4) + s2+1
Substituting the series assumption for U(s) and the Adomian polynomials
for u?(x) as given above in (14.9) and (14.10) respectively, and using the
recursive relation (14.12) we obtain

2 9 5 1 3 1

Uo(s) = - - - - ,
o(s) s * 452 2s3 st s(s+1) 4s(s+2)

Clu (@) = LL{A) k>0

Taking the inverse Laplace transform of both sides of the first part of (14.26),
and using the recursive relation (14.26) gives

(14.26)

1
u0($)21—$2+6$4—60$6+~~,
1, 5 , 374
ur(e) = j2° — o 2t 2t (14.27)
1 1
ug(z) = _at— _ab 4.
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1
us(z) = 72x6 +oee
Using (14.9), the series solution is therefore given by
_ Lo 14 15
u(x)—1—2!x —1—4!90 ~ 6 +-- (14.28)
that converges to the exact solution
u(z) = cosz. (14.29)

Example 14.3

Solve the nonlinear Volterra integro-differential equation by using the com-

bined Laplace transform-Adomian decomposition method
x

u(x) = 24 2z + 2% — 2%e” — e —|—/ e P (t)dt, w(0) =1, u/'(0) = 2.

0
(14.30)
Notice that the kernel K(x —t) = e*~!. Taking Laplace transform of both
sides of (14.30) gives

L{u"(x)} = L{2 4 2z + 2® — 2%e” — e®®} + L{® T % u? ()}, (14.31)
so that

2 2 2 2 1 1
2 . o _ _ B 9
s°U(s) — su(0) — u'(0) s+32+s3 (s 1)3 8_2+S_1£{u ()},
(14.32)
or equivalently
1.2 2 2 2 2 1 1
Uls) = - - L{u?(x)}.
)= T T et at o ep_1p  s2s—2) e @
(14.33)
Proceeding as before we find
Vo) =+ 24 24 242 2 !
ol8) = 2 3 4 5 &2(c_1)3  &2(c _ 9)’
s 15 s s s s2(s—1) s2(s —2) (14.34)

,C{Uk+1(.’[)} = 82(8 _ 1)’C{Ak(x)}a k= 0.

Taking the inverse Laplace transform of both sides of the first part of (14.34),
and using the recursive relation (14.34) gives
1, 7 ¢ 7

1
=142 2 _ _ — 64 ...
uo(x) + x+2x 6:10 60$ 180x + ,
1 5 1 3
1y 4 5 6 ... 14.35
up(x) 6% +24x —1—833 —1-8096 +-, ( )
1
us(z) = 360966 o

Using (14.9), the series solution is therefore given by

1 1 1 1 1
u(z) =z + <1+x+ 2!x2+ 3!x3+ 4!x4+ 5!x5+ 6!x6+~~~>, (14.36)

that converges to the exact solution
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u(z) =z + €. (14.37)

Example 14.4

Solve the nonlinear Volterra integro-differential equation by using the com-
bined Laplace transform-Adomian decomposition method

() =—1— ! (sinz + sin(2x)) + 2cosz + / sin(x — t)u?(t)dt, (14.38)
0

3
where u(0) = —1,4/(0) = 1.

Notice that the kernel K (z —t) = sin(x — t). Taking Laplace transform of
both sides of (14.38) gives

L{u"(z)} =L {—1 - ;(sinx +sin(2x)) + QCosx} + L{sin(z — t) * u*(2)},

(14.39)
so that
1 1 2 2s 1
2 / 2
U(s)—su(0)—u'(0) = — — - c
SUE) =000 == =g )24y T 2 1T g AN
(14.40)
so that
1 1 1 1 2 2
U(s)=— — -
(s) s * s2 83 3s2(s?+1)  3s%(s244) * s(s?2+1)
1
L{u*(x)}. 14.41
* g 4 ) L@ (14.41)
Proceeding as before we find
1 1 . 1 1 1 11
-1 2 1 3 4 5 6 _ 7
uo(®) TEF LT T T 19" Tao” T3e0” T s0a0” T

1 4 ]‘ 5 ]‘ 6
- _ _ 14.42
(@) = 0,7 = 60 T ap® T su® (14.42)

Using (14.9), the series solution is therefore given by

_ L s 15 14 Lo 1 4 15
u(@) = (x_ 37 Tut Tt +"'>_<1_ 2" T T T )
(14.43)
that converges to the exact solution
u(x) = sinx — cosx. (14.44)

Exercises 14.2.1

Solve the following nonlinear Volterra integro-differential equations by using the com-
bined Laplace transform-Adomian decomposition method

7

1 9 1 x
1w (z) = 1 + 0%~ 222 — 3e® — 462”5 +/ (x — t)u?(t)dt, u(0) =3
0

11 3 1 1 z
2. u'(x) = — 4 T o%T 12x4 + e (5 —2z) — 46233 +/ (z — t)u?(t)dt, u(0) =1
0
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/ 1 T 1 —2z ¥ r—t, 2
3u'(x)=1— e+ _e + e”tu?(t)dt, u(0) =0

3 3 0

, 1 5 1, o i

4. u'(zr)=—_+ _coszx— _cos‘z+ sin(z — t)u®(t)dt, u(0) =0
3 3 3 0

12 5 H 1 . v 2 ’

5. u'(z) = —gsinz + 3 sin(2x) + cos(z — t)u”(t)dt, u(0) =0, v'(0) =1
0

1 1 x
6. u''(z) = coshx — 5 sinhx — 5 sinh(2z) + / cosh(z — t)u?(t)dt,
0

u(0) =1, u/(0) =0

1 x
7.0 (z) = o€ 26398 +/ e~ tu3(t)dt, u(0) = u'(0) =u”(0) =1
0
111 2 5 4 2 * 2
8. u"(xz)=—=_— _cosz+ _cos“xz+ cos(z — t)u*(t)dt,
3 3 3 0

u(0) =/ (0) =1, v (0) = —

14.2.2 The Variational Iteration Method

The variational iteration method was used before in other chapters. The
method provides rapidly convergent successive approximations of the exact
solution if such a closed form solution exists, and not components as in Ado-
mian decomposition method. The variational iteration method handles linear
and nonlinear problems in the same manner without any need to specific re-
strictions such as the Adomian polynomials.

The standard i th order nonlinear Volterra integro-differential equation is
of the form

u (z) / K (x,t)F(u(t))dt, (14.45)

where u() (z) = g;ﬂf, and F(u(x)) is a nonlinear function of u(z). The initial
conditions should be prescribed for the complete determination of the exact
solution.

The correction functional for the nonlinear integro-differential equation
(14.45) is

Un+1(2) = up(x) +/O:rr (&) ( (Z) / K(&r) un(r))dr> dg.

(14.46)
The variational iteration method is used by applying two essential steps. It
is required first to determine the Lagrange multiplier A that can be identified
optimally via integration by parts and by using a restricted variation. The
Lagrange multiplier A may be a constant or a function. Having A determined,
an iteration formula, without restricted variation, should be used for the
determination of the successive approximations u,+1(z),n > 0 of the solution
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u(x). The zeroth approximation ug can be any selective function. However,
the initial values u(0),4'(0),... are preferably used for the selective zeroth
approximation ug. In what follows we summarize the Lagrange multipliers as
derived in Chapter 3, and the selective zeroth approximations:

u' + f(u(f),u’(f)) =0, A=-1, UO(.’E) = U(O),
w4 f(u(§), u'(§), u"(§) =0, A=¢ -, up(z) =u(0) + u'(0)z

W ((©), W (), W@, €)= 0, A=~ w2, (1447)
1
up(x) = u(0) +u/(0)z + 2'u“(())ng,
and so on. Consequently, the solution is given by
u(z) = lim w,(x). (14.48)

The VIM will be illustrated by studying the following examples.
Example 14.5

Use the variational iteration method to solve the nonlinear Volterra integro-
differential equation

xT
u'(x) =14 e® — 2ze” — e*® +/ "t (t)dt, u(0) = 2. (14.49)
0

The correction functional for this equation is given by

T t
Uni1(x) = up(z) — / (u’n(t) —1—e' 4 2te’ + e — / et (r) dr) dt,
’ ’ (14.50)
where we used A = —1 for first-order integro-differential equation.
We can use the initial condition to select ug(z) = u(0) = 2. Using this
selection into the correction functional gives the following successive approx-
imations

uo(x) = 2,
1 1 3 19
—9 2 _ 4.3 9. 4 _ 5 ..
up () +ax+ g% T g8 T T = o0 +oey
B 1, 1., 1., 1. (14.51)
us(z) =2+ + o + 1% —|—4!x — g +oey
1 1 1 1
uz(z) =2+z+ 2!w2+ 3!333-1— 4!334—1— 5!ac5+~-~ ,
and so on for other approximations.
The VIM admits the use of
u(z) = lim u,(z), (14.52)

that gives the exact solution by
u(z) =1+ €. (14.53)
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Example 14.6

Use the variational iteration method to solve the nonlinear Volterra integro-
differential equation

u'(z) = —x +secrtanx — tanx —I—/ (1 +u?(t))dt,u(0) =1.  (14.54)
0

The correction functional for this equation is given by

Un11(T) = un ()

T t
- / <u;(t) +t—secttant + tant — / 1+ ui(r))dr) dt,
0 0

(14.55)
where we used A = —1 for first-order integro-differential equation.
We can use the initial condition to select ug(z) = u(0) = 1. Using this
selection into the correction functional gives the following successive approx-
imations

up(z) =1,
ul(ac)—1+1x2+ x4—|—1ac6+
2 8 16 ’
1 19 (14.56)
=1 2 4 6 ...
(@) = 14 )27 4 o 2 F 5" ’
1 61

and so on. The VIM admits the use of
u(z) = lm wu,(z), (14.57)

n—oo

that gives the exact solution by
u(z) = secx. (14.58)

Example 14.7

Use the variational iteration method to solve the nonlinear Volterra integro-
differential equation

x
u/(x) = x + cosx — tanz + tan® z + / (sint 4+ u?(t)) dt,u(0) = 0. (14.59)
0

The correction functional for this equation is given by

Unt1(2) = un ()

T t
—/ (u;(t)—t—cost+tant—tan2t—/ (sint—&-ui(r))dr) dt.
0 0

(14.60)

We can use the initial condition to select ug(z) = u(0) = 0. Using this

selection into the correction functional gives the following successive approx-
imations
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up(z) = 0,

1 ) S, 1T

37 T 0" T T T s Tgs T (14.61)
1

2 17
_ 3 5 7T
Ug(x)—$+3$ T T gt T

and so on. The VIM admits the use of

u(z) = lm uy,(2), (14.62)

n—oo

that gives the exact solution by
u(z) = tanz. (14.63)

Example 14.8

Use the variational iteration method to solve the nonlinear Volterra integro-
differential equation

5 1 v
u’(z) = —3 sinz + 3 sin(2x) +/ cos(x — t)u*(t)dt, u(0) =0, u'(0) = 1.
0
(14.64)
The correction functional for this equation is given by

Unt1(T) = un(x)

x 5 1 t
—I—/ (t—x) (uﬁ(t) + 5 sint — 5 sin(2t) — / cos(t — T)ui(r)dr) dt.
0 0
(14.65)
We can use the initial condition to select ug(x) = u(0) +zu'(0) = x. Using
this selection into the correction functional gives the following successive
approximations

uo(x) =z,
_ Lg 1 5 L7
) =@ = g @ g @ T (14.66)
1 1 1
ug(z) = 1 — 3!;534-5! 5_ 7!$7+... ,
and so on. The VIM gives the exact solution by
u(z) = sinz. (14.67)

Exercises 14.2.2

Solve the following nonlinear Volterra integro-differential equations by using the vari-
ational iteration method

1. (z) = i(l —2?) —sinx — iCOS2$+/w($ —t)(1 — u2(t))dt, u(0) =0
0
2. /() = —iu w42 —e T ie—% + /Oz(x — B —u2(8))dt, u(0) = 1

x
3u(z)=14u— ze " — 2/ xt67u2(t)dt, u(0) =0
0
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/ 4 . 1. v 2
4. u'(z) = —gsnz— sin(2z) + cos(z — t)u® (t)dt, u(0) =1
0
1 1 1 H v 2 /7
5. u'(z) = — % cosE + 4 sin(2z) + (1 —u*(t))dt, u(0) =1,u"(0) =0
0

x
6. u'’(2) =14 e® — &2® +/ e (1 +u?(t))dt, u(0) = 1,4/ (0) =1
0

I
—

7.u"(x) = e*(2 —x) —e?® 4 /OI e~ w4+ u?(t))dt, u(0) = 1,4/ (0) =

xT
8. v (z) = —x + tanx(6sec® z —secx + 1) + / (1 —w?(t))dt,
0

w(0) = 1, u/(0) =0, w'(0) =1

14.2.3 The Series Solution Method

The series solution method [5,7] was effectively used in this text to handle
integral and integro-differential equations. The method stems mainly from the
Taylor series for analytic functions. A real function u(z) is called analytic if
it has derivatives of all orders such that the Taylor series at any point b in

its domain
Kk

() (b)
u n
ug(e) = o @= (14.68)
converges to u(x) in a neighborhood of b. For simplicity, the generic form of
Taylor series at = 0 can be written as

o0
u(z) = Z anx”. (14.69)
n=0
The Taylor series method, or simply the series solution method will be used
in this section for solving nonlinear Volterra integro-differential equations.
We will assume that the solution w(z) of the nonlinear Volterra integro-
differential equation

u™(z) = f(z) + A/Ox K (x,t)F(u(t))dt,u® (0) = klag, 0 < k < (n —1),

(14.70)

is analytic, and therefore possesses a Taylor series of the form given in (14.69),
where the coefficients a,, will be determined recurrently.

The first few coefficients aj can be determined by using the initial condi-
tions so that
21! u”(0),a3 = 31!1/”(0), (14.71)
and so on. The remaining coefficients ay, of (14.69) will be determined by ap-
plying the series solution method to the nonlinear Volterra integro-differential
equation (14.70). Substituting (14.69) into both sides of (14.70) gives

ag = u(0), a; = u'(0), ay =
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0o (n) - o
(Z akxk> =T(f(z)) + / K(x,t)F (Z aktk> dt, (14.72)
k=0 0 k=0

where T'(f(x)) is the Taylor series for f(x). The integro-differential equation
(14.70) will be converted to a traditional integral in (14.72) where instead of
integrating the unknown function F(u(z)), terms of the form ", n > 0 will
be integrated. Notice that because we are seeking series solution, then if f(x)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

We first integrate the right side of the integral in (14.72), and collect the
coefficients of like powers of x. We next equate the coefficients of like pow-
ers of z into both sides of the resulting equation to determine a recurrence
relation in a;,j > 0. Solving the recurrence relation will lead to a complete
determination of the coeflicients a;,j > 0, where some of these coefficients
will be used from the initial conditions. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (14.69).

Example 14.9

Solve the nonlinear Volterra integro-differential equation by using the series
solution method

() =1—e" +e* + /096 "1 —u?(t))dt, u(0) = 1. (14.73)

Substituting u(z) by the series
o
u(z) = Z anz”, (14.74)
n=0

into both sides of equation (14.73) leads to

o / - 0o 2
<Z an:r") =Ti(1 —e® 4 e*) + / To(e® ") [ 1 - (Z ant"> dt,
0

n=0 n=0
(14.75)
where T and T5 are the Taylor series about z = 0 and about ¢ = 0 respec-
tively. Evaluating the integral at the right side, using agp = 1, we find

ay + 2a27 + 3asx? + daaxd + Sasxt + - -

3 7 1 2 1
—1+x+<2—a1>x2—|—<6—3a%—3a2—3a1>x3

5 01, 1 1 11 )
* (8 12" T 6™ T ™M T ™ T 2‘““2> v
31 1 1, 1. 1, 2 2 1 1 .
* (120 0™ T 0™ T 30" T 52T 5T 5T g0 T 10‘““2) *
+0(z5).
(14.76)
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Equating the coefficients of like powers of = in both sides, and solving the
system of equations we obtain

1
an = > 0. (14.77)

= n
n!’
This gives the exact solution by
u(z) = e”. (14.78)
Example 14.10

Solve the nonlinear Volterra integro-differential equation by using the series
solution method

1 xT
u'(x) = cosx — Z sinx + 5 sin(2x) + / cos(z — t)(1 4 u%(t))dt, u(0) = 0.
0

(14.79)
Substituting u(x) by the series

u(x) = Z anx”, (14.80)
n=0

into both sides of equation (14.79) leads to
!

= 5 . 1.

Z an® =T |cosz — 4 Sine + 3 sin(2x)

n=0

T oo 2
—l—/ (Ta(cos(z —t)) [ 1+ (Z aﬂ") dt,
0 n=0

where T; and T5 are the Taylor series about z = 0 and about ¢ = 0 respec-
tively. Evaluating the integral at the right side, using ag = 0, and proceeding

as before we ﬁnd
2n + 1)' ’ 2n ’ - '

This gives the exact solution by
u(z) = sinz. (14.83)

(14.81)

A2n41 = (

Example 14.11

Solve the nonlinear Volterra integro-differential equation by using the series
solution method

u'(x) = ;x—sin r—Cos x—i sin(2x)+/0x(:r—t)(1—u2(t))dt,u(()) =u/(0) = 1.

(14.84)
Substituting u(z) by the series

o0
u(z) = Z anz”, (14.85)
n=0

into both sides of equation (14.84) leads to
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1
= 1 1
(Z a,g:") =T (235 —sinx — cosx — 4 sin(Qx))
n=0
T S 2
+/ (x—t)|1— (Z ant"> dt,
0 n=0

where T} is the Taylor series about x = 0. Evaluating the integral at the right
side, using ag = 1,a; = 1, and proceeding as before we find
_ (=" _ (="
= gny T (g 411
Consequently, the series solution is given by

u(z) = i (_1)7:8" + i ((_1)n e (14.88)

(14.86)

n>0. (14.87)

!
— (2n) — (2n+1)!
that converges to the exact solution
u(z) = cosx + sinx. (14.89)

Example 14.12

Solve the nonlinear Volterra integro-differential equation by using the series
solution method

xT
u" (x) = 2sec? 2(1 4+ 3tan?2) — tanz + / (1 +u?(t))dt, (14.90)
0

with initial conditions u(0) = u”(0) = 0,u/(0) = 1. Substituting u(z) by the
series

u(x) = Z anx”, (14.91)
n=0

into both sides of equation (14.90), evaluating the integral at the right side,
using ag = ag = 0,a; = 1, and proceeding as before we find

1 2
alzla (13:3, a5:15a
17 (14.92)
frng frng k > s
a1 = g1p0 G2k 0, 0
Consequently, the series solution is given by
1, 2 . 17 .
= 14.93
UE) =@t @t e g (14.93)
that converges to the exact solution
u(z) = tan . (14.94)

Exercises 14.2.3

Solve the following nonlinear Volterra integro-differential equations by using the series
solution method
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1. v/ (z) = —x + tanh (1 — sech z) + /x(l —u?(t))dt, u(0) =1
0

1 x
2. v (z) = 7235 + coshz + A sinh(2z) + / (1 —u?(t))dt, u(0) =0
0
) 1 1 @ )
3. u'(x) = 7 +sinz 4 cosz + A sin(2z) + (z —)(1 —u?(t))dt, u(0) =—
0
4. v'(x) =1 —2coshz +/0 e Tty (t)dt, u(0) =1
x
5.u"(z) =1 — 2sinhx +/ e T2 (t)dt, w(0) =1, v (0) = —
0
6. u'’(z) =14 e%(1 —2z) — 2 +/ e~ tu2(t)dt, u(0) =2, v (0) =1
0
x
7.0 (x) = 2xe® + 2* +/ e 1 —u?(t))dt, u(0) =2, v/ (0) =" (0) =1
0
1 x
8. v (z) = — x — 8cos(2z) — sin(4ac) +/ (1 — w?(t))dt,
0

u(0) = u”(O) =0,/ (0) = 2

14.3 Nonlinear Volterra Integro-Differential Equations
of the First Kind

The standard form of the nonlinear Volterra integro-differential equation [1—-
3] of the first kind is given by

/ Ky (z,t)F dt—i—/ Ko(z, t)u (t)dt = f(z), (14.95)

where u()(z) is the i th derivative of u(z). For this equation, the kernels
Ki(z,t) and Ka(x,t), and the function f(x) are given real-valued functions,
and F'(u(z)) is a nonlinear function of u(z). For the determination of the exact
solution, the initial conditions should be prescribed. The nonlinear Volterra
integro-differential equation of the first kind (14.95) can be converted to a
nonlinear Volterra integral equation of the second kind by integrating the
second integral in (14.95) by parts. The nonlinear Volterra integro-differential
equations of the first kind will be handled in this section by the combined
Laplace transform-Adomian decomposition method and by converting it to
a nonlinear Volterra integro-differential equation of the second kind.

14.3.1 The Combined Laplace Transform-Adomian
Decomposition Method

The combined Laplace transform-Adomian decomposition method was used
in the previous section for solving nonlinear Volterra integro-differential equa-
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tions of the second kind. The analysis will be focused on equations where the
kernels Kj(x,t) and Ka(z,t) of (14.95) are difference kernels. This means
that each kernel depends on the difference (2 — ). Recall that the Laplace
transform of the convolution product (f1 * f2)(x) is given by

L{(fi* f2)(z)} =L {/OI fi(z — t)fg(t)dt} = Fy(s)F(s). (14.96)
Recall that
L{u™(z)} = s"L{u(z)} — s" " u(0) — s" 2/ (0) — - u™7V(0).  (14.97)
Taking Laplace transform of both sides of (14.95) gives
LK (o — 1)  F(u(@))} + L{Fs (e — 1) u®(2)} = £{(f@)},  (14.98)
so that
K (5) A (ul(2))} + Ko () £4u) ()} = (), (14.99)
where
o(s) = L{f ()}, Ki(s) = L{K:1(2)}, Ka(s) = L{K(z)}. (14.100)
Using (14.97) and solving for U(s) we find
o) = )+ RN L), o)

where ' 4 |
F(s) = Sl—lu(O) 4 SZ—Zu/(O) 4+ u(z—l)(0)7

U(s) = L{u(x)}.

The combined Laplace transform-Adomian decomposition method can be

used effectively in (14.101) provided that

lim ],Cl(s)

s—oo 5o (s)

To overcome the difficulty of the nonlinear term F'(u(z)), we apply the

Adomian decomposition method for handling (14.101). To achieve this goal,

we first represent the linear term w(z) at the left side by an infinite series of
components given by

(14.102)

—0. (14.103)

u() = un(2), (14.104)
n=0

where the components u,(x),n > 0 will be recursively determined. However,
the nonlinear term F(u(z)) at the right side of (14.101) will be represented
by an infinite series of the Adomian polynomials A,, in the form

Flu(z)) = An(a), (14.105)

where the Adomian polynomials A,,,n > 0 are given by

1 dn LI
F(Z xuiﬂ n=0,1,2,---. (14.106)
1=0 A=0

An =1
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Substituting (14.104) and (14.105) into (14.101) leads to

C {Zun(aj)} = iu(O) T 12 u'(0) 4 -+ 1iu(z>1>(o) + si/clg(s)(b(s)
n=0

S S

Sz}
(14.107)

The Adomian decomposition method admits the use of the following re-
cursive relation

1 1 1 1

Up(s) = w(0)+ ,uw'(0)+---+ u=DO)+ (S)¢(8),
2 (14.108)
L@} = - 2 Lla@) k>0
rovided that
’ im 1) (14.109)
Jm s = .

For example if Ko(z,t) = cosh(z —t), Ki(z,t) = © —t , and the equation
includes u/(z), then

82

lm 7 =1 (14.110)

In such a problem, the combined Laplace transform-Adomian decomposition
method cannot be used. Instead another approach should be used to handle
this case.

Applying the inverse Laplace transform to the first part of (14.108) gives
uo(x), that will define Ag. This in turn will lead to the complete determi-
nation of the components of uy, k > 0. The analysis presented above will be
illustrated by the following examples.

Example 14.13

Solve the following nonlinear Volterra integro-differential equation of the first
kind by the combined Laplace transform- Adomian decomposition method

/Oz(x—t)uz(t)dt—&—/om(ac—t)u’(t)d ; + 41‘ —cosx+ ; cos(2x), u(0) = 0.

(14.111)
Taking Laplace transforms of both sides gives
812 L{u?}(s) + 312 (sU(s) —u(0)) = 873 + 2; ~ 2 j_ ) + 8(328+ o (14.112)
where by using the given initial condition and solving for U(s) we obtain
Us)= "+~ £ o5 Leta?)(s). (14.113)
8 252 241 8(s2+4) s

Substituting the series assumption for U(s) and the Adomian polynomials
for u?(x), and using the recursive relation (14.108) we obtain
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U(s)—7—|—1— 52 n 52
O T8 T2 241 8(s2+4) (14.114)
. :
Lluppr(2)} = = L{Aw(2)}, k>0
Taking the inverse Laplace transform of both sides of the first part of (14.114),
and using the recursive relation (14.114) gives

_ L 3 T s
uo(r) =T g @7 = g
(@) = — ot = Lot (14.115)
3 15 ’
2
us(z) = 15965 +oe
The series solution is therefore given by
_ L s, 15
u(x)—x—S!x +5!x +, (14.116)
that converges to the exact solution
u(x) = sinz. (14.117)

Example 14.14

Solve the following nonlinear Volterra integro-differential equation of the first
kind by the combined Laplace transform-Adomian decomposition method

r r 1 1 1
/ (z — t)u?(t)dt —I—/ T/ (t)dt = - — x4 we” + e* u(0) = 1.
0 0 4 2 4
(14.118)
Taking Laplace transforms of both sides gives
1 9 1 1 1 S 1
L)+ (U) —u0) == =t (e T gy
(14.119)
where by using the given initial condition and solving for U(s) we obtain
1 s—-1 1 1 s 1 s—1 9
Uls) = s * s <_4s 242 * (s —1)2 i 4(3—2)> I LAum}s).
(14.120)

Substituting the series assumption for U(s) and the Adomian polynomials
for u?(z), and using the recursive relation (14.108) we obtain
1 s—-1 1 1 s 1
Us(s) = -
o0 = (e e D aen) (14.121)
s—1 '
Llunpr(2)y = = 5 L{Ak(2)}, k>0

Taking the inverse Laplace transform of both sides of the first part of (14.121),
and using the recursive relation (14.121) gives
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1 1 1
=1 2 3 4 5.4 ...
uo () +z+zx —|—3x —|—8x +24x +oey
1 1 1 1
ul(x):—2x2—6x3—6x4— 12x5+~~~, (14.122)

_ b a1 s
ug(z) = 12 +20x +e

The series solution is therefore given by

1 1 1
u(x):1+x+x2+3'x3+4'$4+5'x5+~~~, (14.123)
that converges to the exact solution
u(zx) = e”. (14.124)

Example 14.15

Solve the following nonlinear Volterra integro-differential equation of the first
kind by the combined Laplace transform-Adomian decomposition method

¥ x 15 1 1
/ (z —t)u?(t)dt —I—/ (x —t)u" (t)dt = — 16+ 49&2 +cos(2z) — . cos?(2x),
0 0

(14.125)
where u(0) = 1,4/(0) = 0. Taking Laplace transforms of both sides and using

the initial conditions we obtain

16

1 1 1 1 1
U(s)= 8+£ {— 12 + 4x2+cos(2x) ~ 18 cosz(2x)} ~ e L{u*}(s). (14.126)
Proceeding as before leads to
3 1 4
- 1— 2 4 6 .
uo(x) o7 —1—390 +45x +oee
1 1 7
uy(x) = —2x2+ 49&4— 72x6—|—-~- )
(14.127)
ug(x) = 1x4+ ! 26 4.
? 12 15 ’
us(e) = = a0
The series solution is therefore given by
1 1 1
u(z) =1 — 2!(21;)2 + 4!(21;)4 ~ 6 (22) +---, (14.128)
that converges to the exact solution
u(z) = cos(2z). (14.129)

Example 14.16

Solve the following nonlinear Volterra integro-differential equation of the first
kind by the combined Laplace transform-Adomian decomposition method

v ¥ 1 1 1
/ (z—t)u?(t)dt + / (x—t)/(t)dt = — —3x+ 2®+3sinha+ A cosh? z;,
0 0

4 4
(14.130)
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where u(0) = 1,4/(0) = 1. Taking Laplace transforms of both sides and using
the initial conditions we obtain

11 1 Ly . Lo oo L 2
U(s)_8+82+£{ 4 3r+ «x +381nhx+4cosh x} Szﬁ{u +(s).

4
(14.131)
Proceeding as before leads to
1 1 1 1
fr— 1 2 3 4 5 ...
uo () +x+2x —|—2x + 19% +4Ox +oey
1 1 1 1
ul(x):—2x2—3x3—6x4— 10x5—+—~~~ , (14.132)
_ a1
ua(®) = T T
The series solution is therefore given by
1 1
u(x):1+x+3|x3+5'x5+~-, (14.133)
that converges to the exact solution
u(x) =1+ sinhz. (14.134)

Exercises 14.3.1

Solve the following nonlinear Volterra integro-differential equations of the first kind
by using the combined Laplace transform-Adomian decomposition method

x ® 1 1 1
1. / (z — t)u?(t)dt +/ (z —t)u/(t)dt = g 7 + 4x2 + sinz — g cos(2z), u(0) =1
0 0

z ® 1 1 1
2. / (z — t)u?(t)dt + / (x—t)u'(t)dt = = —x+ 2% +sinhz+ _ cosh(2x),
0 0 8 4 8
u(0) =1

w

* x 1 1 1
. / (z — t)u?(t)dt + / (z —t)u' (t)dt =1 — 5% + 21‘2 + sinz — cosx — A sin(2z),
0 0

u(0) =1

=~

x x
/ et (t)dt +/ et/ (t)dt = —1 + 3ze® + e2*, u(0) = 2
0 0

o

/ ety (t)dt +/ Tty (t)dt = —4 + 3e® + 5ze® + 2%, u(0) =3, u'(0) =1
0 0

[«

. / (x — t)u?(t)dt + / (z =t (t)dt = - —2z+  z? +sin(2z)
o o 16 4

1
+ 16 cos? x, u(0) =0, v (0) =2

N

® 2 v 1 _ 2 1 _ / _
. /O (@ - tu (t)dt—l—/o (o = " (Ot = a® =, u(0) =0, u'(0) =0

o

* 3 x ’ 10 4 14
. (z — t)u”(t)dt + (z =t (t)dt=— ~— _x+e"+ e°%,
o o 9 3 9

u(0) =1, v/ (0) =1
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14.3.2 Conversion to Nonlinear Volterra Equation of
the Second Kind

In this section we will convert the nonlinear Volterra integro-differential equa-
tion [1-3] of the first kind

/ K (2, ) F dt+/ Koz, ™ (0)dt = f(z), Ka(z,2) 40,

(14.135)
to a nonlinear Volterra integral equation of the second kind or nonlinear
Volterra integro-differential equation of the second kind. Without loss of gen-
erality, we will study the cases of the first and second order derivatives of the
form

/Om Kq(x,t)F(u(t))dt + /OI Ko(z,t)u' (t)dt = f(x), Ka(x,z) #0, (14.136)
and
/0 Kl(x,t)F(u(t))dt—l—/o Ko(z, t)u" (t)dt = f(x), Ka(x,z) # 0. (14.137)

However, equations of higher order can be handled in a similar manner.
Integrating the second integral in (14.136) by parts gives the nonlinear
Volterra integral equation

/ K (2, ) F (u()dt + Ko (2, 2)u(x) — Ka(z,0)u(0) — /0 ’ 6K28(tx’t)u(t)dt

(14.138)
or equivalently
wry = JO K0 gy L),
Ky(z,z)  Ka(z,x) Ka(z,x) Jo ot (14.139)

1 xT
C Ks(x ) /0 Ki(z,t)F(u(t))dt, Ka(x,x)# 0.

Equation (14.139) is the nonlinear Volterra integral equation of the second
kind that was handled in this chapter by distinct methods.

In a like manner, we integrate the second integral in (14.137) by parts to
obtain the nonlinear Volterra integro-differential equation of the second kind

/m Ki(z,t)F(u(t))dt + Ko(z, 2)u' (z) — Ka(x,0)u'(0)
0 (14.140)

x 8K2(x,t) , B
_/0 ot u'(t)dt = f(x), Ka(z,z)#0.

or equivalently
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) f(.%‘) +K2(l‘,0) /(0)_|_ 1 /x 8(K2(ajat)) /(t)dt
) Jo

! _
B N N L e o "

1 xT
o) /O Ki(z, O)F(u(t))dt, Ko(z,z) £0.

It is important to notice that if the nonlinear Volterra integral equation of
the first kind contains the first derivative of u(x), then the conversion process
will give a nonlinear Volterra integral equation of the second kind as shown
by (14.139). However, if the nonlinear Volterra integral equation of the first
kind contains (%) (z),7 > 2, then integrating the second integral once will
give a nonlinear Volterra integro-differential equation of the second kind as
shown by (14.141). Both types of equations were examined before.

In what follows, the first two illustrative examples will be handled by the
modified decomposition method and the other two examples will be handled
by using the variational iteration method. Other methods can be used as
well.

Example 14.17

Convert the nonlinear Volterra integro-differential equation of the first kind

/ (x—t)uz(t)dt—l—/ e (t)dt = xem+462x— uw(0) =1, (14.142)
0 0

— Tz,

4 2

to a nonlinear Volterra integral equation of the second kind and solve it.
Integrating the second integral by parts, using the initial condition, and

solving for u(z) we find
T T 1 2x 11 * 2 * r—t
u(w) = e"taett €= — o= | (a—tpud(t)di— [ e u(t)dt. (14.143)
0 0

We select the modified decomposition method, therefore we use the recurrence
relation approximations
up(x) = e* 4 ze®,
1 1 1

wi@) = e~ a- / (2 — B2 (t)dt — / tug(t)dt,  (14.144)
0 0

= —xex ERRR
Canceling the noise term xe® from wug(x) gives the exact solution
u(z) = e”. (14.145)
Example 14.18

Convert the nonlinear Volterra integro-differential equation of the first kind

/ u?(t) dt+/ (x—t+1)u'(t) dt = sin z+cos x+4 sin(2z)—1— s u(0) =1,
0 0

(14.146)
to a nonlinear Volterra integral equation of the second kind and solve it.
Integrating the second integral by parts, using the initial condition, and
solving for u(z) we find
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1 1 xT xT
u(x) =sinz + cosx + 4 sin(2z) + g%~ / u?(t)dt — / u(t)dt. (14.147)
0 0

We again select the modified decomposition method, therefore we use the
recurrence relation approximations

up(x) = sinx + cos z,
1 . 1 xr xr
up(z) = A sin(2z) + 5% —/ ud(t)dt —/ ug(t)dt, (14.148)
0 0

= —sinzx+---.
Canceling the noise term sin z from ug(z) gives the exact solution
u(x) = cosz. (14.149)
Example 14.19

Convert the nonlinear Volterra integro-differential equation of the first kind
/ u2(t)dt—|—/ (x—t+1)u"(t)dt = sinz—cos T, sin(2x)+1—|—2x, (14.150)
0 0

with 4(0) = «/(0) = 1, to a nonlinear Volterra integro-differential equation
of the second kind and solve it.

Integrating the second integral by parts, using the initial conditions, and
solving for u(z) we find

1 xT xT
u'(z) =2+ 2x+sinx—cosx— A sin(2x)—/ u2(t)dt—/ o' (t)dt. (14.151)
0 0

This equation will be solved by using the variational iteration method. The
correction functional for this equation is given by

un+1(ac) = un(x)

T 1 t
_/ (U;L(t) -2— gt —sint + cost + A sin(2t) + / (ul,(r) + ui(r))dr) dt.
0 0

(14.152)
We can use the initial conditions to select ug(z) = 1+z. Using this selection
into the correction functional gives the following successive approximations

Uo(x) = 1+.T,
1 1 1
ui(z) =1+z— 3!;53— 4!;54— 5!x5+~~~ ,
B 1, 1 (14.153)
us(z) =14z — g7 +60x +
Lg 15
ug(x) =142 — 17 —1—5!1‘ +--
and so on. The VIM gives the exact solution by
u(zr) =1+ sinz. (14.154)

Example 14.20

Convert the nonlinear Volterra integro-differential equation of the first kind
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xr xr
1
/ (t? — u?(t)) dt +/ et (t) dt = —2 +e"(2—1) — 262’”, (14.155)
0 0

with u(0) = 1,4/(0) = 2, to a nonlinear Volterra integro-differential equation
of the second kind and solve it.
Integrating the second integral by parts, using the initial equation, and
solving for u(z) we find
3 1 xr x
o () = —2+ex(4—x)—262””—/ (tQ—uQ(t))dt—/ "=t/ (t) dt. (14.156)
0 0

This equation will be solved by using the variational iteration method. The
correction functional for this equation is given by

un+1(ac) = un(x)

[ (it + 5 —eta—+ yes [ 67 =i+ e o ) a

(14.157)
Using the initial conditions to select ug(z) = w(0) + au'(0) = 1 + 2z, we
obtain the following successive approximations

ug(z) =1+ 2z,
1, 1., 1,
ul(ac):1—|—2x+2!ac +3!x —1—4!1‘ +--
Lo, b s, 15
ug(x) =142z + N 1% + 0% +ee (14.158)
Lo, b s, 1 4
U3(x):1—|—2x—|—2!x +3!x —|—4!x +oey
u4(ac):1—1—235—1—21!x2+;!x3+i!x4+51!x5+~-~,
and so on. The VIM gives the exact solution by
u(z) =+ €”. (14.159)

Exercises 14.3.2

In Exercises 14, convert nonlinear Volterra integro-differential equations of the first
kind to nonlinear Volterra integral equations of the second kind and solve the resulting
equations by any method

xT xT 1
1. / (cosh? t — u?(t))dt +/ cosh(z — t)u/ (t)dt = —x — 2sinhz + 2Jrssinh z, u(0) =2
0 0
x x 1
2. / (cos® t — u?(t))dt + / cos(z — t)u' (t)dt = —x — 2sinz — 2acsin z, u(0) =2
0 0
¥ 2 2 * x—t, /1 5 x 1 2z
3. (t* —u®(t))dt + e u(t)dt:—2+e (3—()3)—26 , u(0) =1
0 0

4. / (1 —u?(t))dt +/ cos(z — t)u' (t)dt = ) sinz(2sinz + x + 1) + oS T,
0 0

u(0) = -1
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In Exercises 5-8, convert nonlinear Volterra integro-differential equations of the first
kind to a nonlinear Volterra integro-differential equations of the second kind and solve
the resulting equations by any method

5. / (u2(t) — 1)dt +/ cos(z — t)u' (t)dt = ) sinz(2sinz —x — 1) — [, ECOS T,
0 0
u(0) =1, v/ (0) =1
6./ (sin? t — u?(t))dt + / cos(x — t)u'/ (t)dt = —3303 ~ (z +4)sinx
0 0
+2z cosz, u(0) =0, u'(0) =2

7. / e 4ty 2 (t)dt +/ e 24y (t)dt = 5ze®, u(0) =1, v/ (0) =2
0 0
x x 1
8. / (z — t)u?(t)dt + / cosh(z — t)u (t)dt = —4(1 + 2?)
0 0

1 1
+2xsinhx + A cosh? z, u(0) =0, v'(0) =1

14.4 Systems of Nonlinear Volterra Integro-Differential
Equations

In this section, we will study systems of nonlinear Volterra integro-differential
equations of the second kind given by

u®(z) = fi(z) + / ) (K1 (@, O Fy (u(t) + K (2, ) Fy (v(1)) ) .
0 (14.160)

v (2) = fo(x) + /OI (Kg(x,t)Fg(u(t)) + I?g(x,t)ﬁg(v(t))) dt.

The nonlinear functions Fj, Fy,i = 1,2 of the unknown functions u(z), v(z)
occur inside the integral sign whereas the derivatives of w(z),v(x) appear
mostly outside the integral sign. The kernels K;(z,t) and K;(z,t), and the
functions f;(z),i = 1,2 are given real-valued functions. To determine the
exact solutions for the system (14.160), the initial conditions v/~ (0) and
v(j_l)(O), 1 < j < i should be prescribed.

There is a variety of numerical and analytical methods that are usually
used for solving the systems of nonlinear Volterra integro-differential equa-
tions (14.160). However, in this section, we will concern ourselves with two
methods, namely the variational iteration method and the combined Laplace
transform-Adomian method.
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14.4.1 The Variational Iteration Method

The variational iteration method (VIM) was used to handle Volterra integral
equations and Volterra integro-differential equations. The method provides
rapidly convergent successive approximations of the exact solution if such a
closed form solution exists, and not components as in Adomian decomposi-
tion method. The variational iteration method handles linear and nonlinear
problems in the same manner without any need to specific restrictions such as
the so called Adomian polynomials that we need to express nonlinear terms.

The correction functionals for the Volterra system of integro-differential
equations (14.160) are given by

wrsl) = uaf)+ [ 30 (0= 110 [ atear)

) (14.161)

Vnir (x) = vn (x) + /O ’ A(t) (v,(f) (t) — fa(t) — /O

where

o (t, r)dr) dt.

m(t,r) = Ki(t,7)Fy (U (r)) + K1 (t,7)F1 (0n(7)),

Yo(t, 1) = Kao(t,r)Fa (U (r)) + Ka(t,r)Fa(0,(r)).
The variational iteration method is used by applying two essential steps. It
is required first to determine the Lagrange multiplier A that can be identified
optimally via integration by parts and by using a restricted variation. Having
A determined, an iteration formula, without restricted variation, should be
used for the determination of the successive approximations uy41(z),n > 0
and vy, 11 (), n = 0 of the solutions u(x) and v(z). The zeroth approximations
up(z) and vo(x) can be any selective functions. However, using the initial
conditions are preferably used for the selective zeroth approximations ug and
vo(z) as will be seen later. Consequently, the solutions are given by

(14.162)

u(z) = lim wu,(z), v(z)= lim v,(z). (14.163)
The VIM will be illustrated by studying the following systems of nonlinear
Volterra integro-differential equations of the second kind.

Example 14.21

Use the VIM to solve the system of nonlinear Volterra integro-differential
equations

W)= 1—a+ ;xQ - 112954 + /Ox((x —u(t) +3(8))dt,

; . . (14.164)
v(z) = —1—a— 2952 - 12x4 +/O (W% (t) + (x — t)v*(t))dt,

where u(0) = 1,v(0) = 1. The correction functionals for this system are
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() = () — /m (u;(t) e ;tz + 112t4 - Il(t)) dt,
0 5 X (14.165)
Vpi1(x) = vp () —/0 (v;(t) +14t+ 2t2 + 12t4 — Ig(t)) dt,
where
B(t) = [ (6= ) + o2 )
0 (14.166)

B(o) = [ @)+ (=)o)

and A = —1 for first order integro-differential equation.
Selecting wup(x) = u(0) = 1 and vo(x) = v(0) = 1 gives the successive
approximations

up(z) =1, wo(z) =1,
1 . 1 1
ul(x):1+x+3w5—6 4—60355,
1 . 1
=1 _ 3_ 5
vy () T = g1t = L2
1 1 1 1 1
ug(z) =1+ + <3x3 - 3303) + (6304 - 6954) - 301‘5 +oy
1 1 1 1 1
va(z) =1—z+ <3x3 - 3x3) + (6x4 - 6x4> + 30x5 +y
us(z) =1+ + 1x5— 1x5 +
s 300 30 ’
1 1
v3(z) =1—z+ <30x5— 30x5> o

and so on. It is obvious that the noise terms appear in each approximation,
hence the exact solutions are given by

(u(z),v(z)) = (1 +z,1—x). (14.167)
Example 14.22

Use the VIM to solve the system of Volterra integro-differential equations

u'(z) = e* — 1€2I - 1x4 +z+ 3 + /x((:r — ) (t) + (z — t)v?(t))dt,
0

2 6 2
v'(z) = Te* — 4we® —4x — T+ /w((m —uP(t) — (z — )3 (t))dt,
0
(14.168)

where u(0) = 1,v(0) = —1. The correction functionals for this system are
given by
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r 1 1 3
U1 (2) = un(2) —/ W) —ct 4 ey 3 ) a,
0 2 6 2
Vny1(T) = vp () — / (v, (t) — Te* + Ate' + 4t + 7 — I5(1)) dt,
0
(14.169)
where .
1) = [ (6= () + (¢ = ek r)ar
° (14.170)
B(t) = [ (6= ()~ (¢ = )ik (r)ar
0
and A\ = —1 for first-order integro-differential equations.

We can use the initial conditions to select ug(z) = u(0) = 1 and
vo(x) = v(0) = —1. Using this selection into the correction functionals gives
the following successive approximations

ug(z) =1, w(z) = —1,
B 1, 1., 1, 11 ,
ul(x)71+2x+2!x +3!x — 8% T 190% +oey
_ Lo L3 5 4 3 5
L) = ml= @t = g T g
1 1 1 1
ug(x) =142z + 2!x2 + 3!x3 + 4!954 + 5!ac5 +oy
1 1 1 1
vg(z) = —(1+ 2!952 + 3!333 + 4!954 + 5!355 4+,
and so on. The exact solutions are therefore given by
(u(z),v(z)) = (x+ €%,z —€"). (14.171)

Example 14.23

Use the VIM to solve the system of nonlinear Volterra integro-differential
equations

1 1 1
u”(x) = coshx — ) sinh? z — 6354 - 2352

—&—/m((x — ) (t) + (z — t)v?(t))dt, uw(0) =1, u'(0) =1,
0
v"(x) = =(1 4 4x) coshx + 8sinhz — 4z

+/m((:r —tu?(t) — (x — t)i(t))dt, v(0) = —1, v/(0) = 1.
0

(14.172)
The correction functionals for this system are given by
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Vns1 () = vn(2) (14.173)
+ /OI <(t — ) <vx(t) + (1 +4t)cosht — 8sinht + 4t — /Ot Ig(t,r)dr>> dt,
where

Ii(t,r) = (t —r)u(r) + (t — r)v*(r),
L(t,r) = (t —r)u®(r) — (t —r)v*(r).
and \ =t — x for second-order integro-differential equation.
Using up(x) = 14+ and v (r) = —1+4x gives the successive approximations
wo(z) =1+, wvo(r)=-1+uz,

(14.174)

L o 4 L s
ui(z) =1+z+ E + T x4
Lo 14 L6
v1 () 14+ E @ A I

1

1 1
us(z) = x + (1+ 2!x2+4!x4+6!x6+~-~>,

1 1 1
va(z) = = — (1+ 2!x2+4!x4+6!$6+“'>7

and so on. The exact solutions are therefore given by
(u(z),v(z)) = (x + coshax,x — coshz). (14.175)
Example 14.24

Use the variational iteration method to solve the following system
2x 4z

5 (x—1)+ 4

—&-/I((x —20)u?(t) + (z — 4t)v2(t))dt, w(0) =1, u'(0) =1,
0

u”(x):e”‘—l—e (3x—1)—|—i(w—|—1)

dx 6z

e 5
-1 -1
4(31‘ )—|—6(5x )+

v”(x) — 462x + € 1

(x+1)

+ /x((x — 4% (t) + (z — 6t)w?(t))dt, v(0) =1, v'(0) =2,
0 62:1: 6x

w”(z) = 9e3* + 5 (x—1)+ c

p (5x—1)—|—§(1‘—|—1)

+ /I((x — 6t)w?(t) + (z — 2t)u(t))dt, w(0) =1, w'(0) =3.
0

(14.176)
We select the zeroth approximations as ug(z) = 1 + x,vp(z) = 1 + 2z and
wo(z) = 1 + 3z. Proceeding as before, we obtain
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uo(z) =1+x, wvo(zr) =142z, wo(x)=1+ 3z,

1 1 1 1
U1(96)=1+as+2!x2+3!x3+4!x4+5!x5+---,
Lo, Lo s, 1o
vie) =142+ (22)° + , (22)" + | (22)" +

1 1 1 1
wi(x) =1+3z+ o1 (32)% + 31 (3x)% + Al (3x)* + . (3x)° + -+,

The exact solutions are therefore given by

(u(@), v(2), w(@)) = (%, e>).

Exercises 14.4.1

1(21‘)5—1—-”

455

(14.177)

Use the variational iteration method to solve the following systems of nonlinear

Volterra integro-differential equations

u'(z) = 2z + éx‘l + 125106 + /Ox(a: —2t) (U (t) + v(t))dt
L. ’ ——x—1x4 210 zx— u v?
v (z) = —2 6 T s 6+/O( 2t) (u(t) + v*(t))dt
u(0) =1, v(0) =1
u'(z) = 1+ 322 + ;x‘l + 13:1968 + /Oz(x —2t)(u?(t) +v3 (1)) dt
2.0 vi(z) = 1— 322 + 185956 + /Ox(x —26)(uR(t) — v2(1))dt
u(0) =0, v(0) =0
W (T) = €% — 2627 42 4 /w et (W2 (t) + v2(8))dt
0
3. "(z) = —e® — 4zxe”® xe”_t w2 (t) — v>
V(@) daer + [ et @B ) — 20
u(0) = 2 v(0) =0
u'(x) =1+ ;sinx — gsin(2x) — 4z + /0z cos(x — t)(u?(t) + v2(t))dt
4. v'(z) = 1+ (2 - 22)sinz — JL‘cosaqu/z sin(z — t)(u?(t) — v2(t))dt
0
u(0) =1, v(0) = —1
! —fxfxflx xxf u?(t) — v?
u''(x) = 2 — 222 — 223 34+/0( t+ 1) (3(t) ())dt
5. " = — 2x 23: ’ T — u?(t) — v>
v (z) = 2+33+34+/O( 2t) (u? (t) (t))dt
u(0) =4’ (0) =1, v(0) =1, v'(0) = -1
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" —5 i 2y —4x xcosm— u? 02
u'’(z) = 3 sinz + 5 sin(2z) — 4 +/O ( t)(u?(t) + v*(t))dt
6. v (z) = (1 — z)sinx + 2% cosz + /z sin(z — t)(u? (t) — v2(t))dt
0
u(0) =0, v (0) =2, v(0) =0v'(0) =0
Wa) = (- 2m)en + [T e 2w 0) + o))
0
() = 4e2T — Qpe® ” 61‘74t,u2 69:73tw
) e = e —amen i [ (iR 4 )
w () = eS;c — 2xe”® ” ex—Gtw2 ex—tu
() =9 2 +/O ( (t) + (t)) dt
u(0) = u’(O) = 1 v(0) =1, v(0) =2, w(O) =1, w'(0)=3
u'’(z) = e* + 9 (x71)+e4z(3x71)+ (x+1)
+ /x ((z — 26)u?(t) + (z — 4t)v>(t)) dt
0
v (z) = 8e2® 4+ e**(3z — 1) + 36;I (5x — 1) + z(x +1)
8. + /I ((z — 4t)v2(t) + (z — 6)w(t)) dt
0
W' (z) = 27e3® + e , @1+ 3626x (52 — 1) + 2(z + 1)
/O ((z — 6t)w?(t) 4 (z — 2t)u®(t)) dt
u(0) =4/ (0) =1, v(0) =1, v'(0) =4, w(0)=1, w'(0)=9

14.4.2 The Combined Laplace Transform-Adomian
Decomposition Method

The combined Laplace transform-Adomian decomposition method was used
in this chapter to handle nonlinear Volterra integral equations where it
worked effectively. We will use the combined Laplace transform-Adomian de-
composition method to study systems of nonlinear Volterra integro-differential
equations of the second kind

WD (2) = fi(z) + / x(Kl(as,t)Fl(u(t)) + Ky (z,t)Fy (v(t)))dt,
0 (14.178)
v (z) = fa(z) + /0 (Ka(w,t) Fa(u(t)) + Ka(x, t) Fa(v(t)))dt.

The nonlinear functions Fy, F;,i = 1,2 of the unknown functions u(z),v(z)
occur inside the integral sign whereas the derivatives of u(z) and v(z) appear
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mostly outside the integral sign. The kernels K;(z,t) and K;(z,t), and the
functions f;(x),7 = 1,2 are given real-valued functions.

We will consider the kernels K;(z,t) and K;(z,t) as difference kernels
where each kernel depends on the difference x — ¢t. To determine the ex-
act solutions for the system (14.178), the initial conditions u~1(0) and
vU=1(0),1 < j < i should be prescribed.

To use the combined-Laplace transform-Adomian decomposition method,
recall that the Laplace transforms of the derivatives of u(x) are given by

L{uD(2)} = s'L{u(z)} — 5" 1u(0) — 52/ (0) — - - —ul7D(0). (14.179)
Applying the Laplace transforms to both sides of (14.178) gives
st L{u(x)} — st u(0) — s 72/ (0) — - - - — u(j*l)(()) R

= L)+ LK = 0 Fal) + Fale =0« RO
s'L{v(x)} — s (0) — 5720/ (0) — - - - — v(=1(0)

= L{fa(@)} + L{Ks(x — t) % Fa(u(t)) + Ka(w — t) x Fa(u(t))},

or equivalently

L{u(z)} = iu(()) + 312 w'(0)+ -+ Sliu(ifl)(()) + Sliﬁ{fl(x)}

+ 11» L{K (@ —t) * Fy(u(t)) + K1 (z — t) = Fy(v(t))},

1 S 1 1 . 1 (14.181)
L{v(z)} = sv(O) + o v'(0) + -+ Siv("”(o) + Siﬁ{fz(w)}

+812,,C{K2(x — )« Fy(ult)) + Kalw — ) + Bo(v()}.

To overcome the difficulty of the nonlinear terms F;(u(z)),i = 1,2, we apply
the Adomian decomposition method for handling (14.181). To achieve this
goal, we first represent the linear terms u(x) and v(z) at the left side by an

infinite series of components given by
oo

u(z) = Unp (X Z Up (X (14.182)

n=

0
and the nonlinear terms F; u(x)) at the right 51de of (14.181) by

:ZA,L(JU), An— 'd)\" [ (ZAWZ)] n=01,2,---,
n=0 A=0

(14.183)
where the Adomian polynomials A,,n > 0 can be obtained for all forms of
nonlinearity.

Substituting (14.182) and (14.183) into (14.181) leads to

[,{Zun(w)} = iu(()) + L' (0) 4+ -+ 1,u(i*1)(0) + Slzﬁ{fl(x)}

s st
n=0

+81i LIK\(x — 1))} LC {i An(x)}

n=0
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+;cga@p¢nc{fiﬁdm},

n=0

c {va)} = L00) + L0 (0) o IO) + L fa(e)
+;cggup¢»c{§: Mm}

+ £{K2l‘—t}£{§: }
(14.184)

The Adomian decomposition method admits the use of the following recursive

relations

Lluo(e)} = Lu(0) + Lu'(0) 4+ LutV0) + | L{A@),

S S

Clua ()} = | L0 — MA@} + | LUK (o D} L{Ar()),
and

o)} = v(0) + L0+ + o0D0) + | L{fa(e)),

Ll ()} = L~ VLB + | L{Rale — 0} L{By()),

(14.185)

for k > 0. The necessary conditions presented in Chapter 1 for Laplace trans-
form method concerning the limit as s — oo, should be satisfied here for a
successful use of this method. Applying the inverse Laplace transform to the
first part of (14.185) gives uo(x) and vo(x), that will define Ay, Ao, Bo, Bo.
This in turn will lead to the complete determination of the components of
Uk41, Vk+1 (2, k = 0 upon using the second part of (14.185).

The combined Laplace transform Adomian-decomposition method for
solving systems of nonlinear Volterra integro-differential equations of the sec-
ond kind will be illustrated by studying the following examples.

Example 14.25

Solve the system of nonlinear Volterra integro-differential equation by using
the combined Laplace transform-Adomian decomposition method

u'(z) = ¥ — 2e%* + 2 + /m e (WP (t) + 03 (t)) dt, u(0) =2,
o (14.186)
v(x) = —e” —dxe® + 2+ / e" "t (uP(t) — v3(t)) dt, v(0) = 0.
0

Notice that the four kernels are K (x —t) = e”~*. Taking Laplace transforms
of both sides of (14.186) gives
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L{u'(z)} = L{e® — 2e2* + 2} + L{e" ! x (u?(x) + v (x))},
L{v'(z)} = L{—e® — dze®} + L{e* 7t % (u?(z) — v*(z))}, (14.187)
so that
sU(s) —u(0) = i 1 s E ot i Tl : L (@) + 0% (@)}
. A (14.188)
sV (s) —v(0) = —

s—1 (3—1)2+s—1£{u() v(@)}

or equivalently

2 1 2 2 1 2 4 2
U<S):8+31(s_1)_8513_2)+821+ s(s—l)/:{u (@) + v (@)},
V(s)=—

s(s—1) s(s—1)2 + s(s — 1)£{u (z) = (@)}

(14.189)
Substituting the series assumption for U(s) and V (s), and the Adomian poly-
: 2

nomials for u?(z) and v?(x) as given above in (14.182) and (14.183) respec-
tively, and using the recursive relation (14.185) we obtain

2 1 2 2
UO(S)73+3(5—1)+ Cs(s—2)
1
= A B
Uk+1(5) S(S _ 1)‘6{ k(.’lf) + k(l‘)},
and L A
‘/0(3) = - - 27
S(f - sls-1) (14.190)
= A - B .
Veal) = L L) - Bu(o))
Recall that the Adomian polynomials for u?(x) and v?(z) are given by
Ao () :u(Q)v ( ) _UO’
A (z) = 2upus, = 2upv1,
o) = 2uom, By(@) = 2uown (14.191)
As(x) = 2uguz + ug, Ba(z) = 2vgva + v?,
As(x) = 2ugus + 2uqus,

Bg( ) = 2vgv3 + 20109.

Taking the inverse Laplace transform of both sides of (14.190), and using the
recursive relation (14.190) gives

3 7 5 31
uo(x):2+x—2x2— 3 4

_ _ 5.4 ...
6" " 8" 120" T
uy(z) = 22° —1—43 2x5+~-~ (14.192)
3 15 ’
2 2
UQ($)—3$4+5.T5+"',

and



460 14 Nonlinear Volterra Integro-Differential Equations

5, 3., 13, 17,
vo() = —w = T = 8 T T g
4 1 2
v1(z) = 222 + 3x3 - 6x4— 3x5,~~- , (14.193)

=~

2
va(e) = 2wt a

Using (14.182) gives the series solutions by

1 1 1 1
u(z) =1+ <1—|—x+ 2'x2+ 3'x3+ 4'x4+ 5'x5+~~-> )
' ' ' : (14.194)
1, 1., 1, 1.
viz)=1—(1+z+ o1 +3!x —|—4!x + 5% + .
Consequently, the exact solutions are given by
(u(z),v(z)) = (1 +e*,1—€"). (14.195)

Example 14.26

Solve the system of nonlinear Volterra integro-differential equation by using
the combined Laplace transform-Adomian decomposition method

! sinz — ; sin(2z) — 4z + /OI cos(z — t)(u?(t) + v(t))dt,

u’(w):1+3

v(x)=1- 7sinx+4xcosx+4x—|—/ (z — t)(u?(t) — v (t))dt,
0

u(0) =1, v(0) = —1.
(14.196)
Taking Laplace transforms of both sides of (14.196) gives

L @)} = L {1 + ; sinz — g sin(22) — 4x}

+L{cos(x — t) * (u*(z) +v*(2))}, (14.197)
L{v'(z)} = L{1 — Tsinz + 4z cosx + 4z}
+HL{(z — 1) * (u?(z) — v*(2))},

so that

sU(s) —u(0) = i * 3(527+ 1)~ 3(324+ 4) " ;42 + SQi @) + o)},
32 —

VO 0= | = (0 B ),

(14.198)

1 1 7 4 4 N 1
2 as 1) T as( ) @ T2
11 7 4s5(s2 =1) 4 1
Vis) = — — , LIu2(z) — 02 )
() s + s2 s(s?+1) + (s2 +1)2 T 53 + 53 {u(x) —v*(2)}
(14.199)

L{u?(2) + v (@)},
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Substituting the series assumption for U(s) and V(s), and the Adomian poly-
nomials for u?(z) and v?(x) as given above in (14.182) and (14.183) respec-
tively, and using the recursive relation (14.185) we obtain

1 1 7 4 4

Us(s) = - -
o(s) sttt 3s(s2+1) 3s(s2+4) s’

1
= A B
Uk+1(s) 32+1£{ k() + B},
and
11 7 ds(s2—1) 4
POET e Taw e T @ T (a0

Vk+1(8) = 813 £{Ak($) — Bk}

Using the Adomian polynomials, and taking the inverse Laplace transform
of both sides of the first part of (14.190), and using the recursive relation
(14.200) gives

19

3 1
—1 _ 9.2 4 _ 6 1 ...
uo(x) +x 5% —1—890 790" +--
1 1 41
’U,l(.’[) = .’[2 —_ 4{[4 — 101'5 + 360:[6 + .. ,
(14.201)
uz(z) = Lo Los 2oy
? 6° 107 15 ’
= 64 ...
us(x) = 45° +
and 1, 5 , 13
-1 2 _ 4 6 1 ..
vo () +x+2x oy % +720x +e
La_ 1 s 1 s
_ L4 _ 14.202
Ul(x) Gx 30$ 30x ’ ) ( )
1 1
va(x) = 30955 + 60136.
This in turn gives the series solutions by
1 1 1
u(z) =z + <1— 2'x2+ 4';54— 6'x6—|—~~~> ,
‘ ' ' (14.203)
— 1 1 2 1 4 1 6
v(z) =a— ~ g% +4!x—6!x +-0 ).
Consequently, the exact solutions are given by
(u(z),v(z)) = (x + cosz,x — cosx). (14.204)

Example 14.27

Solve the system of nonlinear Volterra integro-differential equation by using
the combined Laplace transform-Adomian decomposition method
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u'(z) = cosx —sinx — 2z + /Ox(uz(t) +02(t))dt, u(0) =1, v(0) =1,

v'(x) = —cosx —sinx + 2cos’x — 2 + /I(u2(t) —02(t))dt.
’ (14.205)
Taking Laplace transforms of both sides of (14.205) gives
L{u'(z)} = L{cosz — sinz — 2z} + L{1 * (u?*(z) + v*(z))},
L{v'(x)} = L{—cosx —sinx + 2cos? z — 2} + L{1 * (u?(x) — v?(x))},

(14.206)
so that
1 s—1 2 1
Uls)= 4 (2.~ ot L@ +0%@)}
s s(s2+1) 3 s
2 (14.207)
V(s) 1 s+1 2(s* +2) 2+1£{ 2(2) — v2(2)}
s)= - - u?(x) —v*(x)}.
s s(s24+1)  s2(s2+4) s2 0 g2
Proceeding as in the previous two examples we find
3 1 1 1
to(@) = 14w — 2% = (oo w4 gk
1 1
up(x) = 22 — 6954— 6x5+... ’
1 1
us(x) = 6x4+ 6x5_|_... ,
and 1 1 1 1
volx) =1—o— 2952— 2x3+ 24x4+8gg5+... 7
2, 1 1
v1(z) = 3x5 - 6x4 - 6x5, e (14.208)
_ b a1 s
va(x) = Gx + 3030 + .
Using (14.182) we obtain the series solutions
1 1 1 1
u(z) = (1— x? + x4+-~~> + <:c— 3+ 1'5+"'>v
2! 4! 3! 5!
(14.209)
1, 1, 1, 1.
e P S TE A A C i L L
Consequently, the exact solutions are given by
(u(z),v(z)) = (cosz + sinx, cos x — sin x). (14.210)

Example 14.28

Solve the system of nonlinear Volterra integro-differential equation by using
the combined Laplace transform-Adomian decomposition method
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1 x
u”’(z) = ;em — e 364‘” —|—/0 st (uz(t) + vz(t)) dt,
2 1 ®
’U“(ZL’) _ 361 362:13 364:1: A ex—t (UZ(t) o ,UQ(t)) dt, (14211)

u(0) =1, ¥/(0) =1, v(0) =1, v/(0) = 2.
Taking Laplace transforms of both sides of (14.211) gives

clu@) = £ fer - - oL Lo (2(0) + (),

L (@)} =L { 2o 4367 ;6430} +L{er % (12(2) — (@),

(14.212)
so that
s2U(s) — su(0) — u/(0) = [
3(s—1) s—2
1 1
- + L{u*(z) +v*(z)},
3(s—4) s—1 (14.213)
2 3 :
2 _ o _
s*V(s) — sv(0) — v'(0) 3(3—1)+5—2
1 1 2 2
+3(5—4) + . 1£{u (z) —v?(2)},
or equivalently
1 1 7 1 1
Uls) = 52 * s * 32(s—1)  s2(s—2) 3s%(s—4)
1
+ s 1) SUE@) + @),
) ) 5 . (14.214)
Vis)= + + 362(s — 1) + (s — 9) + 352(s — 4)
1 2 2
* s 1) E1E@) (@),
Proceeding as before we obtain
1 1 7 9
=1 2 _ 3 — 4 _ 54,
uo(x) +x+2x 6% T o™ T 4o¥ +-
1 1 7
up(x) = 39&3 + 3954 + 30355 +oee
and 4 3 23
vo(x) = 1+ 27 + 222 + 3x3+ 4x4+ 60x5+... ,
(14.215)
v (x)——1x4— 7x5
BT e 0t

Using (14.182) gives the series solutions by
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1, o1, 1, 1
o) =1tat g ot gal ol g2t

1 1 1 1 (14.216)
v(z) =142z + o1 (2x)% + a1 (22)% + Al (2z)* + 5! (2z)° +--- .
Consequently, the exact solutions are given by
(u(z),v(x)) = (¢, e*). (14.217)

Exercises 14.4.2

Use the combined Laplace transform-Adomian decomposition method to solve the
following systems of nonlinear Volterra integro-differential equations by

"(x) = 22 — 2 — 1x : z—t)(u v
w@) =2 —a? = a0+ [T@- 00 + o)
L. "(z) = 11‘ ’ z —t)(u?(t) — v?
Vi) = ot [Te- o - o)
u(0) =1, v(0) =1
() = foflx wxf 2(u? v?
o/ (z) = 3a? 5 3 196 9+/0( )% (u?(t) + v*(t))dt
2. ! —fxflx wxf 2(u?(t) — v?
Vi) = =3t = o+ [T 020 o)
u(0) =1, v(0) =1
u'(z) = 72733572sinx+3cosx+/w(u2(t) + v2(t))dt
0
3. v'(x) = =2 +sinz +2cosx + ;sin(Qx) +/O (u?(t) — v2(t))dt
u(0) = 1,v(0) =2
W () = cosz — 3sinz + /x cos(z — ) (u2(t) + v2(£))dt
0
4. / — af L —x ’ T — u2 —v2
v’(x) = sinz + cosz + 5 sin(2x) +/0 (z —t)(u(t) (t))dt
u(0) =1, v(0) = -1
’ _8:0 z_lez_lez xecc—t,uQ ’U2
u/(x) = 156 + 2e2 3 4 5 6 +/O (u®(t) +v>(t))dt
. v'(x) = 125695 + 3e3* — :1))64”5 + ;eﬁw + /Ox ex_t(uQ(t) — v2(t))dt
u(0) =1, v(0) =1
u’(z) = —sinx — cosz + /z cos(z + t)(u?(t) + v2(t))dt
0
6. " ——sinx—lsin x qu — 2
V@) = y sin2a) + [ "0 - o)
w(0) = 1, v/ (0) =0, v(0) =0, v/(0) =1
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3 1 @
u'’(z) = 265” + 26_95 —e2® +/ e H(u? () + v(t))dt
0
7. 1 — 1 x —x 1 —2x ” x—t 2
v’ (x) = —3(1 + 3z)e” +e " + 3¢ + e (u(t) + v4(t))dt
0
u(0) =1, ¥/(0) =1, v(0) =1, v'(0) = —1
2 x
u''(z) = =2z — 223 — 53:5 +/ (u2(t) +v2(t))dt
0
8. 111 — 2 3 1 5 ” 2 2
v (x)_—3x Tt + [ (z—t)(u?(t) —v*(t))dt
0
u(0) = u/(0) =1, v”’(0) =2, v(0) = —v'(0) =1, v"/(0) =2
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Chapter 15
Nonlinear Fredholm Integral Equations

15.1 Introduction

It was stated in Chapter 4 that Fredholm integral equations arise in many sci-
entific applications. It was also shown that Fredholm integral equations can
be derived from boundary value problems. Erik Ivar Fredholm (1866-1927)
is best remembered for his work on integral equations and spectral theory.
Fredholm was a Swedish mathematician who established the theory of inte-
gral equations and his 1903 paper in Acta Mathematica played a major role
in the establishment of operator theory. The linear Fredholm integral equa-
tions and the linear Fredholm integro-differential equations were presented
in Chapters 4 and 6 respectively. It is our goal in this chapter to study the
nonlinear Fredholm integral equations of the second kind and systems of
nonlinear Fredholm integral equations of the second kind.

The nonlinear Fredholm integral equations of the second kind are charac-
terized by fixed limits of integration of the form

u() +>\/ K (e, ) F(u(t))dt. (15.1)

where the unknown function u(z) occurs inside and outside the integral sign,
A is a parameter, and a and b are constants. For this type of equations,
the kernel K (x,t) and the function f(z) are given real-valued functions, and
F(u(x)) is a nonlinear function of u(z) such as u?(z),sin(u(z)), and e*(*).

In this chapter, we will mostly use degenerate or separable kernels. A de-
generate or a separable kernel is a function that can be expressed as the sum
of product of two functions each depends only on one variable. Such a kernel
can be expressed in the form

t)=> gi(x) fi(t). (15.2)
i=1

Several analytic and numerical methods have been used to handle the
nonlinear Fredholm integral equations. In this text we will use the direct
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computation method, the Adomian decomposition method (ADM) combined
with the modified decomposition method (mADM), and the successive sub-
stitution method to handle these equations. Systems of nonlinear Fredholm
integral equations will be examined as well. For each type of equations we
will select the proper methods that facilitate the computational work. The
emphasis in this text will be on the use of these methods rather than proving
theoretical concepts of convergence and existence. The theorems of existence,
uniqueness, and convergence are important and can be found in the litera-
ture. The concern will be on the determination of the solutions u(x) of the
nonlinear Fredholm integral equations and systems of these equations.

15.2 Existence of the Solution for Nonlinear Fredholm
Integral Equations

In this section we will present an existence theorem for the solution of nonlin-
ear Fredholm integral equations. The proof of this theorem can be found in
[1-2] among other references. The criteria is similar to the criteria presented
in Chapter 13 for nonlinear Volterra integral equations. We first rewrite the
nonlinear Fredholm integral equation of the second kind by

b
(@) = F(@) + / Gla, t, u(t)) dt. (15.3)

The specific conditions under which a solution exists for the nonlinear Fred-
holm integral equation are:

(i) The function f(z) is bounded, |f(z)] < R, in a < x < b.
(ii) The function G(x,t,u(t)) is integrable and bounded where
Gt u()] < K, (15.4)
ina<axt<b.
(iii) The function G(z,t,u(t)) satisfies the Lipschitz condition
|G(z,t,2) — G(z,t,2")| < M|z — 2| (15.5)

Using the successive approximations method, it is proved in [1] that the series
obtained by this method converges uniformly for all values of A for

1
A< k(b—a)’ (15.6)

where k is the larger of the two numbers K (1 + WK}(%FG)) and M.
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15.2.1 Bifurcation Points and Singular Points

When the nonlinear Fredholm integral equation includes a parameter A, it is
then obvious that the solution of the equation depends on A. It is possible that
A has a bifurcation point. The bifurcation point is a value of the parameter
A, say Ag, such that when A changes through \g, then the number of real
solutions will be changed. To illustrates this phenomenon, we consider the
nonlinear Fredholm integral equation

u(z) = 3+/\/01 W2(¢) dt. (15.7)

The solution of this equation is
(1—2)\) £ 112X\
2\ '
The bifurcation point in this problem is \g = 112. For A\ < 112, the nonlinear
Fredholm equation has two real solutions, but has no real solutions for \ > 112 .
This change of A through the bifurcation point A\g = 112 caused a change in
the number and structure of solutions.
However, for A\ = 0, we obtain u(x) = 3 by substituting this value of
A in the integral equation itself, whereas u(x) is undefined by substituting
A = 0into (15.8). Accordingly, the point A = 0 is called a singular point. More
examples will be presented in the next section to address the two phenomena.
The following conclusions can be made for nonlinear Fredholm integral
equations:

u(x) = (15.8)

(i) The solution of the nonlinear equation may not be unique, there may
be more than one solution.

(ii) Concerning the bifurcation point, there may be one ore more bifurca-
tion points. This will be seen in the forthcoming examples.

15.3 Nonlinear Fredholm Integral Equations of the
Second Kind

We begin our study on nonlinear Fredholm integral equations of the second
kind of the form

b
w(@) = F(@) + A / K, ) F(u(t))dt, (15.9)

where the kernel K (z,t) and the function f(z) are given real-valued functions,
and F(u(z)) is a nonlinear function of u(z). The unknown function u(x),
that will be determined, occurs inside and outside the integral sign. In what
follows we will employ four distinct methods, namely the direct computation
method, the series solution method, the Adomian decomposition method, and
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the successive approximations method to handle Eq. (15.9). Other methods
can be found in this text and in the literature.

15.3.1 The Direct Computation Method

In this section, the direct computational method will be applied to solve
the nonlinear Fredholm integral equations. The method was used before in
Chapters 4 and 6. It approaches nonlinear Fredholm integral equations in a
direct manner and gives the solution in an exact form and not in a series form.
It is important to point out that this method will be applied for equations
where the kernels are degenerate or separable of the form

=3 ge@)hi(t). (15.10)
k=1

Examples of separable kernels are x — ¢, zt?, 23 — t3, xt* + 2*t, etc.
The direct computation method can be applied as follows:

1. We first substitute (15.10) into the nonlinear Fredholm integral equation

b
(@) = f(z)+ A / K, ) F(u(t))dt. (15.11)
2. This substitution gives
u(z) = f(x)
+Ag1(x / ha(t (t))dt + Aga(z / ho(t) F(u(t))dt + - - -

+Agn(x )/ hy(t) F(u(t))dt.
‘ (15.12)
3. Each integral at the right side of (15.12) depends only on the variable
t with constant limits of integration for ¢. This means that each integral is
equivalent to a constant. Based on this, Equation (15.12) becomes
u(z) = f(z) + Aarg1(z) + Aazga(x) + - -+ + Aangn(2), (15.13)
where

b
o = / hi(t) u(t)dt,1 < i< n. (15.14)
a

4. Substituting (15.13) into (15.14) gives a system of n algebraic equations
that can be solved to determine the constants «;,1 < ¢ < n. Using the
obtained numerical values of ¢; into (15.13), the solution u(x) of the nonlinear
Fredholm integral equation (15.11) follows immediately.

It is interesting to point out that we may get more than one value for one
or more of a;,1 < ¢ < n. This is normal because the equation is nonlinear
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and the solution u(x) is not necessarily unique for nonlinear problems. Linear
Fredholm integral equations give unique solutions under the existence condi-
tions presented above. In what follows we present some examples to illustrate
the use of this method.

Example 15.1

Use the direct computation method to solve the nonlinear Fredholm integral
equation

u(z) =a+ )\/01 u?(t)dt,a > 0. (15.15)

The integral at the right side of (15.15) is equivalent to a constant because
it depends only on a function of the variable ¢ with constant limits of inte-
gration. Consequently, we rewrite (15.15) as

u(z) = a+ Aa, (15.16)

where .
a= / u?(t)dt. (15.17)
0
To determine «, we substitute (15.16) into (15.17) to obtain

1
a= / (a+ Xa)?dt, (15.18)
0
where by integrating the right side we find
Na? — (1 —-2X\a)a+a*=0. (15.19)
Solving the quadratic equation (15.19) for « gives
(1 —2a)) £1 — 4a)

= 92 (15.20)
Substituting (15.20) into (15.16) leads to the exact solutions:
1+ +v1—4a)
u(z) = \/2)\ “ (15.21)

The following conclusions can be made here:

1. Using A = 0 into (15.15) gives the exact solution u(z) = a. However,
u(z) is undefined by using A = 0 into (15.21). The point A = 0 is called the
singular point of Equation (15.15).

2. For A = |, Equation (15.21) gives only one solution u(z) = 2a. The
point A\ = 41a is called the bifurcation point of the equation. This shows that
for A < 41a, then Equation (15.15) gives two real solutions, but has no real
solutions for A > 41a.

3. For A < ., Equation (15.21) gives two exact real solutions.
Example 15.2

Use the direct computation method to solve the nonlinear Fredholm integral
equation
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u(z) =+ A /01 wtu’(t)dt. (15.22)

The integral at the right side of (15.22) is equivalent to a constant because
it depends only on a function of the variable ¢ with constant limits of inte-
gration. Consequently, we rewrite (15.22) as

u(z) = (14 o)z, (15.23)

where .
a= / tu?(t)dt. (15.24)
0
To determine «, we substitute (15.23) into (15.24) to obtain

1
o= / (1+ Xa)?t3dt, (15.25)
0

where by integrating the right side and solving the resulting equation for «

we obtain
4 —2)\) 41—
ozt ’\)2)\2 VI (15.26)

Substituting (15.26) into (15.23) leads to the exact solutions

u(z) = (2 * 2\){1 B A) z. (15.27)

We next consider the following three cases:

1. Using A = 0 into (15.22) gives the exact solution u(x) = z. However,
u(z) is undefined by using A = 0 into (15.27). Hence, A = 0 is called the
singular point of Equation (15.22).

2. For A = 1, Equation (15.27) gives only one solution u(x) = 2z. There-
fore, the point A = 1 is called the bifurcation point of the equation.

3. For A < 1, Equation (15.27) gives two exact real solutions. This is
normal for nonlinear equations.

Example 15.3

Use the direct computation method to solve the nonlinear Fredholm integral
equation

u(z) = \1/23 + )\/1 zu?(t)dt. (15.28)

Proceeding as before, we rewrite (15.28) as

u(z) = \1/23 + Aazx, (15.29)

where

a= /1 u?(t)dt. (15.30)

-1

To determine «, we substitute (15.29) into (15.30) to obtain



15.3 Nonlinear Fredholm Integral Equations of the Second Kind 473

2
1
! :/ <\/3 +)\at> dt, (15.31)
o\ 12

where by integrating the right side and solving the resulting equation for o

we obtain
6+ 2v9 — X2
o= .

15.32
o2 (15.32)
Substituting (15.32) into (15.29) leads to the exact solutions
V3 | [6+£2/9- N
u(z) = ot g\ x (15.33)

We consider the following three cases:

1. Using A = 0 into (15.28) gives the exact solution u(x) = \1/23 However,
u(z) is undefined by using A = 0 into (15.33). Hence, A = 0 is called the
singular point of equation (15.28).

2. For A = £3, Equation (15.33) gives two solutions u(z) = ‘1/23 + jz. Con-
sequently, there are two bifurcation points, namely +3 for this equation. This
shows that for —3 < A < 3, then equation (15.15) gives two real solutions,
but has no real solutions for A > 3 or A < —3.

3. For —3 < X < 3, Equation (15.33) gives two exact real solutions.

Example 15.4

Use the direct computation method to solve the nonlinear Fredholm integral
equation

1
u(zx) = gx + ; /1 xt2u2(t)dt. (15.34)

Proceeding as before, we rewrite (15.34) as

9 1
= 1 .
u(z) (5 304) x, (15.35)
where

a= /1 t2u?(t)dt. (15.36)

-1

To determine «, we substitute (15.35) into (15.36) to obtain

Lo 1 \?
= trdt 15.37
o /_1 (5 - 36“) ’ (15.37)

where by integrating the right side and solving the resulting equation for «

we obtain
18 81

= . 15.
5 10 (15.38)
Substituting (15.38) into (15.35) leads to the two exact solutions
9
u(x) = 3z, _x. (15.39)
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Example 15.5

Use the direct computation method to solve the nonlinear Fredholm integral
equation

1
u(x) = Zm —l—x/ t2u?(t)dt. (15.40)
0
Proceeding as before, we rewrite (15.40) as
)
u(z) = <6 + a> x, (15.41)
where .
o= / t2u3(t)dt. (15.42)
0
To determine «, we substitute (15.41) into (15.42) to obtain
1 3
a :/ (5 —|—a> todt, (15.43)
o \6

where by integrating the right side and solving the resulting equation for «
we obtain

1 4 V21
= ,—_=* . 15.44
a= - % (15.44)
Substituting (15.44) into (15. 41) leads to the three exact solutions
u(z) = (1 —V21)z, (1 +V21)z. (15.45)

Example 15.6

Use the direct computation method to solve the nonlinear Fredholm integral
equation

11 !
u(z) = _x+ _a? +/ (zt? + t)u(t)dt. (15.46)
35 5 —1
Proceeding as before, we rewrite (15.46) as
11 1
u(z) = (35 + a) x + (5 —I—ﬁ) x? (15.47)
where L
a :/ t2u?(t)dt, = / tu?( (15.48)
—1

To determine v and 3, we substitute (15.47) into (15.48) and integrate the
right side to find

2 2
a:i(;;ﬂy) +i(;+ﬂ> , ﬂ—g<;;+a> (;+ﬁ>. (15.49)

Solving (15.49) for a and 3 we obtain

24 4 83 6 131 V35 1, /35
(O"ﬂ)(:’)5’5>’(70’_5>’<140:F 705 20)' (15.50)
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Substituting (15.50) into (15.47) leads to the four exact solutions

3 5 V35 V35
_ 2 2 2
u(az)—x—l—m,Qx x,<4:|: . )xi 90 & (15.51)

Example 15.7

Use the direct computation method to solve the nonlinear Fredholm integral
equation

2 1
u(e) = - - igx + ;(1)98 +/0 (142t + 222020 dt. (15.52)
We rewrite (15.52) as
2 83 50 )
u(z) = (—15+a>—<30—ﬁ>x+(21+7>x, (15.53)

where

1 1 1
_ 2 _ 2 o 2 2
a—/o (1)t 5_/0 2 (t)dt, 7_/0 PR)d. (15.54)

To determine «,( and -+, we substitute (15.53) into (15.54), integrate the
right side of the resulting equations, and by solving the resulting system we
obtain

17 23 13
= . 15.
(a, B,7) (15,30,21> (15.55)
Substituting (15.55) into (15.53) leads to the exact solutions
u(z) = 1 — 22 + 322 (15.56)

Example 15.8

Use the direct computation method to solve the nonlinear Fredholm integral

equation
131 691 17 5, /1 ) 9. o
_ _ _ — 1 t+at)u(t)dt. (1557
W) = 910 7 630" 120" T 0( ottt tur(?) (15.57)

We rewrite (15.57) as
/131 691 17 ,
u(z) = <210 + a) <630 7) x <120 5) T° — 2, (15.58)

where

1 1 1
_ 2 _ 2 _ 2 2
a—/o W2 (t)dt, 5_/0 2 (t)dt, 7_/0 2a2)d. (1559

To determine «,( and -+, we substitute (15.58) into (15.59), integrate the
right side of the resulting equations, and by solving the resulting system we
obtain

1 1
AT 6 ) (15.60)

(c 8,7) = (210’ 120" 630

Substituting (15.60) into (15.58) leads to the exact solutions
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u(z) =1—x — 2. (15.61)

Exercises 15.3.1

In Exercises 1-6, use the direct computation method to solve the following nonlinear
Fredholm integral equations. Find the singular point and the bifurcation point for
each equation:

1 1
1. u(x):4+>\/0 tu”(t)dt 2. u(x):2+>\/0 t*u®(t)dt
3u(z) =1+ )\/1 t2u?(t)dt 4. u(z) = \23 + )\/1 xu?(t)dt
—1 —1
5. u(z) =3 — )\/1 tu? (t)dt 6. u(x) = ix + )\/1 t2u?(t)dt
0 0

In Exercises 7-12, use the direct computation method so solve the following nonlinear
Fredholm integral equations:

T.ou(z)=1-— zéxQ + /01 z2u3(t)dt 8. u(z) =1-— 13730 + /_11 z(u?(t) + u(t))dt
14 437 , (1 ) s )
9. u(z) = 155~ 490% +/O (zt 4+ 2%t%) (u(t) — u(t))dt

10. u(z) = ;sinx +/ cos(z + t)u?(t)dt
0

11 7 163 1
11. =— - 2 / 14+ ot + 22t?)u?(¢)dt
u@) == o 5T s T (et

1 T
12. u(z) = 5 cosx — 72r +/ (1 + sin(z + t))u?(t)dt
0

15.3.2 The Series Solution Method

In this section, the series solution method will be applied to handle nonlinear
Fredholm integral equations. Recall that the generic form of Taylor series at
x = 0 can be written as

u(z) = Z anx”. (15.62)
n=0

We will assume that the solution u(z) of the nonlinear Fredholm integral
equation

u(z) = f(r) + )\/O K(x,t)F(u(t))dt, (15.63)

exists and is analytic, and therefore possesses a Taylor series of the form
given in (15.62), where the coefficients a,, will be determined recurrently.
Substituting (15.62) into both sides of (15.63) gives
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i apz” =T(f(x)) + /1 K(z,t)F (i ant"> dt, (15.64)
n=0 0 n=0

or for simplicity we use
1
apFarrtagzi4- - = T(f(x))—I—/ K (x,t)F(ag+ait+agt*+---)dt, (15.65)
0

where T'(f(z)) is the Taylor series for f(z). The integral equation (15.63) will
be converted to a traditional integral in (15.64) or (15.65), where instead of
integrating the nonlinear term F'(u(z)), terms of the form ", n > 0 will be
integrated. Notice that because we are seeking series solution, then if f(x)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

Proceeding as in previous chapters, we first integrate the right side of the
integral in (15.64) or (15.65), and collect the coefficients of like powers of
x. We next equate the coefficients of like powers of = in both sides of the
resulting equation to obtain a recurrence relation in aj;,j = 0. Solving the
recurrence relation will lead to a complete determination of the coefficients
aj,j > 0. Having determined the coefficients a;,j > 0, the series solution
follows immediately upon substituting the derived coefficients into (15.62).
The exact solution may be obtained if such an exact solution exists. If an exact
solution is not obtainable, then the obtained series can be used for numerical
purposes. In this case, the more terms we determine, the higher accuracy
level we achieve. Recall that the series solution method works effectively if
the solution u(z) is a polynomial. However, if w(z) is not a polynomial, then
approximations to the coefficients a;, j > 0 will be used.

Example 15.9

Solve the nonlinear Fredholm integral equation by using the series solution
method
7159 2309 , 1 [t o L.,

t° —a°t t)dt. 15.66
75607 T 21607 36/0 (wt” — & tu™(t) (15.66)
Using the series form (15.62) into both sides of (15.66) gives
7159 2309 ,

T T
7560 2160

u(z) =1+

ag+ a1z +agx® +--- =1+

1
+36 / (.thQ — th) (ao +ait+ast?+--- )2 dt,
0

(15.67)
where by integrating the right side, collecting the like powers of x, and equat-
ing the coefficients of like powers of x in both sides yields

ap=1,1, a1 = 1,3611.190273,
as = 1,-4848.332424, a, = 0, forn > 3.

The exact solutions are given by

(15.68)
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w(z) =1+ x4 27,1 4 3611190273z — 4848.33242422. (15.69)

Example 15.10

Solve the nonlinear Fredholm integral equation by using the series solution
method
41 76 5 3, 1 / ! 2,2y, 2
=2 — t—x°t t)dt. 15.70
u(z) 455 gas% "%t g 71(93 ot )u”(t) (15.70)
Using the series form (15.62) into both sides of (15.70) gives
41 76 3

x + 2 —x

2., =9~
G0+ a1 + ap2" + 45" " 945

1
+ / (wt — 2%t?) (a0+a1t+a2t2+...)2dt’

48 J_4
(15.71)
where by integrating the right side, collecting the like powers of x, and equat-
ing the coefficients of like powers of = in both sides yields
ap = 2,2, a1 = —1,0.2924553739,
as =0,—173.6222619, a3 =—1,—1, (15.72)
an =0, for n > 4.
The exact solutions are given by
u(z) =2 — o — 2%,2 + 0.2924553739x — 173.62226192% — 2. (15.73)

Example 15.11

Solve the nonlinear Fredholm integral equation by using the series solution
method

u(z) =e* + 116(3 —e?) + le /0 (z — t)u?(t)dt. (15.74)

Substituting the series (15.62) into both sides of (15.74) gives

a0+a1x+a2x2+a3x3+-~-

1 (15.75)
1 2 1 2 2
=e"+  (3—e*)+ (z —1t) (a0 + a1t + agt® + - )" dt.
16 4 J
Proceeding as before we find
1
a():l, a1:1, GQZZ‘,
R S (15.76)
(13—3!,a4—4!, T an*nr
This gives the solution in a series form
1 1 1
u(x):1+x+2!ac2+3!w3+4!x4+-~-. (15.77)

Consequently, the exact solution is given by
u(z) = e”. (15.78)
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Example 15.12

We next consider the nonlinear Fredholm integral equation

1 ™
u(z) = cosz —sinz — 67; + 17;0(1 +7) + 60 /o (z — t)u?(t)dt.

Substituting the series (15.62) into both sides of (15.79) gives

ag —|—a1x—|—a2x2 +a3x3 —|—a4x4 + -

iz — o+ 0 (1+m)
=cosz —sinz — T
60 120
1 /" 2
+ /(x—t)(ao+a1t+a2t2+-~-) dt.
60 Jo
Proceeding as before we find
1
apg = 1, a; = —1, as = —2!,
1 1 1
az = 3!70/4_ 40 0/5——5!, )
and so on. The solution in a series form is given by

1 | 1 1
u(@) = (1_2!x2+4!w4+"'> _(x_3!x3+5!x5+'”>’

that converges to the exact solution

u(z) = cosx — sinx.

Exercises 15.3.2

479

(15.79)

(15.80)

(15.81)

(15.82)

(15.83)

Solve the following nonlinear Fredholm integral equations by using the series solution

method
241 1091 , 1 /1 )
1. = - - — t)u?(t)dt
U@ =040 " 1080° "% T3 ), @D
7537 119 1091 1 [t
2. u(z) = - T — z% + / (x —t)2u?(t)dt
7560 120 1080 36 Jo
23 223 1 [t
3. =1- 2 / t2 — 220w (t)dt
u(@) 0157+ 2167 T 36 f, @ T DU
23 1 [t
4. =1- 2 t2 — 22t)u?(t)dt
u(z) 630x+x + 48 /_1(x x t)u”(t)
2357 892 1/t
5. = — 2 — 23 / — t)uB(t)dt
U@ = a0 Fgus® T T8 g [ @ Du()

1 1 1 [t
6. u(z) =e* + 16(1 — ez + 39 (1+€?) + S /0 (x — t)u?(t)dt

1 1 [t
7. u(z) =e" — 32(1 +ed)z + 3 /0 xtu? (t)dt
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8. u(z) ”+1/1 2(1)dt
. ulxr) = Ccosxr — u
112 56 Jo

15.3.3 The Adomian Decomposition Method

The Adomian decomposition method has been outlined before in previous
chapters and has been applied to a wide class of linear Fredholm integral
equations and linear Fredholm integro-differential equations. The method
usually decomposes the unknown function u(x) into an infinite sum of com-
ponents that will be determined recursively through iterations as discussed
before. The Adomian decomposition method will be applied in this chapter
to handle nonlinear Fredholm integral equations.

Although the linear term u(z) is represented by an infinite sum of compo-
nents, the nonlinear terms such as u2, u3, u*, sin u, e*, etc. that appear in the
equation, should be expressed by a special representation, called the Adomian
polynomials A,,,n > 0. Adomian introduced a formal algorithm to establish
a reliable representation for all forms of nonlinear terms. The Adomian poly-
nomials were introduced in Chapter 13.

In what follows we present a brief outline for using the Adomian decom-
position method for solving the nonlinear Fredholm integral equation

b
(@) = F(@) + / K, ) F(u(t))dt, (15.84)

where F'(u(t)) is a nonlinear function of u(z). The nonlinear Fredholm inte-
gral equation (15.84) contains the linear term u(x) and the nonlinear function
F(u(x)). The linear term u(z) of (15.84) can be represented normally by the
decomposition series

u(z) = Z Un (), (15.85)
n=0

where the components u,(z), n > 0 can be easily computed in a recursive
manner as discussed before. However, the nonlinear term F'(u(x)) of (15.84)
should be represented by the so-called Adomian polynomials A,, by using the

1 d
n=0,1,2,---. (15.86)

algorithm
== n! dATL F (Z )\Z uz)
=0 A=0

Substituting (15.85) and (15.86) into (15.84) gives

0o b 0o
> un(z) = flx) + )\/ K(z.1) (Z An(t)> dt. (15.87)
n=0 a n=0

To determine the components ug(x), us(z),..., we use the following recur-
rence relation

An
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uo(x) = f(x),

b
up(z) = )\/ K(x,t)Ao(t)dt,

b
s () = A / K(z,6) A ()dt, (15.88)

b
Ui (2) = A / K (a,8) An(t)dt,m > 0.

Recall that in the modified decomposition method, a modified recurrence
relation is usually used, where f(x) is decomposed into two components f; ()
and fa(z), such that f(z) = f1(x)+ f2(x). In this case the modified recurrence
relation becomes in the form

uo(z) = fi(),

b
(@) = o)+ A [ K Ao(t)dr

b
ua(x) = A / K(z,6) A ()dt, (15.89)

b
U (2) = A / K, 8) An(t)dt,m > 0.

Having determined the components, the solution in a series form is readily

obtained. The obtained series solution may converge to the exact solution if

such a solution exists, otherwise the series can be used for numerical purposes.
The following remarks can be observed:

(i) The convergence of the decomposition method has been examined in
the literature by many authors.

(ii) The decomposition method always gives one solution, although the
solution of the nonlinear Fredholm equation is not unique. The decomposition
method does not address the existence and uniqueness concepts.

(iii) The modified decomposition method and the noise terms phenomenon
can be used to accelerate the convergence of the solution.

Generally speaking, the Adomian decomposition method is reliable and
effective to handle differential and integral equations. This will be illustrated
by using the following examples.

Example 15.13

Use the Adomian decomposition method to solve the nonlinear Fredholm
integral equation
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u(z) =a+ A/Ol u?(t)dt,a > 0. (15.90)

The Adomian polynomials for the nonlinear term u?(z) are given by
Ao (@) = u(2),
Aq(z) = 2uo(x)ur (), (15.91)
Az (@) = 2uo(2)uz(z) + ui(z),
and so on. Substituting the series (15.85) and the Adomian polynomials
(15.91) into the left side and the right side of (15.90) respectively we find

f: () = a+ A / 1 f: A (t)dt. (15.92)
n=0 0 n=0

Using the Adomian decomposition method we set

1
ug(z) =a, up41(x) = )\/ Ag(t)dt, k> 0. (15.93)
0

This in turn gives

up(z) = a,
1
ui(z) = /\/ ud(t)dt = \a?,
0

1
us(z) = A /0 (2u0(t)us (£))dt = 2)2a°,

) (15.94)
ws(z) = A / (2uo()us(t) + u2(1))dt = 5X3a,
0
1
ug(x) = )\/ (2uo (t)uz(t) + 2ui (t)ua(t))dt = 14X*a®,
0
The solution in a series form is given by
u(z) = a + Xa® +2\%a® + 53¢ + 14\*a® + -+ | (15.95)
that converges to the exact solution
1—+/1—4a) 1
= < . 1 .
u(x) o) ,0 <A i (15.96)

It is clear that only one solution was obtained by using the Adomian de-
composition method. However, by using the direct computation method we
obtained two solutions for this nonlinear problem as shown in Example 1 that
was presented before.

Example 15.14

Use the Adomian decomposition method to solve the nonlinear Fredholm
integral equation

1
(@) = 1+ /\/O (1 — u(t) + u2())dt. (15.97)
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This equation can be rewritten as

u(z) = 1+/\+/\/ 2(¢))dt. (15.98)

Substltutmg the series assumption for u(z) and the Adomian polynomials for
u?(x) into the left side and the right side of (15.98) we find

n=0 0 n=0 n=0

Using the Adomian decomposition method we set

uo(x) =14, uk+1(x) = )\/0 (—uk(t) + Ak(t))dt, k>0. (15100)

This in turn gives
up(z) =14 A,

1
i (z) = /\/ (—uo(t) + ud(t))dt = N2 + A%,
0
un(z) = A/l(—ul(t) - 2ug(E)un (£))dt = NP+ 303 4 27,
0
us(z) = /1(—uQ(t) + 2ug(t)ua(t) + u2(t))dt = A* + 605 + 10X5 + 57,
0

ug(x) = /\/01(—U3(t) + 2uo(t)us(t) + 2uy (t)ug(t))dt = A5 + 10X +

(15.101)
The solution in a series form is given by

w(@) =1+ A+ A2+ 203 40+ 9N° .-+ (15.102)

that converges to the exact solution

1T+ A =1 =301+
u(e) = LTATVA=NA 4
2\

It is clear again that only one solution was obtained by using the Adomian

decomposition method. However, by using the direct computation method
we can easily derive two solutions given by

u(z) = 1+/\:t\/(12; 3)\)(1—1—)\). (15.104)

It is worth noting that two bifurcation points appear at A = —1 and A = 21,)

Example 15.15

(15.103)

Use the modified Adomian decomposition method to solve the nonlinear Fred-
holm integral equation

1—e*t3 !
uw) =+ +/0 B (t) dt. (15.105)
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Substituting the series (15.85) and the Adomian polynomials (15.86) into the
left side and the right side of (15.105) respectively we find

1— eerS

iun(l') =e® + / ot Z An( (15.106)

n=0
where A,, are the Adomian polynomials for u (1’) as shown above. Using the
modified decomposition method we set

up(x) = €*,

z+3
176x+3

:x—|—3+

(15.107)

1 — ert+3 1
wr(z) = + / e Ao (t)dt,
0
1
e"tug(t)dt = 0,
0

1
uk+1(x) = / extAk(t)dt = 0, k } 1.
0

This in turn gives the exact solution
u(z) = e”, (15.108)
that satisfies the integral equation. It is worth noting that we did not use the

Adomian polynomials. This is due to the fact that the modified decomposition
method accelerates the convergence of the solution.

Example 15.16

Use the modified Adomian decomposition method to solve the nonlinear Fred-
holm integral equation

1
u(z) =secx — 2z + / 22(u?(t) — tan®(t))dt. (15.109)

0
Substituting the series (15.85) and the Adomian polynomials (15.86) into the
left side and the right side of (15.109) respectively we find

i up(x) = secx — 2x —I—/ xt (Z A, (t) — tan®( )) dt. (15.110)
n=0

Using the modified decomposition method we set
uo(x) = secx,
1 (15.111)
up(z) = =2z —|—/ xt(Ag(t) — tan®(t))dt = 0.
Consequently, the exact solu%ion is given by
u(z) = secx. (15.112)
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Exercises 15.3.3

In Exercises 1-6, solve the following nonlinear Fredholm integral equations by using
the Adomian decomposition method

1 1
LM@:4+AAtu@Mt 2%@22+Aétu(mﬁ
3.u(z) =1+ )\/1 t2u? (t)dt 4. u(z) = \23 + )\/1 zu? (t)dt

—1 —1
5. u(z) =3— )\/1 tu? (t)dt 6. u(z) = ix + )\/1 t2u?(t)dt
0 0

In Exercises 7-12, solve the nonlinear Fredholm integral equations by using the mod-
ified Adomian decomposition method
1

Vel 2t
dt
1+ u2(t)

7.u(x):tanm—72r+/ 8.u(a:):a:—1+/
0

dt
0 1+u?(t)

E

9. u(z) = secx + (Z - 1) :v—l—/'1 x(u?(t) — 1)dt
0
1 1
10. u(z) = coshx + g % + / (x — t)(u? — sinh? t)dt
0
1 1
11. u(z) =Inz — 2z + 4 + / (x — t)u?(t)dt
0

12. u(z) = Inz — 4z + 1+ /Ol(x —t)(1 — u(t) +u?(t))dt

15.3.4 The Successive Approximations Method

The successive approximations method or the Picard iteration method was
introduced before in Chapter 3. The method provides a scheme that can be
used for solving initial value problems or integral equations. This method
solves any problem by finding successive approximations to the solution by
starting with an initial guess as ug(z), called the zeroth approximation. As
will be seen, the zeroth approximation is any selective real-valued function
that will be used in a recurrence relation to determine the other approxi-
mations. The most commonly used values for the zeroth approximations are
0,1, or . Of course, other real values can be selected as well.
Given Fredholm integral equation of the second kind

b
u(z) = f(z) + A / K (z,t)F (u(t))dt, (15.113)

where u(z) is the unknown function to be determined, K (z,t) is the kernel,
F(u(t)) is a nonlinear function of u(t), and A is a parameter. The successive
approximations method introduces the recurrence relation
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up(x) = any selective real valued function,
b
U1 (2) = f(z) + A / Kz, yun(t)dt,n > 0
a

The question of convergence of ., (x) for linear equation is justified by The-
orem 1 presented in Chapter 3. However, for nonlinear Fredholm integral
equation, it was proved in [1] that

(15.114)

1
A 15.115
S k(b-1) (15.115)
where k is the larger of the two numbers K (1 + |)\‘K1({b7a)) and M as shown
above. At the limit, the solution is determined by using the limit
u(z) = Im upyq(z). (15.116)
n—oo

The successive approximations method, or the Picard iteration method
will be illustrated by studying the following examples.

Example 15.17

Use the successive approximations method to solve the nonlinear Fredholm

integral equation
2

1 T
u(z) = cosz — Zs + 1 /0 tu(t)dt. (15.117)
For the zeroth approximation ug(x), we can select
up(z) = 1. (15.118)

The method of successive approximations admits the use of the iteration

formula
2

1 T
tu? (t)dt,n > 0. 15.119

15.119) we obtain

Upt1(T) = cosx —

Substituting (15.118) into

—~

2 1
up () = cosx — [ / tud (t)dt = cos(z) + 0.2056167584,
48 12 ),
w2 1 9
us(x) =cosx — |+ tul(t)dt = cos(z) — 0.05115268549,
48 12 ),
us(x) = cosx m + ! / tu3(t)dt = cos(z) + 0.01812692764
3 = — - . P
48 12 ), O ? 15.120)
2 1
ua(z) = cosx — "4 / tu3(t)dt = cos(z) — 0.005907183842,
48 12 ),
™ 1 [T,
us(z) = cosx — 48 + 19 / tug (t)dt = cos(z) 4+ 0.001983411200,
0

and so on. Consequently, the solution u(z) of (15.117)
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u(w) = lm wpg(z) = cosz. (15.121)

Unlike the direct computation method where we may get more than a so-
lution, the successive substitution method gives only one solution for the
nonlinear Fredholm problem. However, using the direct computation method
gives the two solutions

u(z) = cosz, cosx + (15.122)

72’
Example 15.18

Use the successive approximations method to solve the nonlinear Fredholm
integral equation

T

u(z) =e (e +1)+ 418 /01 wtu?(t)dt. (15.123)

x
192
For the zeroth approximation ug(x), we can select

uo(x) = 1. (15.124)
The method of successive approximations admits the use of the iteration
formula

1
Upy1(x) = €® — 1”9”2 (e +1)+ 18 /0 wtu (t)dt,n > 0. (15.125)
Substituting (15.124) into (15.125) we obtain

1 1
ui(z) = e* — 132 (@+ D+ / ztud (t)dt = e* — 0.03327633383,
0

1
ug(z) = ¥ — 132 (e2+1)+ 48 / wtu? (t)dt = e* — 0.0009901404827z,
0

1t
us(z) = e* — ’ (e +1)+ / wtu3(t)dt = e* — 0.00002962822377x,
192 48 Jo
1t
ug(z) = e* — * (e2+1)+ / wtud(t)dt = e* — 0.000000886721005z,
192 48 J,
(15.126)

and so on. Consequently, the solution u(z) of (15.123) is given by
u(z) = lim upeq(z) = €*. (15.127)
n—oo

It is worth noting that the direct computation method gives an additional
solution to this equation given by

u(z) = e” + (208 — 8e)x. (15.128)
Example 15.19

Use the successive approximations method to solve the nonlinear Fredholm
integral equation
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™ 52 1

u(z) =sinz+1— 12 1T 36 /0 t(u(t) +u*(t))dt. (15.129)
For the zeroth approximation ug(x), we can select
ug(z) = 1. (15.130)

The method of successive approximations admits the use of the iteration
formula

572 1 [T
U () = sing+1— m / Hun (£) + 2 (8)dt,n > 0. (15.131)
0

127144 " 36
Substituting (15.130) into (15.131), and proceeding as before we obtain the
approximations

ui(z) = sinz + 0.6696616927,
uz(z) = sinx + 0.8214573046,
uz(x) = sinz + 0.8997853785, (15.132)
ug(x) = sinx + 0.9426743063,

us(x) = sinz + 0.9668710030,

and so on. Consequently, the solution u(z) of (15.129) is given by
u(z) = lim upy1(z) =1 +sinz. (15.133)
n—oo
The direct computation method gives an additional solution to this equation
given by
4 18
u(z) =sinz — 2 — (1 - > . (15.134)
T ™

Example 15.20

Use the successive approximations method to solve the nonlinear Fredholm
integral equation

1
u(z) =Inz + ﬁi + 316/0 tu?(t)dt. (15.135)
For the zeroth approximation ug(x), we can select
uo(z) = 1. (15.136)
The method of successive approximations admits the use of the iteration
formula

U1 (@) =T+ g

Substituting (15.136) into (15.137), and proceeding as before we obtain the
approximations

143 1 [*
/Otu,%(t)dt,n>o. (15.137)
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ui(x) = Inz + 1.006944444,

uz(x) = Inz 4+ 1.000097120,

us(x) = Inz 4 1.000001349,
_ (15.138)

ua(x) = Inz + 1.000000019,

us(z) = Ina + 1.000000000,

and so on. Consequently, the solution u(x) of (15.135)

w(z) = lim upyi(z) =1+ Ina. (15.139)

It is worth noting that the direct computation method gives an additional
solution to this equation given by

u(z) =72+ Inz. (15.140)
Exercises 15.3.4

Use the successive approximations method to solve the following nonlinear Fredholm
integral equations:

w2 1 (7
1. =sinz — t(1 4 u?(t))dt
u(z) =sinz 64 —+ 48/0 (14 u*(t))
2 u@)=simz+1— " (1477 )4 ! /Wt( T u2(t))dt
.u(z) =sinz - u+u
16 12 48 Jo
7  5n? 1 (7
3. = - t 2(t))dt
u(x) = cosx + 6 144 + 36/0 (u+ u”(t))

1 1 1
Lu@) =+ | 2T+ /O Hu + u2 (1)) dt
bou@)=e®+ | (131 —e?) 4 | /1 H(1 + w2 () dt
144 36 Jo
6. u(z) = ze” — ! (B4 ez + ! /1 xtu?(t)dt
288 36 Jo
7. u(z) =€” + ! (1 — ez + ! /1 xt?u? (t)dt
384 96 J,

1 1 !
8. =e® 1—¢3 /ﬂ 3(t)dt
u(x) e+288( 6)+96 Ou()

1 1 H

9. = - * aud(t)dt
u(x) = cosx 1443:+96/0 zu” (t)

1 1 1 1
10. =Inx — — t)u?(t)dt
u(z) =Inzx 181‘ + 144 + 16 /0 (z — t)u=(t)

10279 1 [
11. =zl tu? (t)dt
u(@) xnx+10368x+36/0 W)
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5001 1,
t t)dt
+36/0 W2 (t)

12. = Inx —
u(z) =z+Inzx 648

15.4 Homogeneous Nonlinear Fredholm Integral
Equations

Substituting f(z) = 0 into the nonlinear Fredholm integral equation of the
second kind

b
(@) = f(z)+ A / K () F(u(t))dt, (15.141)

gives the homogeneous nonlinear Fredholm integral equation of the second
kind given by

b
u(x) = )\/ K(z,t)F(u(t))dt. (15.142)

In this section we will focus our study on the homogeneous nonlinear Fred-
holm integral equation (15.142) for the specific case where the kernel K (x,t)
is separable. The main goal for studying the homogeneous nonlinear Fredholm
equation is to find nontrivial solution, because the trivial solution u(z) = 0 is
a solution of this equation. Moreover, the Adomian decomposition method is
not applicable here because it depends mainly on assigning a non-zero value
for the zeroth component ug(z), and f(x) = 0 in this kind of equations. The
direct computation method will be appropriate to be employed here to handle
this kind of equations.

15.4.1 The Direct Computation Method

The direct computation method was used before in this chapter. This method
replaces the homogeneous nonlinear Fredholm integral equations by a single
algebraic equation or by a system of simultaneous algebraic equations de-
pending on the number of terms of the separable kernel K (x,t).

As stated before, the direct computation method handles Fredholm in-
tegral equations, homogeneous or nonhomogeneous, in a direct manner and
gives the solution in an exact form and not in a series form.

The direct computation method will be applied in this section for the
degenerate or separable kernels of the form

K(x,t) = En:gk(x)hk(t). (15.143)
k=1
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The direct computation method can be applied as follows:

1. We first substitute (15.143) into the homogeneous nonlinear Fredholm
integral equation the form

b
x) = )\/ K (x,t) F(u(t))dt. (15.144)
2. This substitution leads to

=g (z / ha(t (t))dt + Ag2(z / hao(t) F(u(t))dt + - - -

+Agn(z )/ b (t) F(u(t))dt.

(15.145)

3. Each integral at the right side depends only on the variable ¢ with

constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Consequently, Equation (15.145) becomes

uw(x) = A1 g1(z) + Aagga(x) + - - - + A gn (), (15.146)
where

o = /h ()dt, 1 <i<n. (15.147)

4. Substituting (15.146) into (15.147) gives a system of n simultaneous
algebraic equations that can be solved to determine the constants a;, 1 < i <
n. Using the obtained numerical values of «; into (15.146), the solution u(x)
of the homogeneous nonlinear Fredholm integral equation (15.142) follows
immediately.

Example 15.21

Solve the homogeneous nonlinear Fredholm integral equation by using the
direct computation method

3
x) = )\/ cos x sin tu?(t)dL. (15.148)
0
This equation can be rewritten as
u(x) = aAcosz, (15.149)
where _
2
a= / sin tu?(t)dt. (15.150)
0
Substituting (15.149) into (15.150) gives
a = o\ / " sint cos? tdt, (15.151)
0
that gives
1
o= 3a2/\2. (15.152)

Recall that oo = 0 gives the trivial solution. For « # 0, we find that
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3
a= s (15.153)
This in turn gives the eigenfunction u(z) by
u(z) = icosx. (15.154)

Notice that A = 0 is a singular point.
Example 15.22

Solve the homogeneous nonlinear Fredholm integral equation by using the
direct computation method

1
u(z) = )\/ e”tu%(t)dt. (15.155)
0
This equation can be rewritten as
u(x) = ale”, (15.156)
where )
a= / et (t)dt. (15.157)
0
Substituting (15.156) into (15.157) gives
1
a= a2)\2/ eldt, (15.158)
0
that gives
a=a’\(e—1). (15.159)
Recall that oo = 0 gives the trivial solution. For « # 0, we find that
1
= . 15.160
T 2e-1) ( )
This in turn gives the eigenfunction u(z) by
1 x
= . 15.161
u(z) )\(6_1)6 (15.161)

Example 15.23

Solve the homogeneous nonlinear Fredholm integral equation by using the
direct computation method

™

(@) = A /O * sin(z — 26)u?(8)dt. (15.162)

Notice that the kernel sin(x — 2t) = sinx cos2t — cosx sin 2t is separable.
Equation (15.162) can be rewritten as

u(z) = alsinz — B cosz, (15.163)
where

= /2 cos2tu?(t)dt, B = /2 sin 2tu?(t)dt. (15.164)
0 0

Substituting (15.163) into (15.164) and proceeding as before we obtain
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NPT 2 A? 2 2
a=-— g (a® = 7), 5:—4(aﬂ77—2a —20%). (15.165)
Solving this system for o and (3 gives
8T 32

= — = — . 15.166
=T o16) P T T2 - 16) ( )

This in turn gives the eigenfunction u(z) by

8

u(zx) = T AR — 16) (rsinz — 4 cosx). (15.167)

Example 15.24

Solve the homogeneous nonlinear Fredholm integral equation by using the
direct computation method

() = A /_ 11 (ot + 1) (u(t) + u2(8)dt. (15.168)

Equation (15.168) can be rewritten as
u(z) = adz + BA, (15.169)
where
1 1
o= / Hu(t) +u2(0)dt, B = / 2(ut) + @)t (15.170)
1 0
Proceeding as before we find
5/2X—-3 20 -3 2X-3
=0 = — — . 15.171
“ ’\/3(4/\2>’ b 22 7T 42 ( )
This in turn gives the exact solutions
223 (22 -3)(V15z - 3)

u(@)=—",, 19 (15.172)

Exercises 15.4.1

Use the direct computation method to solve the homogeneous nonlinear Fredholm
integral equations

™

1. u(z) = /\/2 sin x cos tu? (t)dt 2. u(x) = /\/2 sin x cos t(u(t) + u?(t))dt
0 0

™ 1
3. u(z) = )\/O cos x cos t(t 4 u?(t))dt 4. u(z) = )\/O et (u(t) + u?(t))dt

5. u(z) = )\/1 e 2ty (t)dt 6. u(z) = )\/1 e T2 (3t? + e 2t (t))dt
0 0

7. u(z) = )\/; cos(z — 2t)u?(t)dt 8. u(z) = /\/; sin(z + t)u? (t)dt
0 0

™ 1
9. u(z) = /\/O cos(x + 2t)(1 + w2 (t))dt 10. u(z) = /\/_l(xt + t2)u?(t)dt
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11. u(z) = )\/_11 (wt 4+ z2t2)u? (t)dt 12. u(z) = )\/01 (wt — zt?)u? (t)dt

15.5 Nonlinear Fredholm Integral Equations of the First
Kind

The standard form of the nonlinear Fredholm integral equations of the first
kind is given by

b
flz) = / K (2, ) F(u(t))dt, (15.173)

where the kernel K (z, t) and the function f(z) are given real-valued functions,
and F(u(z)) is a nonlinear function of w(z). The linear Fredholm integral
equation of the first kind is presented in Chapter 4 where the homotopy
perturbation method was used for handling this type of equations.

To determine a solution for the nonlinear Fredholm integral equation of the
first kind (15.173), we first convert it to a linear Fredholm integral equation
of the first kind of the form

b
flx) = / K(z,t)v(t)dt,x € D (15.174)
a
by using the transformation
v(z) = F(u(x)). (15.175)
We assume that F'(u(z)) is invertible, then we can set
u(z) = F~ (v(x)). (15.176)

The linear Fredholm integral equation of the first kind has been investi-
gated in Chapter 4. An important remark has been reported in [3] and other
references concerning the data function f(z). The function f(z) must lie in
the range of the kernel K (x,t) [3]. For example, if we set the kernel by

K(x,t) = e®sint. (15.177)
Then if we substitute any integrable function F(u(z)) in (15.173), and we
evaluate the integral, the resulting f(x) must clearly be a multiple of e* [3].
This means that if f(x) is not a multiple of the x component of the kernel,
then a solution for (15.173) does not exist. This necessary condition on f(x)
can be generalized. In other words, the data function f(x) must contain
components which are matched by the corresponding x components of the
kernel K (z,t)

Nonlinear Fredholm integral equation of the first kind is considered ill-
posed problem because it does not satisfy the following three properties:

1. Existence of a solution.
2. Uniqueness of a solution.
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3. Continuous dependence of the solution u(x) on the data f(x). This
property means that small errors in the data f(x) should cause small errors
[4] in the solution u(z). The three properties were postulated by Hadamard
[5]. Any problem that satisfies the three aforementioned properties is called
well-posed problem. For any ill-posed problem, a very small change on the
data f(x) can give a large change in the solution wu(x). This means that
nonlinear Fredholm integral equation of the first kind may lead to a lot of
difficulties.

Several methods have been used to handle the linear and the nonlinear
Fredholm integral equations of the first kind. The Legendre wavelets, the
augmented Galerkin method, and the collocation method are examples of
the methods used to handle this equation. The methods that we used so
far in this text cannot handle this kind of equations independently if it is
expressed in its standard form (15.174).

However, in this text, we will first apply the method of regularization that
received a considerable amount of interest, especially in solving first order
integral equations. We will second apply the homotopy perturbation method
[6] to handle specific cases of the Fredholm integral equations where the kernel
K (z,t) is separable.

In what follows we will present a brief summary of the method of regular-
ization and the homotopy perturbation method that will be used to handle
the Fredholm integral equations of the first kind.

15.5.1 The Method of Regularization

The method of regularization was established independently by Phillips [7]
and Tikhonov [8]. The method of regularization consists of replacing ill-posed
problem by well-posed problem. The method of regularization transforms the
linear Fredholm integral equation of the first kind

F@) = /bK(a;, Do(t)dt,x € D, (15.178)

to the approximation Fredholm integral equation

b
pop(x) = f(z) —/ K(z,t)v,(t)dt,z € D, (15.179)

where p is a small positive parameter. It is clear that (15.179) is a Fredholm
integral equation of the second kind that can be rewritten

1 10
o) = | f(@) M/a K (x,t)v,(t) dt, z € D. (15.180)
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Moreover, it was proved in [1,3,9] that the solution v, of Equation (15.180)
converges to the solution v(z) of (15.178) as ;1 — 0 according to the following
Lemma [10]:

Lemma 15.1

Suppose that the integral operator of (15.178) is continuous and coercive in
the Hilbert space where f(x),u(x), and v,(x) are defined, then:

1. |vy| is bounded independently of p, and
2. |vu(z) —v(z)| — 0 when p — 0.

The proof of this lemma can be found in [3,9-10].

In summary, by combining the method of regulariztion with any of the
methods used before for solving Fredholm integral equation of the second
kind, we can solve Fredholm integral equation of the first kind (15.178).
The method of regulariztion transforms the first kind equation to a second
kind equation. The resulting integral equation (15.180) can be solved by any
method that was presented before in this chapter. The exact solution v(x) of
(15.178) can thus be obtained by

v(x) = PILIE}) v, (z). (15.181)

In what follows we will present four illustrative examples where we will use
the method of regulariztion to transform the first kind integral equation to a
second kind integral equation. The resulting equation will be solved by any
appropriate method that we used before.

Example 15.25

Combine the method of regulariztion and the direct computation method to

solve the nonlinear Fredholm integral equation of the first kind
1

2
e” = / 26”42 (t)dt. (15.182)
0
We first set
v(z) = u?(z),u(z) = £/ v(z), (15.183)
to carry out (15.182) into
1
2
e’ = / 2e 4y (t)dt. (15.184)
0
Using the method of regularization, Equation (15.184) can be transformed to
1 T 1 ﬁ xr—4t
vu(z) = €' — 2e" 0, (1) dt. (15.185)
2 K Jo

To use the direct computation method, Equation (15.185) can be written as

() = (; - z> e, (15.186)

where
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1

2
a= / 2e 4, (t) dt. (15.187)
0
To determine o, we substitute (15.186) into (15.187) to find
1
1 2
a::( __a>h/ 2e 3t dt. (15.188)
BB/ Jo
Integrating the right side and solve to find that
2(1 — ez
_ Al—er) (15.189)
2— (24 pez
This in turn gives
1 2(1 — ez
ou(@) = L (1= 207 e (15.190)
H 2—-(2+4+pez
The exact solution v(z) of (15.185) can be obtained by
et
v(z) = lim v,(z) = . 15.191
(@) = i ) =, (15.191)
Using (15.183) gives the exact solution of (15.182) by
eac+§
u(z) = £ L (15.192)
2et — 1)
Two more solutions to Equation (15.182) are given by
u(z) = +e*. (15.193)

Example 15.26

Combine the method of regulariztion and the direct computation method to
solve the nonlinear Fredholm integral equation of the first kind

;T sinx = /O7T sin(x — t)u?(t)dt. (15.194)
We first set
v(z) = u?(z),u(z) = £/ v(z), (15.195)
to carry out (15.194) into
721' sinz = /OTr sin(x — t)v(t)dt. (15.196)
Using the method of regularization, Equation (15.196) can be transformed to
vy(x) = 27'2 sinx — i /07r sin(z — t)v,(t) dt. (15.197)

The resulting Fredholm integral equation of the second kind will be solved
by the direct computation method. Equation (15.197) can be written as

T « 16
v, (r) = — sinx + cosz, 15.198

# () (2u u) [ ( )
where
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a:/ costu,(t)dt, (= smtvu (15.199)
0

To determine o and (3, we substitute (15. 198) into (15.199), integrate the
resulting integral and solve to find that

73 T2p

= = . 15.200
@ 2(m2 + 4pu2)’ b T2 + 42 ( )

Substituting this result into (15.198) gives the approximate solution

2mp . w2
vu(x) = 2 4 g sinz + 72 4 A2 cos . (15.201)
The exact solution v(z) of (15.197) can be obtained by
v(x) = lin%) v, (z) = cos . (15.202)
n—

Using (15.195) gives the exact solution of (15.194) by
u(z) = £y/cosx. (15.203)
Example 15.27

Combine the method of regulariztion and the Adomian decomposition method
to solve the nonlinear Fredholm integral equation of the first kind

64 Loy,
x = xtu™(t)dt. (15.204)
15 1
We first set
v(z) = u? = +{/v(z) (15.205)
to carry out (15.204) into
64 !
x = xto(t)dt. (15.206)
15 1
Using the method of regularization, Equation (15.206) can be transformed to
64 1 /1
v, () = T — xtv,, (t) dt. 15.207)
H( ) 15[14 w) H( (

The resulting Fredholm integral equation of the second kind will be solved
by the Adomian decomposition method, where we first set

oo
vu(x) = Z U, (), (15.208)
n=0
and the recurrence relation
vy (T) = 64;10 v (x)——l/1 xtv, (t)dt,k >0 (15.209)
Ho - 15//” ’ Hr+1 - wl_q HE y vz M .
This in turn gives the components
(2) 64 (2) 128
Vo (T) = x, v (@) =— _ L@,
1ou 450 (15.210)
256 512
U, () = Uy () = —

13543 " 40547
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and so on. Substituting this result into (15.208) gives the approximate solu-
tion

64
L = . 15.211
The exact solution v(z) of (15.207) can be obtained by
32
v(z) = lim v,(z) = _ = (15.212)
pu—0 5

Using (15.205) gives the exact solution

u(x) ==+ \7352x. (15.213)

It is interesting to point out that there are two more solutions to this equation
given by
u(z) = £(1 + ). (15.214)

Example 15.28

Combine the method of regulariztion and the successive approximations
method to solve the nonlinear Fredholm integral equation of the first kind

éx = /letu3(t)dt. (15.215)
We first set
v(z) = ud(z),u(z) = £/ v(z), (15.216)
to carry out (15.215) into
;)x = /01 xto(t)dt. (15.217)
Using the method of regularization, Equation (15.215) can be transformed to
vu(x) = 51Mx — ;/01 xtv,(t) dt. (15.218)

To use the successive approximations method, we first select wu,,(z) = 0.
Consequently, we obtain the following approximations

1
Vo (.’b) =0, vy (1’) = 5,u1'7
(@) 1 1
V() = _ = — 5T,
51“ 151“ . (15.219)
Vyy () = 5ﬂx — 15N2x + 4540 x,
(@) 1 1 n 1 1
vy, ()= _ = — x T — x
Ha 5/t 152 453 135ut™"
and so on. Based on this we obtain the approximate solution
3
(z) = . 15.220

The exact solution v(z) of (15.218) can be obtained by
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. 3

v(z) = gli)% uy(z) = £ (15.221)

Using (15.216) the exact solution is given by

3
3

u(x) = \/530. (15.222)

Another solution to this equation is given by
u(z) = x. (15.223)

Exercises 15.5.1

Combine the regularization method with any method to solve the nonlinear Fredholm
integral equations of the first kind

1

1 1
1. e2® :/ 2 =3ty3 (t)dt 2. e T = /3 et~ Tu3 (t)dt
0 3 0
10, Yoo 1 b
3. — z°= 2t u”(t)dt 4. x= xtu” (t)dt
27 o 32 0
29 ! 32 1
5. :/ xtu? (t)dt 6. x? :/ z2t%u? (t)dt
36 0 63 —1
466 1 8 1
7. x2 :/ z2t2u? (t)dt 8. —=x :/ xtu? (t)dt
315 1 35 1
e " 5 ™ 4 2
9. o COST = cos(z — t)u”(t)dt 10. p SInT = cos(z — t)u”(t)dt
0 0
™ 22 709 !
11. — " cosz = / sin(z — t)yu?(t)dt 12 Tz — L = / cos(z — t)u®(t)dt
2 o 377720 Jo

15.5.2 The Homotopy Perturbation Method

In what follows we present the homotopy perturbation method for handling
the nonlinear Fredholm integral equations of the first kind of the form

f@) = / " Ko, o(t)dt. (15.224)
We first define the operator '
L(u) = f(z) — /bK(x,t)u(t)dt = 0. (15.225)
We next construct a convex homotof)y of the form
H(u,p) = (1 —p)u(x) + pL(u)(z) = 0. (15.226)

The embedding parameter p monotonically increases from 0 to 1. The homo-
topy perturbation method admits the use of the expansion
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w=> pun, (15.227)
n=0
and consequently
oo
13 T
v(z) = ;Lr% nz:% P U (). (15.228)

The series (15.228) converges to the exact solution if such a solution exists.
Substituting (15.227) into (15.226), and proceeding as in Chapter 4 we
obtain the recurrence relation
wo(w) = 0, ui(w) = f(a),
b (15.229)
Uy (2) = tn() — / K (2, yun ()dt,n > 1.

If the kernel is separable, i.e. K(x,t) = g(z)h(t), then the following condition

b
- / Kt t)dt

must be justified for convergence. We will concern ourselves only on the
case where K (x,t) = g(x)h(t). The HPM will be used to solve the following
nonlinear Fredholm integral equations of the first kind.

Example 15.29

<1, (15.230)

Use the homotopy perturbation method to solve the nonlinear Fredholm in-
tegral equation of the first kind

e” = /1 e" 22 (t)dt. (15.231)
We first set ’
v(z) = u?(z),u(z) = £/ v(z), (15.232)
to carry out (15.231) into
e’ = /1 e” "y (t)dt. (15.233)
Notice that . ’
’1 - /0 K(t,t)dt’ =0.3678 < 1. (15.234)

Using the recurrence relation (15.229) we find
vo(x) =0, wvi(z)=e",
1 (15.235)
Upt1 () = vy () —/ ey, (t)dt,n > 1.
0

This in turn gives
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vo(z) =0, wvi(z) =e"

(&
0

1

3
T

1

3
T

(&
0

1

3
T

1

3

’UQ(

Il
Q)

x) =vi(x) — 2y (t)dt
v3(x) = va(x) — "2y (t)dt = "2,
x) (x) — 2y (t)dt

(15.236)
va(x) = v3 / e = "3,
0
vs(x) = va(x) — / e® 2y, (t)dt = e* 74,
0
and so on. Consequently, the approximate solution is given by
v(x)=e"(1+e tde2de 4.0, (15.237)
that converges to
e:r:+1
= . 15.238
o) = (15.238)

Using (15.232) gives the exact solution

u(z) = i\/:mjll (15.239)

It is worthnoting that there are two more solutions to this equation given by

u(x) = +e”. (15.240)
The reason that the solution is not unique is due to the fact that the problem
is nonlinear and ill-posed as well.

Example 15.30

Use the homotopy perturbation method to solve the nonlinear Fredholm in-
tegral equation of the first kind

1

1 2
¢ = / e =T u?(t)dt. (15.241)
0
We first set
v(z) = u’(x), u(@) = £/v(z), (15.242)
to carry out (15.241) into
1 —T ; t—x
g€ = e " Tu(t)dt. (15.243)
0

Notice that

1
1- / K(t,t)dt| = 0.5 < 1. (15.244)
0

Using the recurrence relation (15.229) we find
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1
VUnt1(x) = vp(2) —/ e v, (t)dt,n > 1.
0

This in turn gives

1
vo(z) =0, wvi(z)= 26*"”,
é t—x 1 —x
va(x) = v (x) — e o (t)dt = e ",
O 4
é z—2t 1 —x
v3(x) = vo(x) —/ " g (t)dt = g€
0

and so on. Consequently, the approximate solution is given by

v(z) =e " 1-|—1-|-1+ 1 F...
2 4 4 16 ’

that converges to

v(z) =e "

Using (15.242) gives the exact solution
u(z) = e 2,

Example 15.31

503

(15.245)

(15.246)

(15.247)

(15.248)

(15.249)

Use the homotopy perturbation method to solve the nonlinear Fredholm in-

tegral equation of the first kind

We first set

to carry out (15.250) into

3 1
— x= / zto(t)dt.
8 0
Notice that
! 2
’1 _/ K(t,t)dt’ _ 2o
0 3
Using the recurrence relation (15.229) we find

vo(z) =0, wv(z)= g%

1
VUnt1(x) = vp(2) —/ xtoy, (t)dt,n > 1.
0

This in turn gives

(15.250)

(15.251)

(15.252)

(15.253)

(15.254)
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3
vo(z) =0, wvi(z)= —g%
! 1
va(z) = v1(x) —/ xtvy (t)dt = 4%
o (15.255)
1
v3(x) = va(x) —/ xtvg(t)dt = — 6%
0
! 1
va(x) = v3(x) — / xtwos(t)dt = — 9%
0
and so on. Consequently, the approximate solution is given by
3 2 4 8
=— 1 . 15.256
v(x) 8x<+3+9—|—27+ )7 ( )
that converges to
9
v(z) = — g% (15.257)
Using (15.251) gives the exact solution
3
9
u(x) = \/—81‘. (15.258)

It is interesting to point out that there is one more solution to this equation
given by

u(z) =Inz. (15.259)
The reason that the solution is not unique is due to the fact that the problem
is nonlinear and ill-posed as well.

Example 15.32

Use the homotopy perturbation method to solve the nonlinear Fredholm in-
tegral equation of the first kind

127 , Yoo
= . 15.2
por? /O 22202 (1) dt (15.260)
We first set
v(z) = u?(2), u(z) = Vo(z), (15.261)
to carry out (15.260) into
I
959" 7/0 x“t“u(t)dt. (15.262)
Notice that .
2
’1 _/ K(t,t)dt’ =<1 (15.263)
0

Using the recurrence relation (15.229) and proceeding as before we find
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’U()(.’b) - Oa (.’b)

(@) /1 . o127,
v xtv x
2 0 1(B)dt = gy
15.264
v3(x) /1 xtvg( oU8 z? | !
s 0 2(0)dt = 575
2032
va(x) = vs(x )—/O xtus(t)dt = 78759627
and so on. Consequently, the approximate solution is given by
127 2 4 6 64
1 . 15.2
v(z) = 959" <+5+25+125+ ), (15.265)
that converges to
635 ,
= . 15.2
v(x) 959" (15.266)
Using (15.261) gives the exact solution
635
=4 . 15.2
u(x) \/252x (15.267)

It is interesting to point out that there are two more solutions to this equation
given by
u(z) = £(2? + 23). (15.268)

The reason that the solution is not unique is due to the fact that the problem
is nonlinear and ill-posed as well.

Exercises 15.5.2

Use the homotopy perturbation method to solve the nonlinear Fredholm integral
equations of the first kind

1 1 L
1. e2® :/ 2= =3ty 3(t) dt 2. e %= /J et T B (t) dt
0 3 0
10 1 1 1
3. — 2% = / 2%t% w3 (t) dt 4. xz= / xtu?(t) dt
27 o 32 o
29 1 32 1
5. x= / xtu?(t) dt 6. x? = / 222 u?(t) dt
36 0 63 —1
466 1 8 1
7. z? = / z2t2 u2(t) dt 8. _x= / xtu?(t) dt
315 1 35 -1

15.6 Systems of Nonlinear Fredholm Integral Equations

In this section, we will study systems of nonlinear Fredholm integral equations
of the second kind given by
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b
+ Ky (z,t)Fy (u(t)) + Ky (z,t)Fy (v(t)) ) dt,
/a ( ) (15.269)

v(@) = folz) + / (K, ) P2 (u(t) + Ka(z, ) Fa(v(1)) ) dt.

The unknown functions u(z) and v(z), that will be determined, occur inside
and outside the integral sign. The kernels K;(z,t) and K;(x,t), and the func-
tion f;(z) are given real-valued functions, for i = 1,2. The functions F; and
F;, for i = 1,2 are nonlinear functions of u(z) and v(z).

Systems of linear Fredholm integral equations were presented in Chapter
11. In this chapter, the system of nonlinear Fredholm integral equations can
be handled by four distinct methods, namely the direct computation method,
the modified Adomian method, the successive approximations method, and
the series solution method. Although the aforementioned methods work ef-
fectively for handling the systems of nonlinear Fredholm integral equations,
but only the first two methods will be used in this section.

15.6.1 The Direct Computation Method

The direct computation method will be applied to solve the systems of nonlin-
ear Fredholm integral equations of the second kind. The method approaches
Fredholm integral equations in a direct manner and gives the solution in an
exact form and not in a series form. In what follows we summarize the neces-
sary steps needed to apply this method. The method will be applied for the
degenerate or separable kernels of the form

t) = ng(x)hk(t)a Ky (1) ng:
ZT’k Sk t KQ .’K t ZT’k

The direct computatlon method can be apphed as follows:

1. We first substitute (15.270) into the system (15.269) to obtain

n b
®) = hi)+ Y ote) | R )
+ng /hk HE (o(t)) dt,

n b

o() = o) + Y re(a) / sk (t) Fa(u(t)) dt

k=1 a

-I-Zrk /sk () B (u(8)) dt.

(15.270)

(15.271)
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2. Each integral at the right side depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (15.271) becomes

u(z) = fi(z) + a1g1(z) + -+ + angn(x) + B1G1() + -+ + Bngn(z),
v(z) = f2(z) + 71r1(2) + -+ Y (T) + 6171(2) + -+ SnTn (),

(15.272)
where )
ai:/ hi(t) Py (u(t)) dt, 1 < i <,
b ~ ~
6 = / hi(t) B (o(t)dt,1 < i <,
. (15.273)
%.:/ si(t) Fa(u(t)dt, 1 <i < n,
b ~
52:/ 5:(6) Fo(v(t))dt, 1 < i < n.

3. Substituting (15.272) into (15.273) gives a system of n algebraic equa-
tions that can be solved to determine the constants «;, 3;,7;, and §;. To
facilitate the computational work, we can use the computer symbolic sys-
tems such as Maple and Mathematica. Using the obtained numerical values
of these constants into (15.272), the solutions u(z) and v(z) of the system
of nonlinear Fredholm integral equations (15.269) follow immediately. The
analysis presented above can be explained by studying the following exam-
ples.

Example 15.33

~—

Solve the following system of nonlinear Fredholm integral equations by using
the direct computation method

u(z) =sinz + (1 — 27) cosx + /OTr cos z(u?(t) + v (t)) dt,

W (15.274)
v(x) =sinz — cosx + / (u?(t) — v3(t)) dt.
0
This system can be rewritten as
u(z) =sinz + (1 — 27 + a+ §) cos z, (15.275)

v(z) = sinz — cosz + (o — ),

a:/oﬂ uw (t)dt, [= / (15.276)

To determine «, and 3, we substitute (15.275) into (15.276), and solving the
resulting system, we obtain

where

a=m [(=m. (15.277)
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Substituting this result into (15.275) leads to the exact solutions
(u(z),v(z)) = (sinz + cosx,sinx — cos x). (15.278)

Example 15.34
Solve the following system of nonlinear Fredholm integral equations by using
the direct computation method
n i 2 2
u(x) = 4 SecT = tanz + (tanz u”(t) + sec x v*(t)) dt,

0 (15.279)

A
v(z) = (1 - Z) sec & —I—/ (tan z u?(t) — secz v?(t)) dt.
0
Following the analysis presented above this system can be rewritten as
u(x) = (Z + ﬁ) secx + (o — 1) tanzx,
(15.280)
T
v(z) = <1 ~ 4 —ﬂ) secx + atanw,
where

Y A _ iy
a—/o L2t dt, 5_/0 o2 (t) dt. (15.281)

To determine « and [, we substitute (15.280) into (15.281) and solve the
resulting system, we find

a=1, ﬁ:1—z. (15.282)
Substituting (15.282) into (15.280) leads to the exact solutions
(u(z),v(z)) = (secx, tan ). (15.283)

Example 15.35

Solve the following system of nonlinear Fredholm integral equations by using

the direct computation method
1

u(z) =1—6x+Inz+ / z(u?(t) + v2(t)) dt,

0+
X (15.284)
v(z) =1+42% —Inx + / 22 (u?(t) — v3(t)) dt.
0+
Proceeding as before, this system can be rewritten as
u(z) =14+ (a+F—6)z+Inz,
v(z) =1+ (4 +a—B)z? —Inz, (15.285)
where
1 1
a= / w (t)ydt, B= [ v*(t)dt (15.286)
o+ o+

To determine «, and /3, we substitute (15.285) into (15.286), and proceeding
as before to obtain
a=1,8=5 (15.287)
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This in turn gives the exact solutions
(u(z),v(z)) = (1+Inz,1—Inz). (15.288)

Example 15.36

Solve the following system of nonlinear Fredholm integral equations by using
the direct computation method

™

u(r) = 27 +sec’z + /4 35(v%(t) — w?(t)) dt,
0

T

v(z) = 115 — sec? x + /4 35(w?(t) — w?(t)) dt, (15.289)
0

™

wlr) = — 7S€C4l' ! U2 —'U2 .
(2) = -3 +/0 (w2 (t) — * (1)) dt

Proceeding as before, this system can be rewritten as
u(x) = 27+ sec® x + 35(8 — v),
v(z) = 115 — sec® z + 35(y — a), (15.290)
w(z) = -3 —sec’z +a — f3,

where

R R Y E
047/0 u”(t) dt, [37/0 v (t) dt, 'yf/o w=(t)dt. (15.291)

To determine «, 3, and ~y, we substitute (15.290) into (15.291) and by solving
the resulting system we find

10 2 ™ 8

T T
= = - = . 15.292
A=yt g PE T 7T T ( )

These results lead to the exact solutions
(u(z),v(z),w(r)) = (1 +sec’z,1 —sec? x, 1 — sec z). (15.293)

Exercises 15.6.1

Use the direct computation method to solve the following systems of nonlinear Fred-
holm integral equations

4 1
1 u(z) =z — . +/_1t(u2(t) —l—q)?(t)) dt
v(z) = 22 + 23 + j +/jl t(W?(t) —v3(t)) dt
1
u(z) = 22+ln3:+/ Int (u?(t) +v3(t)) dt
2, o
v(z) = —14—ln:v+/ Int (u?(t) —v3(t)) dt

o+
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u(z) =22—11lnz + /01 In(xt) (u2(t) —l-v?(t)) dt

3.
v(z) = 714+71nx+/ In(zt) (u?(t) —v3(t)) dt
o+
w2 2
u(z) = sinz + cosx — 4 m—l—/o xt (u?(t) +v3(t)) dt
4. =
v(z) = sinx — cosx — ;$+/()2 ot (u?(t) —v3(t)) dt
. 5 3r  2n3 KPR 2
i u(xz) = z + sin T T, +/O (uw?(t) +v3(t)) dt
' _ 2 2 2m? 2 2
v(z) = & — cos® x — wix + 3 /(m—t)( (t) —v>(t)) dt
u(z) = secx — 2v/3 + /;' (tan®t u?(t) +secQt02(t)) dt
6. 0

v(z) = tanx — 2/3 + ;r + /3 (sec® tu?(t) — tan® tv?(t)) dt
0

u(z) = ;;x + /_1($ —t) (v3(t) + w2(t)) dt

1
7.8 v(z) =22 — igx + /_l(m — 2t) ('wQ(t) + u2(t)) dt
w(z) = 23 — ﬁx + /71(x —3t) (WP(t) +03(t)) dt

u(z) = secxtanz — 2 + Z —l—/4 (v%(t) — w?(t)) dt
8.{ v(z) =secz+1— Z +/OZ (w?(t) — u2(t)) dt

™

w(z) = sec?x " (WP (t) - v?
(z) = sec +/0 (u?(t) (t)) dt

15.6.2 The modified Adomian Decomposition Method

The modified Adomian decomposition method [11-12] was frequently and
thoroughly used in this text. The method decomposes the linear terms u(x)
and v(x) by an infinite sum of components of the form

u(z) = Z un(x), v(z)= Z vn (), (15.294)
n=0 n=0

where the components w,,(x) and v, (z) will be determined recurrently. The
method can be used in its standard form, or combined with the noise terms
phenomenon.
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However, the nonlinear functions F; and Fj, for i = 1,2, in (15.269) should
be replaced by the Adomian polynomials A,, defined by

1 dn o
— T,
A= | F quz
1=0 A=0
Substituting the aforementioned assumptions for the linear and the nonlin-
ear terms into the system (15.269) and using the recurrence relations we can

determine the components u,(z) and v, (z). Having determined these com-
ponents, the series solutions and the exact solutions are readily obtained.

Example 15.37

. n=01,2--, (15.295)

Use the modified Adomian decomposition method to solve the following sys-
tem of nonlinear Fredholm integral equations

u(x) =sinx — w + / (1 +2t)u®(t) + (1 — zt)?(t)) dt,
, (15.296)
v(x) = cosx + 7; x +/ (1 —2t)u®(t) — (1 + zt)?(t)) dt.
0
Substituting the linear terms u(z) and v(x) and the nonlinear terms u?(x)

and v?(z) from (15.294) and (15.295) respectively into (15.296) gives

oo

Z up(x) =sine — 7
n=0
+/7r ((1 tat) > An(t)+(1—at) Y Bn(t)> dt,
0 n=0

n=0

Z vp(x) = cosx + o %

+/W ((1 — at) f: An(t) — (14 at) i B,L(t)> dt.
0 n=0 n=0

(15.297)
The modified decomposition method will be used here, hence we set the
recursive relation
uo(x) =sinz, wvo(z) = cosz,

ui(z) = —m+ /O7r (1 + 2t)ug(t) + (1L — zt)vg(t)) dt = 0,

(15.298)
2 s
vy () = 7; T +/ (1 —2t)ug(t) — (L +at)vg(t)) dt = 0.
0
This in turn gives the exact solutions
(u(z),v(x)) = (sinz, cosx). (15.299)

Example 15.38

Use the modified Adomian decomposition method to solve the following sys-
tem of Fredholm integral equations
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3 H
u(z) = x +sec® x — 2 - 36 —I—/ (u(t) +v*(t)) dt,
o (15.300)
v(x) :x—seczx—ﬂ+2ln2+/ (uz(t)—vz(t)) dt.
0

Proceeding as before we obtain

8 71_3 l" o0 oo
un(x) =z +sec? z — 3 - 96 +/0 (Z An(t) + Z Bn(t)> dt,

NE

n=0 n=0 n=0

o ':1" o o0
Zvn(x):x—seczx—w—i—ﬂnZ—l—/ (Z An(t):ZBn(t) dt.
n=0 0 n=0 n=0

(15.301)
For simplicity, the modified decomposition method will be used again, there-
fore we set the recursive relation
up(x) = x +sec®x, wvo(x) = —sec’z,

773 Z
uy (z) = —2 = 06 +/0 (ug(t) + w3 (1)) dt =0, (15.302)

vi(z) = —7r+21n2—|—/04 (ug(t) + v3(t)) dt = 0.

Consequently, the other components (uj,v;) = (0,0),j > 2. As a result, the
exact solutions are given by

(u(x),v(z)) = (x + sec® z,r — sec? ). (15.303)
Example 15.39

Use the modified Adomian decomposition method to solve the following sys-
tem of nonlinear Fredholm integral equations
9 1
u(z) = e® — 49 sinh(z + 2) + / (e™u?(t) + e "3 (1)) dt,
0

’ (15.304)

2 1
v(z) =e % — 5 sinh(z — 2) + / (e u?(t) + "2 (1)) dt.
- 0
Proceeding as before and using the modified decomposition method, we find
the recursive relation
x

uo(z) =€, wvo(x) =e ",

2 ! -
w(w) =~ ", sinh(z+2)+ /0 (e™ug(t) + e~ "'ug(t)) dt =0, (15 305)

vi(z) = — 2 5 sinh(z — 2) + /0 (e ™" ug(t) + e™fvg(t)) dt = 0.

The exact solutions are given by
(u(z),v(z)) = (e*,e™"). (15.306)
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Example 15.40

Use the modified Adomian decomposition method to solve the following sys-
tem of nonlinear Fredholm integral equations

1
u(gj) = % — ew+1 _|_/ (eac—3tv2(t) + eac—Gt,wZ(t)) dt,
0
1
v(r) = e — 2" +/ (e 5w (t) + e” (1)) dt, (15.307)
0

1
w(x) = 3% — 2 +/ (e" 2P (t) + " M3 (1)) dt.
0
Using the modified decomposition method, we set the recurrence relation
2x

ug(x) = €%, wvo(x) =e

wo(z) = €3,

1
uy (7) = —eot1 +/ (e" g (t) 4+ e"Swi(t)) dt =0,
0

(15.308)
1
v (x) = —2e* —|—/ (e* % wg (t) + e**uf(t)) dt =0,
0
1
wy(z) = —2e” —|—/ (e" 2 (t) + "3 (t)) dt = 0.
0
Consequently, the exact solutions are given by
(u(z),v(z), w(z)) = (e, >, ™). (15.309)

Exercises 15.6.2

Use the modified Adomian decomposition method to solve the following systems of
nonlinear Fredholm integral equations

1 u(z) =z — 3 + /jlt (u?(t) +v3(t)) dt
v(z) = 22 + 23 + j +/_1 t(u?(t) — v3(t)) dt
u(z) = sinx + cosx — 27 + /07r (u2(t) +112(t)) dt
2.
v(z) = sinz — cosx —71'3:—!—/0 xt (u?(t) — v3(t)) dt
u(x) =z +sinx + (4 — 2m) +/7r (uQ(t) — v2(t)) dt
3 0
v(z) =z —cosx + (8 — 4w — 272) + /wt(uQ(t) —v2(t)) dt
0
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™

. u(z) = secx + WZS +/04 (u?(t) + v2(t)) dt
v(z) = tanz — }H/OZ (U3 () — v (1)) dt

) u(z) = secx — Z + /O (u () — v2(t)) dt
v(z) = tanz — Zx+/03 z (u2(t) — v2(t)) dt

. u(x) = secx tanz + \23 + /0g (u?(t) —v2(t)) dt
(@) = sec? @ — 112\7/3“/02 x (u?(t) +v2(t)) dt

) w(z) = seca — ”14 +/OZ (u?(8) + u(t)o(t)) dt
v(z) = cosz + . Ly /I (u2(t) — u(t)v(t)) dt
u(z) = tanz + / (u? () + u(t)v?(t)) dt

; (@) = cosz+ " / (2 (1) — u(t)o®(8)) dt
w(w) = szt T / V(1) + w? (1)) d

9. v(z) = tana — ”“0 / (w?(t) + u2 (1))
w(z) = cosz + ;8 +/O" (u?(t) +v2(t)) dt

b

371 — 1072 1
u(z) = 1+ wsec?x + T p T +/ (v2(t) +w? (1)) dt
0
217 + 1072 i
10. ¢ v(z) =1 —msec?z — 7r2 o /4 (w?(t) +u?(t)) dt
0
3m + 1672 H

w(z) = 1+72Tsec2xf 6 +/04 (W (t) + v3(t)) dt

u(x) = secx — ; + /03 (v(t)w(t)) dt

11. ¢ v(z) = tanz + 73r + /03 (w(t)u(t)) dt

w(w) = cosz — 1+ /O (u(t)v(t)) dt
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2, 2—7 :v w
u(z) = sec®x + 3 +/0 (v(t)w(t)) dt

12. ¢ v(z) = —sec?x — ; —l—/04 (w(t)u(t)) dt

w(z) = tan? z — Z + /O * (u(t)o(t)) dt
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Chapter 16

Nonlinear Fredholm Integro-Differential
Equations

16.1 Introduction

The linear Fredholm integral equations and the linear Fredholm integro-
differential equations were presented in Chapters 4 and 6 respectively. In
Chapter 15, the nonlinear Fredholm integral equations were examined. It is
our goal in this chapter to study the nonlinear Fredholm integro-differential
equations [1-7] and the systems of nonlinear Fredholm integro-differential
equations.

The nonlinear Fredholm integro-differential equations of the second kind
is of the form

u(")(x):f(x)—i-)\/o K (x,t)F(u(t)) dt, (16.1)

where u(™)(z) is the n th derivative of u(z). The kernel K (x,t) and the func-
tion f(z) are given real-valued functions, and F'(u(z)) is a nonlinear function
of u(x).

In this chapter, we will mostly use degenerate or separable kernels. A
degenerate or a separable kernel is a function that can be expressed as the
sum of product of two functions each depends only on one variable. Such a
kernel can be expressed in the form

K(z,t) = Zgi(ﬂf) hi(t). (16.2)

Several analytic and numerical methods have been used to handle the non-
linear Fredholm integro-differential equations. In this text we will apply three
of the methods used in this text, namely, the direct computation method, the
variational iteration method (VIM), and the Taylor series solution method to
handle the nonlinear Fredholm integro-differential equations. The emphasis
in this text will be on the use of these methods rather than proving theo-
retical concepts of convergence and existence. The theorems of uniqueness,
existence, and convergence are important and can be found in the literature.
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The concern will be on the determination of the solutions u(z) of nonlinear
Fredholm integro-differential equations of the second kind.

16.2 Nonlinear Fredholm Integro-Differential Equations

The linear Fredholm integro-differential equation, where both differential and
integral operators appear together in the same equation, has been studied in
Chapter 6. In this section, the nonlinear Fredholm integro-differential equa-
tion will be examined. The standard form of the nonlinear Fredholm integro-
differential equations of reads

u(z) +)\/ K (z, t)F(u(t))dt, (16.3)

where u((z) = %% and F(u(z)) is a nonlinear function of u(z) such as
u?(z), sin(u(z)), and e“(*). Because the equation in (16.3) combines the dif-
ferential operator and the integral operator, then it is necessary to define
initial conditions u(0),(0), ..., u(~Y(0) for the determination of the par-
ticular solution w(z) of this equation.

In Chapter 6, we applied four methods to handle the linear Fredholm
integro-differential equations of the second kind. In this section we will use
only three of the methods that we used in Chapter 6. However, the other
methods presented in Chapter 6 can be used as well.

In what follows we will apply the direct computation method, the vari-
ational iteration method (VIM), and the series solution method to handle
nonlinear Fredholm integro-differential equations of the second kind (16.3).

16.2.1 The Direct Computation Method

The direct computation method has been extensively introduced in this text.
Without loss of generality, we may assume a standard form to the Fredholm
integro-differential equation given by

u™ (z / K (z,t) F(u(t)dt, u™ (0) = by, 0 <k < (n—1), (16.4)

where u(”)( ) indicates the n th derivative of u(z) with respect to =, F(u(t)) is
a nonlinear function of u(z), and by, are the initial conditions. It is important
to point out that this method will be applied for equations where the kernels
are degenerate or separable of the form

= gi(a)hi(t). (16.5)
k=1



16.2 Nonlinear Fredholm Integro-Differential Equations 519

Substituting (16.5) into the nonlinear Fredholm integro-differential equation
(16.4) leads to

b
u™(z) = f(z) +gl(x)/ ha(t) F(u(t))dt

“ b

b
+go(x) / ha(t) F(u(t))dt + -+ + gn(x)/ by (t) F(u(t))dt.
‘ ‘ (16.6)
Each integral at the right side of (16.6) depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Based on this, Equation (16.6) becomes

ul™(z) = f(z) + a191(x) + aaga(x) + - - + ngn(z), (16.7)
where .
o = / ha(t) F(u(t))dt, 1 < i < n. (16.8)
a

Integrating both sides of (16.7) n times, using the initial conditions, we obtain

1 1

u(z) = u(0) + zu/(0) + _ 2%u”(0) + - - + "y

2! (n—1)! (16.9)

+L7 (f(2) + a1g1(2) 4+ aaga(z) + - + angn(2))

where L~ is the n-fold integral operator. Substituting (16.9) into (16.8) gives
a system of n algebraic equations that can be solved to determine the con-
stants a;, 1 < 4 < n. Using the obtained numerical values of «; into (16.7), the
solution u(x) of the nonlinear Fredholm integro-differential equation (16.4)
is readily obtained.

It is interesting to point out that we may get more than one value for one
or more of a;, 1 < i < n. This is normal because the equation is nonlinear and
the solution u(z) may not be unique for nonlinear problems. In what follows
we present some examples to illustrate the use of the direct computation
method.

Example 16.1

Solve the nonlinear Fredholm integro-differential equation by using the direct

computation method
2 s
u'(z) = cosx — Z x +/ wtu?(t) dt, u(0) = 0. (16.10)
0

This equation may be written as
u'(z) = cosz + <a - ) x, u(0) =0, (16.11)
where

a= /Tr tu?(t) dt. (16.12)
0

Integrating both sides of (16.11) from 0 to x, and using the initial condition,
we find
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2
u(x) =sinz + L P (16.13)
2 8
Substituting (16.13) into (16.12), evaluating the resulting integral, and solv-
ing the resulting equation for a we obtain

72 78 — 9673 + 5767 + 96

= 16.14
a= A6 (16.14)
Consequently, the exact solutions are given by
. . 12 72 12\ ,
u(x) =sinz, sinz — (773 5 776> x°. (16.15)

Example 16.2

Solve the nonlinear Fredholm integro-differential equation by using the direct
computation method

_ .2 1
u'(x) = e” + ) :c+/ zu?(t) dt, u(0) = 1. (16.16)
0
This equation may be written as
1—e?2+2
W(z) = e” 62+ Yo, u(0) =1, (16.17)

where .
a:/ u?(t) dt. (16.18)
0

Integrating both sides of (16.17) from 0 to x, and by using the initial condi-

tions we obtain
1—e?+2a ,
z°.

u(z) = e 4 (16.19)
Substituting (16.19) into (16.18) and proceeding as before we get
2 2
e —1 e —40e+ 119
= . 16.20
a= LT (16.20)
The exact solutions are therefore given by
u(z) = e®,e* + (30 — 10e)z?. (16.21)

Example 16.3

Solve the nonlinear Fredholm integro-differential equation by using the direct
computation method

1
W (z) = 2+Ex+ ;gxu; [l(xt+x2t2) (u(t)—u2()) dt, u(0) = 1,u/(0) = 1.
(16.22)

This equation may be written as

11) T+ (;ﬂ+ ;g) 22 u(0) = 1,4/(0) =1, (16.23)

1
" :2
u’(x) —|—<2a+15

obtained by setting



16.2 Nonlinear Fredholm Integro-Differential Equations 521

o= /1 t(u(t) —u?(t))dt, = /11 t2(u(t) —u?(t)) dt. (16.24)

-1
Integrating both sides of (16.23) two times from 0 to z, and by using the
given initial conditions we find

1 11 1 19
=1 2 3 4 16.2
u(x) +z+z +(12a+90>x +<24ﬂ+420>x (16.25)

Substituting (16.25) into (16.24), evaluating the integrals, and solving the
resulting equations we find

22 38
= — = — . 16.26
a=— B=—g (16.26)
The exact solution is given by
u(z) =1+ + 2% (16.27)

Example 16.4

Solve the nonlinear Fredholm integro-differential equation by using the direct
computation method

2 1 (7
u”(x) = 3 sinz + ) / cos(z —t) u2(t) dt,
0
u(0) =1,4/(0) = 0,u”(0) = —1.

This equation may be written as

(16.28)

2 1 1
u" (z) = 3 sinx + g ¥ COST + 2ﬂsinx, (16.20)

u(0) = 1,4/(0) = 0,u”(0) = -1,
obtained by setting
a= / costu’(t)dt, = / sin tu®(t) dt. (16.30)
0 0

Integrating both sides of (16.29) three times from 0 to x, and by using the
given initial conditions we obtain

u(x) = (z + ;ﬁ) cosT + 1a(az—sinaz) + (iﬁ— (13) o ;ﬁ—&- ; (16.31)

2
Proceeding as in the previous examples gives
2
a=0, p= g (16.32)
The exact solution is therefore given by
u(z) = cos . (16.33)

Exercises 16.2.1

Solve the following nonlinear Fredholm integro-differential equations by using the
direct computation method
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1o/ () =1 17x+ 1/1xtu2(t)dt u(0) =1
' - 24 2 Jo ' -
149 1 [t
2.u'(z) =1+ 2x — 2 / 2tu?(t) dt, u(0) =1
u' (x) + 2z 040" +4 Oa: u?(t) dt, u(0)

w

1 /o
.u’(x):cosx—x+4/2 xtu?(t) dt, uw(0) = 1

I

' (z) = sinz + 116 (72 + 8)z + i /0 " et(u(t) — w2(t)) dt, u(0) = 0

e2

8

ot

w(z) =14 € — (;+Z+ )x+i/01x(u(t)+u2(t))dt, w(0) = 1

1 11
6. u'(z) =e* + 16 3+ ez + A / xt(1 + u(t) — u(t)) dt, u(0) = 2
0
7.0/ (z) = —sinz — +7r2+1/7r( u(t) dt, u(0) = 0,u’(0) = 1
. (z) = —sinz — | T —t)u , u(0) = 0,u =
16 32 8Jo
’ 7 T 1 /™ . 5 ,
8. u'(z) = 3cosach 9 sinz + 9 sin(z — t)u“(t) dt, u(0) = 0,u’(0) =0
0
1 1 x 1 ! x—2t, 2 /
9. u (x):2e +2 e u”(t) dt, uw(0) = 1,u'(0) = 1
0

1 1
10. v (z) = zex + 4/ e 33 (t) dt, w(0) = v/ (0) = v/ (0) = 1
0
"7 2z 1 x 1 ! r—4t, 2 / 1
11. w"’(z) = 8e ~16° +16 e u®(t)dt, uw(0) = 1,4/ (0) = 2,u'(0) =4
0

12. v/’ (z) = sinz + 17r6 + ; /Oﬂ(u(t) —u?(t)) dt, u(0) = —u’’(0) = 1,4/ (0) =0

16.2.2 The Variational Iteration Method

The variational iteration method [8-10] was used before in previous chap-
ters. The method handles linear and nonlinear problems in a straightforward
manner. Unlike the Adomian decomposition method where we determine dis-
tinct components of the exact solution, the variational iteration method gives
rapidly convergent successive approximations of the exact solution if such a
closed form solution exists.

The standard ith order nonlinear Fredholm integro-differential equation is
of the form

1
u® () = f(z)+ /O K, ) F(u(t))dt, (16.34)

where v (z) = Z;Tf, and F(u(x)) is a nonlinear function of u(z). The initial

conditions should be prescribed for the complete determination of the exact
solution.
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The correction functional for the nonlinear integro-differential equation
(16.34) is

— :un(x)—&-/ol At )( o / K (t, v)F (i (r ))dr) dt.

(16.35)
To apply this method in an effective way, we should follow two essential steps:

(i) Tt is required first to determine the Lagrange multiplier A that can
be identified optimally via integration by parts and by using a restricted
variation. The Lagrange multiplier A may be a constant or a function.

(ii) Having A determined, an iteration formula, without restricted varia-
tion, should be used for the determination of the successive approximations
Unt1(x),n = 0 of the solution u(z). The zeroth approximation ug can be
any selective function. However, the initial values are preferably used for the
selective zeroth approximation ug. Consequently, the solution is given by

u(z) = lm wu,(x). (16.36)
The VIM will be illustrated by studying the following examples.
Example 16.5

Use the variational iteration method to solve the nonlinear Fredholm integro-
differential equation

/ _ _ T I _
u'(z) = cosz 8% + 24/0 zu(t) dt,u(0) = 0. (16.37)

The correction functional for this equation is given by
s

v ™ 1
Unt1() :un(x)—/o (u;(t)—cost+48t— 24/0 tu?

where we used A = —1 for first-order integro-differential equation.

We can use the initial condition to select ug(z) = u(0) = 0. Using this
selection into the correction functional gives the following successive approx-
imations

(r)dr) dt, (16.38)

IS

ol

sinz — 0.0327249234922,

)

x)

x) = sinz — 0.00663791983z2, (16.39)
)
) =

Ui
U2
= sinz — 0.0015672325122,

sinz — 0.0003801612522,

I

24T

(
(
(
us(x
(
and so on. Using (16.36) gives the exact solution by
u(z) = sinz. (16.40)

Example 16.6

Use the variational iteration method to solve the nonlinear Fredholm integro-
differential equation
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(7% +3) 1 [ 9
tu(t) dt =0. (16.41
oo g [ el deu© = 0. (6.4

The correction functional for this equation is given by

Un+1(2) = un(z)

x 2 1 g
- / <u;L(t) —cost +tsint + mm” + 3)15 - / tru? (r) dr) dt.
0 0

u'(z) = cosz —xsinz —

512 64
(16.42)
We next select ug(x) = 0 to find the successive approximations
up(x) =
uy(z) = zcosx — 0.0394834518122,
ug(x) = xcosx + 0.0101702649622, (16.43)
uz(z) = xcosx — 0. 002418466659x
uy(z) = z cosx + 0.00058723740122,
and so on. Proceeding as before, the exact solution is given by
u(z) = zcosw. (16.44)

Example 16.7

Use the variational iteration method to solve the nonlinear Fredholm integro-
differential equation
3w

1 " 2 _ / _
198% + 64/0 zu”(t)dt,u(0) = 2,4 (0) =0.  (16.45)

The correction functional for this equation is given by

u'(x) = —cosx —

Un+1(2) = up(2) +/ (t—x) <u;:(t) + cost + 51 t— ! / tu? (r) dr) dt.
0 128" 64 J,
(16.46)
We can use the initial condition to select ug(z) = u(0) + 2w’ (0) = 2. Using
this selection into the correction functional gives the following successive
approximations

N

o(z) =
(x) = 1+ cosz + 0.0204530771823,
ug(x) = 1+ cosz + 0.0011883993122, (16.47)
ug(x) = 1+ cosz + 0.000043326072>,
ug(z) = 1+ cosax + 0.00000152382z3,
and so on. The VIM gives the exact solution by

u(x) =1+ cosz. (16.48)

Example 16.8

Use the variational iteration method to solve the nonlinear Fredholm integro-
differential equation
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W"(z) = gt 4 00 gay L / " 202(0) dt, u(0) = 0,4(0) = 1,u(0) = 2
360 120 J, ’ ’ ’ '
(16.49)

The correction functional for this equation is given by

un+1(ac) = un(x)

1 1
1 1 1
—/ (t —x)? (u(t) — te! — 0796t - / et =22 (r) dr ) dt.
) 2 360 120 J,
(16.50)
We can use the initial condition to select ug(z) = x + z2. Using this

selection into the correction functional gives the following successive approx-
imations

up(r) = o + a2,

up(z) = we® + (0.882122 + 0.441063x% — 0.88212¢” + 0.88212) x 1073,
us(z) = ze® + (0.267448z + 0.133722 — 0.26744e” + 0.26744) x 1076,
uz(z) = ve® + (0.8115x + 0.4060222 — 0.81286¢% + 0.81135) x 10710,

(16.51)
and so on. The VIM admits the use of
u(z) = lim wu,(x), (16.52)
n—0oo
that gives the exact solution by
u(z) = ze”. (16.53)

Exercises 16.2.2

Use the variational iteration method to solve the nonlinear Fredholm integro-differential

equations

1. v/ (z) =sinz — it ! /ﬂxu2(t)dt,u(0):0
80 ' 120 J,

2. v/ (x) = cosx — T ! + ! /quz(t)dt,u(o):l
80" 30 " 120 J,

2

1 T
3. v (z) =x +zcosz + 192 (3 -7z + 24/0 xtu?(t) dt,u(0) = 0

1 1 1
4. u' (x) = 2e2® — 246z + o4 /0 e =4y 2(t) dt, u(0) = 1
5.0 (x) = —2e7 2% — ! ze” + ! /1 ze® T4 2 (¢) dt, u(0) =1
24 2% J,
6. u'(z) = cosx + sinx — Ty ! /7T zu?(t) dt, u(0) = —1
96 ' 96 J,

2

1" . a 1 T 2 /
. S - — )u2(t) dt, u(0) = 0,4/ (0) = 1
u'’ () sinx 36w+ 79 + 18/0 (z — t)u”(t) dt, u(0) u'(0)

N
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2 1 ™
8. u''(z) = —cosx — Tt / ztu?(t) dt,u(0) = 1,4’ (0) =0
( 288 72 Jo

9. u'(z) =€ + le(e2 —2)z + ; /0 z(t — u?(t)) dt,u(0) = 1,4 (0) = 1

1 T
10. W' (z) = sinz+ " a+ / () — u?(8)) dt, u(0) = 1,/ (0) = 0,u” (0) = —
144" " 72 J,

1 T
11. v’ (x) = sinz —cos  — 1g0x+ 100 / zu?(t) dt,u(0) = 1,4/ (0) = 1,u""(0) = —

12. v/ (z) = e* + ! (e = 3)z + 100/ z(2u(t) — w?(t)) dt,u(0) = 2,u/(0) =

200
1,4 (0) =1

16.2.3 The Series Solution Method

The series solution method depends mainly on the Taylor series for analytic
functions [1]. A real function u(z) is called analytic if it has derivatives of all
orders such that the generic form of Taylor series at = 0 can be written as

oo
z) = ana”. (16.54)
n=0
The Taylor series method, or simply the series solution method will be used
in this section for solving nonlinear Fredholm integro-differential equations
of the second kind. We will assume that the solution u(x) of the nonlinear
Fredholm integro-differential equation

™ () —s—/\/Ka:t (£))dt, u™ (0) = klag,0 < k < (n — 1),

(16.55)
is analytic, and therefore possesses a Taylor series of the form given in (16.54),
where the coefficients a,, will be determined recurrently.
The first few coefficients a; can be determined by using the initial condi-
tions so that
1 1
o (0) a8 =
and so on. The remaining coefficients aj of (16.54) will be determined
by applying the series solution method to the nonlinear Fredholm integro-
differential equation (16.55). Substituting (16.54) into both sides of (16.55)

gives
00 (n) 1 o
(Z akxk> _T(f(2) + / K(z,t)F (Z aktk> i, (16.57)
k=0 0 k=0

where T'(f(x)) is the Taylor series for f(x). The integro-differential equation
(16.55) will be converted to a traditional integral in (16.57) where instead of

ap = u(0), a1 = u'(0), ag = u”(0), (16.56)
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integrating the unknown function F'(u(z)), terms of the form ¢", n > 0 will
be integrated. Notice that because we are seeking series solution, then if f(x)
includes elementary functions such as trigonometric functions, exponential
functions, etc., then Taylor expansions for functions involved in f(z) should
be used.

We first integrate the right side of the integral in (16.57), and collect the
coefficients of like powers of x. We next equate the coefficients of like pow-
ers of z into both sides of the resulting equation to determine a recurrence
relation in a;,j > 0. Solving the recurrence relation will lead to a complete
determination of the coeflicients a;,j > 0, where some of these coefficients
will be used from the initial conditions. Having determined the coefficients
aj,j = 0, the series solution follows immediately upon substituting the de-
rived coefficients into (16.54). The exact solution may be obtained if such an
exact solution exists. If an exact solution is not obtainable, then a truncated
series can be used for numerical purposes. In this case, the more terms we
evaluate, the higher accuracy level we achieve. The following examples will
be used to illustrate the series solution method.

Example 16.9

Solve the nonlinear Fredholm integro-differential equation by using the series
solution method
/ 2 226 , ' 2,2y 2
u(x)=1-— _x— x + (xt + 2°t*)u=(t))dt, u(0) = 1. (16.58)
15 105 1

Substituting u(z) by the series

o
u(z) = Z anz”, (16.59)
n=0

into both sides of the equation (16.58) leads to

(i anx"> =1- 2 x— 226x2+/1 ((xt + x2t2)(i ant”)2> dt. (16.60)
n=0 15 105 -1 n=0
Evaluating the integral at the right side, using ag = 1, we find

aq + 2as7 + 3asx? + dasx’ + Saszt + - -
4 4 4
7a1a4 + _acaz + as) x

14 (=2 e+ tasan + tanan +
= — a asa ala
15 1 304 142 7 5

9 5
4 2 2
ayg + 5 02 + 5a§ + Mai) 22,
(16.61)

Equating the coefficients of like powers of = in both sides, and solving the
system of equations we obtain two sets of solutions

ag=1,a1 =1l,a0=1,a, =0,7 > 3, (16.62)
Consequently, the exact solutions is given by
u(z) =1+ + 2%, (16.63)

4

3
52 22 4 4 22 4
(— -+ a3+9a2a4+7a1ag+7a2+7
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Example 16.10

Solve the nonlinear Fredholm integro-differential equation by using the series
solution method

1
4

Substituting u(z) by the series

o
u(z) = Z anz”, (16.65)
n=0

into both sides of the equation (16.64) leads to

u'(z) =e® — (e — 1)z + ; /01 zu?(t)dt, u(0) = 1. (16.64)

00 n/_ z_12_x 1xooan2
(;)anx>_:n(e AC 1))+/0<n2)( nt))dt, (16.66)

where T} is the Taylor series about x = 0. Evaluating the integral at the right
side, using ag = 1, and proceeding as before we find

1
an = \1 > 0. (16.67)

Using (16.65) gives the exact solution
u(z) = e”. (16.68)

It is worth noting that we used the series assumption up to O(z'2?) to get
this result.

Example 16.11

Solve the nonlinear Fredholm integro-differential equation by using the series

solution method

7T2

1 1 [
u'(z) = cosz — (g + 3) x + (g + 16) + 12/0 (z — t)u?(t)dt, u(0) = 1.
(16.69)
Substituting u(z) by the series

o
u(z) = Z anz”, (16.70)
n=0

into both sides of the equation (16.69) leads to

iax" =T | cosx — 7T—I—l T+ 7T—|—7T2
PR A 8 "3 6 16

0o 2
+112/0 (x —1) (%a,g&”) dt. (16.71)

Evaluating the integral at the right side, using ag = 1, and proceeding as
before we find
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ag — ].,
N ()
(gni1 = ZO ETLEL (16.72)
n=

azn, = 0,n = 0.

Consequently, the series solution is given by

u(z) =1+ z:% (2(;3;)!352”“, (16.73)

that converges to the exact solution
u(z) =1+ sinzx. (16.74)
Example 16.12

Solve the nonlinear Fredholm integro-differential equation by using the series
solution method

" 146 1 [t )
u'(z) =10 — g5 % + xtu”(t)dt,u(0) = 1,4'(0) = 0. (16.75)
—1
Substituting u(x) by the series
u(z) = Z anz", (16.76)
n=0

into both sides of the equation (16.75), evaluating the integral at the right
side, using ag = ag = 0,a; = 1, and proceeding as before we find

ao=1,a1=0,a2=5,a3 =—1,a, =0,k > 4. (16.77)
Consequently, the exact solution is given by
u(z) = 1+ 5a* — 2°. (16.78)

Exercises 16.2.3

Solve the following nonlinear Fredholm integro-differential equations by using the
series solution method

L@ === et [ oo ) =1

45 90 _1
53 197 1 !
2. u'(z)="" — 32 / —tHu?(t) dt, u(0) =1
u’ () 45 6303 1o 71(9J Ju®(t) dt, u(0)
82 1
3.0/ () =1 tu?(t) dt, u(0) = 1
W@ =1+ et [l w0

1, 1
—3
o6& T o,

1., 1
2 Ty

4. v (z) = e* —

/0 "ot (t) — u(t)) dt, u(0) = 1

5. v (z) = e” —

/0 e 72 (U2 (t) — u(t)) dt, u(0) =1
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4

6. u'’ — _9_
u'' () 15

1 [t , .
T+ 5 /_1 xtu? (t) dt, uw(0) = v’ (0) =1

1 1 1
7.0 (2) = e” — 18 (e — 1z + 12 / xtu®(t) dt, uw(0) = v’ (0) =1
0

17 1t
8. u'(z) = 3195633 + 9 / wt®u?(t) dt, u(0) = 0,u'(0) =1
0

16.3 Homogeneous Nonlinear Fredholm
Integro-Differential Equations

Substituting f(z) = 0 into the nonlinear Fredholm integral equation of the
second kind

b
u (@) = F(z) + A / K, ) F(u(t))dt, (16.79)

gives the homogeneous nonlinear Fredholm integral equation of the second
kind given by

) (z) = A / " K ) F (ult)) (16.80)

where F'(u(t)) is a nonlinear function of w(t). The initial conditions should
be prescribed to determine the exact solution.

In this section we will focus our study on the homogeneous nonlinear Fred-
holm integral equation (16.80) for the specific case where the kernel K (z,t) is
separable. The aim for studying the homogeneous nonlinear Fredholm equa-
tion is to find nontrivial solution. Moreover, the Adomian decomposition
method is not applicable here because it depends mainly on assigning a non-
zero value for the zeroth component ug(z), and f(z) = 0 in this kind of
equations. The direct computation method works effectively to handle the
homogeneous nonlinear Fredholm integro-differential equations.

16.3.1 The Direct Computation Method

The direct computation method was used before in this chapter. This method
replaces the homogeneous nonlinear Fredholm integro-differential equations
by a single algebraic equation or by a system of simultaneous algebraic equa-
tions depending on the number of terms of the separable kernel K (x,t). The
direct computation method handles Fredholm integro-differential equations,
homogeneous or nonhomogeneous, in a direct manner and gives the solution
in an exact form and not in a series form.

As stated before, the direct computation method will be applied to equa-
tions where the kernel K (z,tg) is degenerate or separable kernel of the form
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K(x,t) = zn:gk(x)hk(t). (16.81)
k=1

The direct computation method can be applied as follows:

1. We first substitute (16.81) into the homogeneous nonlinear Fredholm
integro-differential equation

b
) (2) = A / K(a,8) F(u(t))dt. (16.82)
a
2. This substitution leads to

b
u® () = A1 (x)/

a a

b
a(®) Fu(®)dt + Aga(z) [ halt) Fu)de + -

b
g (2) / o (£) F(u(t)) . (16.83)

3. Each integral at the right side depends only on the variable ¢ with
constant limits of integration for ¢. This means that each integral is equivalent
to a constant. Consequently, Equation (16.83) becomes

u® () = Aa1g1(2) + Aaaga(@) + -+ + Aangn(2), (16.84)
where

o = / " hat) Flu(®)di1 < i <. (16.85)

4. Integrating both sides of (16.84) ¢ times from 0 to x, and using the given
initial conditions we obtain an expression for u(x) in terms of «; and x.

5. Substituting the resulting expression for u(z) into (16.85) gives a system
of n simultaneous algebraic equations that can be solved to determine the
constants a;,1 < ¢ < n. Using the obtained values of «; into (16.84), the
solution u(x) of the integro-differential equation (16.80) follows immediately.

Example 16.13

Solve the homogeneous nonlinear Fredholm integro-differential equation by
using the direct computation method

1
12
This equation may be written as

o () )\/leuz(t) dt, u(0) = 1. (16.86)

1
u'(x) = 12)\ax, u(0) =1, (16.87)

where )
a:/ u?(t) dt. (16.88)
0

Integrating both sides of (16.87) from 0 to x, and using the initial condition,
we find L

04 ar?. (16.89)

u(z) =1+
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Substituting (16.89) into (16.88), evaluating the integral, and solving the
resulting equation for a we obtain
2880 — 80\ + 321/8100 — 450\ — 52
o= .
22
This in turn gives the exact solutions
2880 — 80\ + 32/8100 — 450\ — 52 22

48\
We now consider the following three cases:

(16.90)

u(z) =1+ (16.91)

1. Using A = 0 into (16.89) gives the exact solution u(xz) = 1. However,
u(z) is undefined by using A = 0 into (16.91). Hence, A = 0 is a singular point
of homogeneous nonlinear Fredholm integro-differential equation (16.86).

2. For A = —45 4+ 271/5, Equation (16.91) gives the exact solutions

u(r) =1+ V522 (16.92)
Consequently, there are two bifurcation points, namely —45 + 27+/5 for this
equation. This shows that for —45 —27/5 < A < —45 4 27+/5, then equation
(16.86) gives two real solutions, but has no real solutions for A\ > —45+27/5
or A < —45 — 27V/5.

3. For —45 — 27y/5 < X\ < —45 + 27+/5, Equation (16.86) gives two exact
real solutions. This is normal for nonlinear problems, where solution may not
be unique.

Example 16.14

Solve the homogeneous nonlinear Fredholm integro-differential equation by
using the direct computation method

1
() = A / =t u2(£) dt, u(0) = 0. (16.93)
0
This equation can be rewritten as

u'(z) = ale”,u(0) =0, (16.94)

where .
a= / e tu?(t) dt. (16.95)

0

Integrating both sides of (16.94) from 0 to z, and using the initial condition,
we find
u(z) = Aa(e” —1). (16.96)

Substituting (16.96) into (16.95), evaluating the integral, and solving the
resulting equation for a we obtain
1

= . ]. .
7 A2(2sinh1 - 2) (16.97)
This in turn gives the exact solution by
xT
-1
wz)= . ¢ (16.98)

A(2sinh1—2)
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Notice that A = 0 is a singular point of this equation.
Example 16.15

Solve the homogeneous nonlinear Fredholm integro-differential equation by
using the direct computation method

u'(z) = )\/11 (zt + x2t*) u?(t) dt,u(0) = 0. (16.99)

This equation can be rewritten as
u'(z) = adr + BAz?, u(0) = 0, (16.100)

where

1 1
a:/ tu?(t) dt, 6:/ t2u’(t) dt. (16.101)
-1

-1

Integrating both sides of (16.100) from 0 to z, and using the initial condition,
we find

1 1
u(z) = 2)\aac2 + 3/\5953. (16.102)

Substituting (16.102) into (16.101), evaluating the integrals, and solving the
resulting system of equations for « and 3 we obtain

14+/5 81 21
=0 = . 16.103
=0 g0 P= g9 ( )
This in turn gives the exact solutions
27 5 V5 5 T 4
= . 16.104
u(x) D2 3y T +2)\x (16.104)

Notice that A = 0 is a singular point of this equation.
Example 16.16

Solve the homogeneous nonlinear Fredholm integro-differential equation by
using the direct computation method

1
u'(x) = )\/ (1 + ot) (u(t) — u?(t)) dt,u(0) = u/(0) = 0. (16.105)
-1
This equation can be rewritten as
v’ (x) = aX + BAx,u(0) = v’ (0) = 0, (16.106)
where
1 1
a= / (u(t) —u?(t))dt, B= / t (u(t) —u?(t)) dt. (16.107)
1 —1
Integrating both sides of (16.106) twice from 0 to z, and using the initial
conditions, we find

1 1
u(z) = 2)\aac2 + 6)\5963. (16.108)

Substituting (16.108) into (16.107), evaluating the integrals, and solving the
resulting system of equations for « and  we obtain
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~10(A—3) 7(A—15) 74/15(29X + 165)(\ — 15)

= =0,+ 16.1
= g g 0 P50 252 (16.109)
(i) For a = 102))‘\;3) , 8 =0, the exact solution is given by
5(A—3) 4
= . 16.11
u(x) gy @ (16.110)
. (ii)bFor a = 7(2;215),ﬂ = :|:7\/15(29/\2§i265)()\715), the exact solutions are
given by
7 2 3
u(@) = 0 (15()\ —15)2? £ /15(29\ + 165) (A — 15) & ) . (16.111)

We now consider the following cases:

1. Using A = 0 into (16.105) gives the trivial solution u(z) = 0. However,
u(x) is undefined by using A = 0 into the last solution. Hence, A = 0 is a
singular point of equation (16.105).

2. There are two bifurcation points, namely A = —12699 and A = 15 for
this equation. This shows that for A < —12699, and for A\ > 15, then equation

(16.105) gives two real solutions, but has no real solutions for — 12699 <A< 15.

Exercises 16.3.1

Use the direct computation method to solve the following Fredholm integro-differential
equations:

1. ' (z) = 112)\/_1 z(u(t) — ud(t)) dt,u(0) =0

[\

o (z) = 112A/_11 (u(t) — () dt, u(0) = 0

w

cu/(z) = 214)\/0 x(1 — u?(t)) dt,u(0) = 1

W~

1 T
L (z) = 24)\/ sinzsint(1 + u?(t)) dt, u(0) = 0
0

ot

(z) = 112)\/; (@ + 22t (t) dt, u(0) = 0

]

(@) = A[ sin(z + £)(1 — u(8)) dt, u(0) = 0

N

L/ (z) = )\/:r cos(z +t)(1 — u?(t)) dt,u(0) = 0

0]

cu/(z) = )\/_7r cos(z 4 t)(1 — u?(t)) dt,u(0) = 0

©

' (x) = /\/71 z(u(t) + u?(t)) dt,u(0) = 1,4/ (0) =0
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10. u' () = ;A/l 22 (1 + w2(t)) dt, u(0) = 0,4/ (0) = 1
11. v/ (x) = ;)\/71 (1 — 2%t) (u(t) — u?(t)) dt,u(0) = v/ (0) =0

12. v/ (x) = )\/j cos(z — t)(u(t) — u?(t)) dt,u(0) = u/(0) =0

™

16.4 Systems of Nonlinear Fredholm Integro-Differential
Equations

In this section, systems of Fredholm integro-differential equations of the sec-

ond kind given by
b

W) = fi@) + [ (Kale DR (®) + Fate. OB v(0) d,
“b (16.112)

o (@) = fola) + / (Ko, ) Fo(u(t) + Kol ) Fa(o(1))) i,

a
will be studied. The unknown functions u(z) and v(x) occur inside the in-
tegral sign whereas the derivatives of u(z),v(x) appear mostly outside the
integral sign. The kernels K;(x,t) and K;(z,t), and the function f;(z) are
given real-valued functions. The functions F; and F, are nonlinear functions
for u(x) and v(x) respectively.

In Chapter 11, two analytical methods were used for solving systems of
linear Fredholm integro-differential equations. These methods are the direct
computation method and the variational iteration method. The aforemen-
tioned methods can effectively handle the systems of nonlinear Fredholm
integro-differential equations (16.112). The other methods presented in this
text can also be used for handling such systems.

16.4.1 The Direct Computation Method

The direct computation method will be applied to solve the systems of non-
linear Fredholm integro-differential equations of the second kind. The method
approaches any Fredholm equation in a direct manner and gives the solution
in an exact form and not in a series form. The method will be applied for the
degenerate or separable kernels of the form

Ki(z,t) = Y gr(@)hi(t),  Ki(z,t) =Y grla)hi(?),

et kel (16.113)
Ko(z,t) = Zrk(x)sk(t), Ko(z,t) = T ()3 (t).
k=1
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The direct computation method can be applied as follows:

1. We first substitute (16.113) into the system of Fredholm integro-
differential equations (16 112) to obtain

n b
u(z) = fi(x +ng / ha(t t)dt+Z§k(a:) / Fue (£)u(t)dt
v (z) = f(x)+ r (x) dt+ F Sp(t)(t) dt.

(16.114)

2. Each integral at the right side depends only on the variable ¢ with con-

stant limits of integration for ¢. This means that Equation (16.114) becomes
u® (1') =i (.’b) + 191 (.’b) + o+ angn(l') + B (.’b) +eeet ﬂngn(l'),

'U(i) (l‘) = fQ(x) + ’Yl"“l(x) + -+ 'Yn"qn(x) + 61'F1 (l') —+ -+ 6%":%('/1:)’
(16.115)

b
o = hit)u(t)dt,1 <i<n, = / hi( t)dt,1 <i<n,

a

b
s= [ s@udi<i<a 51_/32() (Hdt,1 <i <n.

(16.116)

3. Integrating both sides of (16.115) 4 times from 0 to z, and substituting

the resulting equations for u(z) and v(z) into (16.116) gives a system of

algebraic equations that can be solved to determine the constants oy, G;, Vi,

and §;. Using the obtained numerical values of these constants, the solutions
u(z) and v(x) of the system (16.112) follow immediately.

Example 16.17

Solve the system of nonlinear Fredholm integro-differential equations by using
the direct computation method
3 iy
uw'(z) =sinz + x cosx — 7; +/ (u(t) +2%(t)) dt,u(0) =0
0 (16.117)

v'(x) = cosx — wsinx + ;T +/ (u*(t) —v*(t)) dt,v(0) = 0.
0
Following the analysis presented above, this system can be rewritten as

3
u'(z) =sinz + zcosx + (a—i—ﬁ— 7; ) ,
(16.118)

v'(z) = cosx — xsinx + (a—ﬁ—I— ;T),

o= /Tr u?(t)dt, [= /Tr v (t) dt. (16.119)
0 0

where
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Integrating both sides of (16.118) once from 0 to x gives

3
u(m)zwsinx—l—(oz—kﬁ— )x,
3 (16.120)

v(x) = xcosx + (oz—ﬁ—I— ;T) x
Substituting (16.120) into (16.119), and solving the resulting system gives

1 1 1 1
a= 7 73 — 8= 7r3+ s (16.121)
Substituting (16.121) into (16.120) leads to the exact solutions
(u(z),v(x)) = (zsinx, x cos x). (16.122)

Example 16.18

Solve the system of nonlinear Fredholm integro-differential equations by using
the direct computation method

1 In2
u/(z) = sinhz — 12 —|—/ (u?(t) + v?(t))dt,u(0) = 1,
0 (16.123)
In 2
v'(x) = coshz —In2 + / (u?(t) — v2(t))dt,v(0) = 0.
0
This system can be rewritten as
15
/ — sinh —
w(e) = sinhz + (a +h 16> ’ (16.124)
v'(x) = coshz + (o« — 3 —1n2),
where
In2 In2
a= / u?(t)dt, [= / v (t) dt. (16.125)
0 0

Integrating both sides of (16.124) once from 0 to z, and using the initial
conditions we find

15
u(x) = coshx + (a +8 - 16) x
v(z) =sinha + (o — § — In2)z.
To determine «, and (3, we substitute (16.126) into (16.125) and solving the

resulting system we obtain
15 1 15 1

(16.126)

a= g+, 2 f= - In2 (16.127)
Substituting (16.127) into (16.126) leads to the exact solutions
(u(z),v(z)) = (coshx,sinh z). (16.128)

Example 16.19

Solve the system of nonlinear Fredholm integro-differential equations by using
the direct computation method
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In2
u(z) =e® — 12 +/0 (u?(t) + v (t))dt,u(0) = 1,

- (16.129)
v'(z) = 3e3* + 9 —|—/ (u?(t) — v?(t))dt,v(0) = 1.
0
Proceeding as before we set
"(x) = e* + (a4 — 12),
“,(x) . (a+f-12) (16.130)
v'(z) = 3¢ + (o = f+9),
where
In2 In2
a= / w (t)dt, [= / v (t) dt. (16.131)
0 0

Integrating both sides of (16.130) once from 0 to z, and using the initial

conditions we find
u(z) = e + (a+ 4 — 12)z,

v(z) = €3 + (o — B+ 9)z.

To determine «, and (3, we substitute (16.132) into (16.131) and solving the
resulting system we obtain

(16.132)

= g B = (16.133)
Substituting (16.133) into (16.132) leads to the exact solutions
(u(z), v(@)) = (", €*). (16.134)
Example 16.20

Solve the system of nonlinear Fredholm integro-differential equations by using
the direct computation method

™

u”’(z) = —sinz — ?)’ —1—/02 (v(t)w(t)) dt,

2 2
v"(z) = —cosx — +/ w(t)u(t)) dt,
(z) st/ (w(t)u(t)) (16.135)
v(0) = 1,2(0) = 0,
) -
w'(w) = —dsin2e - + " (u(t)o(t)) dt,
0
w(0) = 0,w'(0) =
This system can be rewritten as
u'(x) = —sinx + ( )
v"(z) = —cosz + ( ) (16.136)
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1
w”(x) = —4sin2z + (7— 2) )

where

™

o= / " o(t)w(t) dt,
0
8= /0 w(tyu(t) dt, (16.137)

’y:/o u(t)v(t) dt.

Integrating both sides of (16.136) twice from 0 to z, and using the initial
conditions we obtain

_ 1 1)
u(x) = sinx + (2a— 3) x,
1.1\,

v(z) = cosz + 2ﬂ— )% (16.138)

1 1
—sin?2 - 2,
w(z) = sin x—l—(Z’y 4)3;

Proceeding as before we obtain
1

2 2
=, 8=",~v=_. 16.139
a=g,08=47=, ( )
This in turn gives the exact solutions
(u(z),v(z), w(z)) = (sinz, cos z,sin 2z). (16.140)

Exercises 16.4.1

Use the direct computation method to solve the following systems of nonlinear Fred-
holm integro-differential equations

u/(x) = cosx — zsinz — 73 +/7r3 (u?(t) +v°(t)) dt,u(0) =0
1. o
v’(x) = sinz + x cosx — 5 +/O (u?(t) —v>(¥)) dt,v(0) =0

In 2
v/ (z) = sinh 2z + ;(ln 2) + ;2 +/0 (u?(t) —u(t)v(t)) dt
In 2
2 v’ (x) = sinh 2z — gan — ;2 +/O (V1) —u(t)v(t)) dt

u(0) = 1,v(0) = 2
1m@:fmmf1+éﬂﬂwﬁ@ﬁﬂ@:1

v'(z) = secztanx — Z + /2 u(t) v(t)dt,v(0) =1
0
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15

v/ (z) = sinh(22) — (In2) — 16

+/0““2 (w?(t) + u(t)v(t)) dt

In2
v’(xz) = —sinh(2z) — 3In2 + 12 +/O (1;2(15) +u(t)v(t)) dt

u(0) = 1,v(0) =1

1 In 2
u(z) = (1+x)e* — 3(ln 2)3(e* — 1) +/0 ("2 (t) — u(t)v(t)) dt,u(0) =0

b

u'’(z) = —cosz —sinz —

—1+ /02 (u?(t) + u(t)o(t)) dt

b

v (z) = —cosz + sinx —

N3 o

+ 1+/2 (v2(t) + u(t)u(t)) dt
0]
u(0) = 1,4/(0) = 1,v(0) = 1,v'(0) = —1

u'’(z) = e* + (:1)) fe2> +/01 (u?(t) +v°%(t)) dt,u(0) =1,u'(0) =2

5. 1 In 2
v'(z) = (1—a)e % — 3(ln 2)3(e* +1) +/ (e F2802(t) + u(t)v(t)) dt,v(0) =0
0

1
v (2) = —e® — 4+/ (u?(8) —v2(8)) dt, v(0) = —1,0(0) = 0
0
255
8

u’(z) = e® —

In2
+/0 v(t)w(t)dt,u(0) = 1,/ (0) = 1
" = z 2 " w(t)u v(0) = 1,0’ =
8.¢ v'(x) = 93 5 +/O (t)u(t)dt,v(0) = 1,v'(0) = 3

" = 61—15 1n2u v w(0) =1, w’ =
w'(z) = 25¢5 4+/O (O)0()dt, w(0) = 1,w'(0) = 5

16.4.2 The Variational Iteration Method

The variational iteration method was used to handle the Fredholm integral
equations, the Fredholm integro-differential equations and the nonlinear Fred-
holm integro-differential equations. The method provides rapidly convergent
successive approximations of the exact solution if such a closed form solu-
tion exists, and not components as in Adomian decomposition method. The
variational iteration method handles linear and nonlinear problems in the
same manner without any need to specific restrictions such as the so called
Adomian polynomials that we need for nonlinear terms.

The correction functionals for the system of nonlinear Fredholm integro-
differential equations

b
W) = fi@) + [ (Kale R (®) + Fate OF v(0) d,

“b (16.141)

v (2) = fo(x) + / (K, ) P2 (u(t) + Ka(z, D F> (v(1)) ) dt.

a
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are given by

Unt1(x) = up(x) + /01/’ A(t) (ugli) (t) — f1(t) — Fl(t)) dt,

. (16.142)
Vni1 () = v (@) + /O AW (v (1) = f2(t) = Ta(t)) dt.
b ~ ~
I, = / (Kl(t,r)Fl(ﬂn(r))+K1(t,r)F1(f;n(r))) dr,
¢ (16.143)

Ty = / ' (Kg(t,r)Fg(&n(r)) + f(g(t,r)ﬁg(fzn(r))) dr.

As stated before it is necessary to determine the Lagrange multiplier A that
can be identified optimally. An iteration formula, without restricted varia-
tion, should be used for the determination of the successive approximations
Un (), vy (x),n > 0 of the solutions u(x) and v(z). The zeroth approximations
uo(x) and vg(z) can be selected by using the initial conditions. Consequently,
the solutions are given by

u(z) = lim up(x),v(z) = lim v,(z). (16.144)
n—oo n—oo
The VIM will be illustrated by studying the following examples.
Example 16.21

Use the variational iteration method to solve the system of nonlinear Fred-
holm integro-differential equations

uw'(x) = cosx — Hsinz + /O7T cos(z — t)(u?(t) + v2(t))dt, u(0) = 1,

v'(z) = 3cosz —sinzx + /7T sin(x — t)(u?(t) + v2(t))dt,v(0) = 1.
0

(16.145)
The correction functionals for this system are given by
Un+1(x) = up(x) — / (ul,(t) — cost + bsint — py) dt,
0 (16.146)
Upt1(2) = vy () — / (v),(t) — 3cost +sint — py) dt,
0
where .
p1 = / cos(t — 7)(u2 (r) +v2(r)) dr,
0 (16.147)

pr= [ sintt =) + o3

We can select the zeroth approximations wug(z) = u(0) = 1 and vg(z) =
v(0) = 1. Using this selection, the correction functionals give the following
successive approximations
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uo(x) =1, wo(x) =1,

ui(x) = up(x) —/Ox<u6(t) —cost+ 5sint —/Oﬂcos(t —r)(ud(r) + v%(r))dr) dt,
= cosx + sinx, (16.148)

v1(z) = vo(x) —/Om(vf,(t) — 3cost+sint —/ﬂsin(t —r)(ud(r) + v%(r))dr) dt,

0

= cosz — sinz,
where we obtained the same approximations for u;(z) and v;(x),j > 2. The
exact solutions are therefore given by

(u(z),v(z)) = (cosz + sinx, cosx — sin x). (16.149)
Example 16.22

Use the variational iteration method to solve the system of nonlinear Fred-
holm integro-differential equations

In2
u'(r) = e® — 674 + 418 /0 (u?(t) + v2(t))dt, u(0) = 1,

; . (16.150)
V' (x) = 2% + 64 + 48 /0 (u?(t) —v2(t))dt,v(0) = 1.

The correction functionals for this system are given by

Un1(7) = un(z)

T In2
_/0 (u;l(t) —e'+ 674 - 418/0 (u? (r) +vi(r))dr> dt,

Unt1(x) = vp(2)

T In2
- /O (v;(t) A /O (2 (r) - vg(r))dr> dr.

(16.151)
Using the initial conditions to select ug(z) = 1 and vo(z) = 1. Conse-
quently, the correction functionals will give the following successive approxi-
mations
, Vo (1') = ]-a

T _ 8.049386747 x 10~3z,

(r) =1
() =e
() =e
() =e
va () = €2* — 2.528456529 x 103z, (16.152)
() =e
() =e
() =e
() =e
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and so on. The exact solutions are therefore given by
(u(@),v(x)) = (7, €*"). (16.153)

Example 16.23

Use the variational iteration method to solve the system of nonlinear Fred-
holm integro-differential equations

149 1 !
w'(z) =2z + + (u?(t) +v(t))dt,u(0) = 1,
6674 o4 /0 (16.154)

1 1
"(z) = 2z — 2(t) — v*(t)dt,v(0) = 1.
V@) =20 ¢+ o [ - @)
The correction functionals for this system are given by

Un+1(2) = un ()

_ /O ’ <U;L(t) Y 16449 - 614 /O 2 +v§(r))dr) dt,

Unt1(z) = vp()

/ﬂf vy (t) — 2t + or_ 1 /1(u2(r) —vi(r))dr) dt

) \m 64 64 J, \n n '
(16.155)

We can use the initial conditions to select ug(z) = 1 and vo(z) = 1. Using

this selection into the correction functionals gives the following successive
approximations

up(x) =0, wol(x)=1,

ui(xz) =14 0.9625x + acz,

vi(z) =1 — 1.046875z + z2,

ug(z) = 1+ 0.9981388855z + 22,

va(x) = 1 — 1.0006633x + x2, (16.156)

= 1 —1.0000543547 + 22,

v4(z) = 1 — 1000001717z + 22,

and so on. It is obvious that the constant and the coefficient of 2% are fixed
for both u(x) and v(z). However, the coefficient of x increases to 1 for u(x)
and decreases to 1 for v(z). Consequently, the approximations converge and
give the exact solutions by

(u(z),v(x)) = (1 + 2+ 2% 1 -z +2?). (16.157)
Example 16.24

Use the variational iteration method to solve the system of nonlinear Fred-
holm integro-differential equations
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u'(x) = —cosx — 13;8 + 614 /02 (u?(t) +v2(t))dt, u(0) = 2,u/(0) = 0,
v"(z) = sinx — Th 614 /02 (u?(t) — v2(t))dt,v(0) = 1,v'(0) = —1.

(16.158)
The correction functionals for this system are given by

Unt1(T) = un ()

‘ " 3 1 : 2 2
+/O ((t—x)(un(t)+cost+ 198 = 64/0 (uZ(r) +vi(r)) dr) dt,

Un+1 (x) = Un (l‘)

‘ PR S Y
+/O ((t—x)(vn(t) —sint + 16~ 64/0 (u2(r) —v2(r)) dr) dt.

(16.159)
Notice that the Lagrange multiplier A = (¢ — x) because each equation is of
second order. We can use the initial conditions to select ug(x) = 2 and vo(z) =
1 — z. Using this selection into the correction functionals and proceeding as
before we obtain the following successive approximations

up(z) =2, wo(zr) =1-zx,

u1(x) = 1+ cosz + 0.0153603105422,

v1(x) = 1 —sinz — 0.0147489209822,

us(z) = 1+ cosz + 0.0004636685922,

va(x) = 1 — sinx + 0.000387877526522, (16.160)
uz(r) = 1 + cosz + 0.0000136626091622,

v3(z) = 1 — sinz + 0.0007639191808z2,

uyg(r) = 1+ cosz + 0.000002178741859x2,

vg(x) = 1 —sinz — 0.0000014275797522,
and so on. Consequently, the exact solutions are given by
(u(z),v(z)) = (1 + cosx, 1 —sinx). (16.161)

Exercises 16.4.2

Use the variational iteration method to solve the following systems of Fredholm
integro-differential equations

, - oo 1 2 u v u o
. W(e) =cosz— o+ 64/0 (u2(t) +v2(t)) dt,u(0) =0
v'(z) = —sinz + 614 /O (u2(t) —v2(t)) dt,v(0) =1
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3 1 N
u'(z) = sinz + zcosx — o4 /2 (u?(t) +v°%(t)) dt,u(0) =0
9 576 24 Jq
‘ / : ™ L[z, 2
— —_ — t) —ov=(t)) dt,v(0) =0
v'(x) = cosx — xsinz 06 + o1 ), (uw?(t) —v?(t)) dt,v(0)
/ 5 1 2 2 2
u(z) =e*— _ + (u?(t) +0%(t)) dt,u(0) =1
64 24 J,
3. 3 1 In2
V@) =—em- D4 / (u? () —v*(1)) dt,v(0) = 1
1 1 In2
u(z) =e* — _+ / (u?(t) +v2(t)) dt,u(0) =1
2" 24 J,
4. 3 1 In2
v/ (x) = 3e3® + 7 4 / (u?(t) —v3(t)) dt,v(0) =1
8 24 Jo
, rd 1 In2 5
u(z) =e*— __ + (u?(t) +u(t)v(t)) dt,u(0) =1
32 24 ),
5. 3 3 1 In2 5
! = 3e°* t) —u(t)v(t)) dt,v(0) =1
Vi) =3+ o [T 0 —utu) doo)
’ >, 15 Loty
u'(z) = 32° + 16 + 64 (w?(t) + u(t)v(t)) dt,u(0) =1
G- 17 1 _11
v(x) = =322 —  + / (v (t) + u(t)v(t)) dt,v(0) =1
16 64 /4
12 2 23 1 In2 2 /
u’(z) = e* + 4e** — + (uw?(t) + u(t)v(t)) dt,u(0)2,u'(0) =3
. 192 64 /),
: 5 1 In 2
"(z) = e® — 4e2* 2(t t)v(t)) dt,v(0) = 0,v'(0) = —1
Vi) = e =+ 0 [T 2 o) ane©) = 0.00)
7’ 2 457 1 ! 2 /
u'’ () = 122% + 240 —+ 64 (u?(t) + u(t)v(t)) dt,u(0) =1,u'(0) =0
5 487 1 T
") = —1222 — / 2(t tyv(t)) dt,v(0) = 1,v'(0) =0
vi(e) = 120 = 0 [ R0 +u() dne(©) = 100
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Chapter 17
Nonlinear Singular Integral Equations

17.1 Introduction

Abel’s integral equation, linear or nonlinear, occurs in many branches of sci-
entific fields [1], such as microscopy, seismology, radio astronomy, electron
emission, atomic scattering, radar ranging, plasma diagnostics, X-ray radio-
graphy, and optical fiber evaluation. Linear Abel’s integral equation is the
earliest example of an integral equation. In Chapter 2, Abel’s integral equa-
tion was defined as a singular integral equation. Volterra integral equations
of the first kind

h(x)
fla) = )\/( | K (z, tu(t) dt, (17.1)

or of the second kind
u(w) = f(z) + / K, t)ult) dt, (17.2)
g

are called singular [2-8] if:

1. one of the limits of integration g(x), h(x) or both are infinite, or
2. if the kernel K (x,t) becomes infinite at one or more points at the range
of integration.

In a similar manner, nonlinear Volterra integral equations of the first kind

h(z)
F@) = A / ., KR, (17.3)

or of the second kind
h(x)

(@) = f(z) + / K (2, ) F(u(t)) dt, (17.4)
g(z)
where F(u(t)) is a nonlinear function of u(t), are called singular if:

1. one of the limits of integration g(x), h(x) or both are infinite, or
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2. if the kernel K (x,t) becomes infinite at one or more points at the range
of integration.

Examples of the second style are the nonlinear Abel’s integral equation,
generalized nonlinear Abel’s integral equation, and the nonlinear weakly-
singular integral equations given by

u(
/ ¢ EOLE (17.5)
f(:r):/o (x—t) ud(t)dt,0 < a < 1, (17.6)

and
x 1 9
u(z) = f(z) +/O (o — t)au t)dt,0 < a <1, (17.7)

respectively. It is clear that the kernel in each equation becomes infinite at
the upper limit ¢t = .

In this chapter we will focus our study on the second style of nonlinear
singular integral equations, namely the equations where the kernel K(z,t)
becomes unbounded at one or more points of singularities in its domain of
validity. The equations that will be investigated are nonlinear Abel’s prob-
lem, generalized nonlinear Abel integral equations and the nonlinear weakly-
singular Volterra integral equations.

In the previous chapters, we focused our study on the techniques that
determine the solution to any integral equation. In this chapter, we will run
our study in a manner parallel to the approaches used before and focus our
concern on solving the nonlinear singular integral equation.

It is interesting to point out that although the nonlinear singular integral
equations (17.5) and (17.6) are Volterra integral equations of the first kind,
and the singular equation (17.7) is a Volterra equation of the second kind,
but two of the methods used before in Section 3.3, namely the series solution
method and the conversion to a second kind Volterra equation, are not appli-
cable for these singular cases. This is due to the fact that the series solution
cannot be used to handle singular integral equations especially if u(z) is not
analytic. Moreover, converting singular integral equation to a second kind
Volterra equation is not obtainable because we cannot use Leibnitz rule due
to the singularity behavior of the kernel of this equation.

17.2 Nonlinear Abel’s Integral Equation

The standard form of the nonlinear Abel’s integral equation [9] is given by

/ oy P (17.8)
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where the function f(z) is a given real-valued function, and F(u(z)) is a
nonlinear function of u(x). Recall that the unknown function u(x) occurs
only inside the integral sign for the Abel’s integral equation (17.8).

To determine a solution for the nonlinear Abel’s integral equation (17.8),
we first convert it to a linear Abel’s integral equation of the form

* 1
aﬂ:A Sy O (17.9)

by using the transformation

v(z) = F(u(x)), (17.10)
where F(u(z)) is invertible, i.e F~!(u(z)) exists. This in turn means that
u(z) = F~ (v(x)). (17.11)

In this section we will handle Equation (17.9) by using the Laplace transform
method.

17.2.1 The Laplace Transform Method

Although the Laplace transform method was presented before, but a brief
summary will be helpful. The Abel’s integral equation can be expressed as

m:/wKu—ﬂMﬂﬁ. (17.12)
0

Consider two functions fi(z) and fa(x) that possess the conditions needed
for the existence of Laplace transform for each. Let the Laplace transforms
for the functions fi(z) and f2(x) be given by

L{fi(x)} = Fi(s),
L{f2(x)} = Fa(s).

The Laplace convolution product of these two functions is defined by

(17.13)

o+ fo)(a / file — ) falt) dt, (17.14)
or
(fa* f1)(x / folx —t) fi(t)dt (17.15)
Recall that
(f1x f2)(x) = (f2 % f1)(z). (17.16)

We can easily show that the Laplace transform of the convolution product
(f1 = f2)(x) is given by

L{(f1 % )(@)} = Fi(s)F(s). (17.17)
Based on this summary, we will examine Abel’s integral equation where the

kernel is a difference kernel. Recall that we will apply the Laplace transform
method and the inverse of the Laplace transform using Table 2 in section 1.5.
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Taking Laplace transforms of both sides of (17.9) leads to

£{f (@)} = Llo(@)} £z}, (17.18)
or equivalently
#(s) =) G = v VT (1719
that gives
51/2
V(s) = F(s), (17.20)

where I is the gamma function, and I'(3) = /7. The last equation (17.20)
can be rewritten as

V(s)= " (Vms 2 F(s)), (17.21)
T
which can be rewritten by

L{v(@)} =~ L{y()}, (17.22)
where
y(z) = /O (x — )2 f(t)dt. (17.23)
Using the fact
L{y'(x)} = s L{y(=)} — y(0), (17.24)

into (17.22) we obtain

Ll = | Ly (@) (17.25)

Applying L~! to both sides of (17.25) glves the formula

de/ \/x_tdt (17.26)

that will be used for the determination of the solution v(z). Having deter-
mined v(zx), then the solution u(z) of (17.8) follows immediately by using

u(z) = F~ 1 (v(x)). (17.27)
Notice that the formula (17.26) will be used for solving nonlinear Abel’s in-
tegral equation, and it is not necessary to use Laplace transform method for
each problem. The nonlinear Abel’s problem (17.8) can be solved directly by
using the formulas (17.26) and (17.27). Appendix B, calculators, and com-
puter programs can be used to evaluate the resulting integrals. The presented
analysis will be used to determine the solution of Abel’s problem (17.8) in
the following examples.

Example 17.1
Solve the nonlinear Abel integral equation
x
1
2my/x = / u?(t) dt. (17.28)
0o Vr—t

Assume u?(z) is invertible. The transformation
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v(@) = u(2), u(2) = £/o(a),

o1
21 = /0 \/x—tv(t) dt.

Substituting f(z) = 27/z in (17.26) gives
1d [* 27yt
v(z) = ™ dt =
mdr Jy Vr—t
This in turn gives the solutions

u(x) = £/7,

carries (17.28) into

obtained upon using (17.29).
Example 17.2

Solve the nonlinear Abel integral equation
32 1 | 3
r2 = t)dt.
35 /0 vt W

v(z) = u(x), ulz) = v (z),

32 . [*1
_ t) dt.
35" /o Vo0

. . 7. .
Substituting f(z) = 5222 in (17.26) gives
1d [ 32t
v(z) = 35
mdx Jo Jr—t
The exact solution is therefore given by

The transformation

carries (17.33) into

u(x) = x,
obtained upon using (17.34).
Example 17.3

Solve the nonlinear Abel integral equation
4 3 o1
r2 = 1 t))dt.
e AR 0)

v(z) = In(u(z)), u(z) = @,

carries the integral equation into

4 . xr
3x3 :/ b at,

v
0 \/l'—t

The transformation

Proceeding as before we obtain

7w dx

v(z) = / R r—
0

Vv —t

= T.

dt = z°.

551

(17.29)

(17.30)

(17.31)

(17.32)

(17.33)

(17.34)

(17.35)

(17.36)

(17.37)

(17.38)

(17.39)

(17.40)

(17.41)
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The exact solution is therefore given by
u(x) = e”.
Example 17.4

Solve the nonlinear Abel integral equation

622 (1 + gac) = /03c \/xl_ , sin ™! (u(t)) dt.
The transformation
v(x) = sin™(u(x)), u(z) = sin(v(x)),

carries the integral equation into

6d(1+ 2a) = / L.
9 0o Vr—t
Proceeding as before we obtain
1d [76tz(1+ 2t)
v(x):ﬂdx/o Vo —t
This gives the exact solution by
u(z) = sin(z + 3),
obtained upon using (17.44).

dt = x + 3.

Exercises 17.2.1

Solve the following nonlinear Abel integral equations

4 s
1.
3

16 s
15

2
T2

o

o

(3 4 22) = /O ’ \/;_ cos™ () dt

=

o (34 20) = /Oz \/wl_t In(u(t)) dt

=
W N W N W

1 z 1
ex:z (34 2z) = / e dt
\/

0 r—1

3
8. 7r2x:/x ! e gt
2 o Vr—t

17.3 The Generalized Nonlinear Abel Equation

The generalized nonlinear Abel integral equation [3,5] is of the form

flx) = /Ox (@ jt)aF(u(t))dt, 0<a<l,

=1, : 37 ) /z 1
= tydt 4.2 142 4 =
ol [0 p0d damiasam+ Taeray = [0 1

(17.42)

(17.43)

(17.44)

(17.45)

(17.46)

(17.47)

=1, 1 ) /ﬂc 1,
= tydt 2. 30 4 40z + 1627) = t) dt
* /0 vt ® 150 GO0 1627y = et D)

u(t) dt

(17.48)
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where « is a known constant such that 0 < a < 1, f(z) is a given function, and
F(u(x)) is a nonlinear function of u(x). The nonlinear Abel integral equation
is a special case of the generalized equation where o = % The expression
(x — t)~“ is called the kernel of the integral equation. The Laplace trans-
form method will be used to handle the generalized nonlinear Abel integral
equation (17.48)

17.3.1 The Laplace Transform Method

To determine a solution for the generalized nonlinear Abel integral equation
(17.48), we first convert it to a linear Abel integral equation of the form

r 1
= t)dt 1 17.4
f(x) /0 (m—t)av() ,0<a<, (17.49)
by using the transformation
v(z) = F(u(x)). (17.50)
This in turn means that
u(z) = F~ 1 (v(x)). (17.51)
Taking Laplace transforms of both sides of (17.49) leads to
L{f(z)} = L{v(z)} L{z~"}, (17.52)
or equivalently
I'(1—
F(s) = V(s) (slff), (17.53)
that gives
Slfoc
Vis) = (1 — a)F(s), (17.54)

where T" is the gamma function. The last equation (17.54) can be rewritten
as

L@} = [ — o S0 (17.55)
where i
y(z) = /0 (@ _1t)a_1 f(t)dt. (17.56)
Using the facts
L{y'(x)} = s L{y(2)} — y(0), (17.57)
e T(a)T(l —a) = Smﬂm, (17.58)

into (17.55) we obtain
i@y = £l @), (17.59)
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Applying L~! to both sides of (17.59) gives the formula
sinar d [*  f(t)
= dt. 17.60
v(z) ™ dx/o (x —t)l—« ( )
Integrating the integral at the right side of (17.60) by parts, and differenti-
ating the result we obtain the more suitable formula
sinam (" f(0) R A (7)
v(z) = - <x1—°‘ —|—/0 (2 — t)l_adt , O<a<l (17.61)
The derivation of (17.61) is left to the reader. Having determined v(z), the

solution is given by
u(z) = F~ 1 (v(x)). (17.62)

Three remarks can be made here:

1. The exponent of the kernel of the generalized nonlinear Abel integral
equation is —«, but the exponent of the kernel of the two formulae (17.60)
and (17.61) is o — 1.

2. The unknown function in (17.49) has been replaced by f(¢) and f'(t) in
(17.60) and (17.61) respectively.

3. In (17.60), differentiation is used after integrating the integral at the
right side, whereas in (17.61), integration is only required.

Example 17.5

Solve the generalized nonlinear Abel integral equation

243 1, /I 1,
T3 = u”(t) dt. 17.63
Notice that o = 3, f(z) = iigxlsl‘ The transformation
o(z) = u®(z), u(z) = vs (z), (17.64)
carries the integral equation into
243 1 ¥ 1
3 = t) dt. 17.65
140" /o -3 (17.65)
Using (17.60) gives
d x 243t L .
v(z) = % / aa0"° , dt = 2. (17.66)
2rdr Jo (x—1t)s
This gives the exact solution by
u(x) = x. (17.67)

Example 17.6

Solve the generalized nonlinear Abel integral equation

3 S|
x3(20 — 24z + 922 :/ L ul(t)dt. 17.68
40 ( ) o (1)} (t) ( )

Notice that o = 3, f(z) = 430x§ (20 — 242 + 922). The transformation
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1

v(z) = u?(z), u(z) = £vz (z),

carries the integral equation into

3 2 £ 1
x3(20 — 24z + 922 :/ L o(t)dt.
Sl =l
Using (17.60) gives
d [T 3t5(20 — 24t + 9t
o) = V3 / 10t ( L) (- a2
271 dx 0 ({L‘ — t) 3

The exact solution is therefore given by
u(z) = £(1 — x).
Example 17.7

Solve the generalized nonlinear Abel integral equation
1

6 s ¢ .1
55x6(11+6x):/0 (z— )} sin™ " (u(t)) dt.

The transformation
o) = sin ™ (u(t)), u(z) = sin(v(a)),
carries the integral equation into

6 s £ 1
6 11—1—61‘:/ Lu(t)dt.
o= [0

Using (17.60) gives
v(z) = 27 dx
The exact solution is given by
u(z) = sin(1 + z).

;. dt=1+zx.

1 d /1’ S 4611 +6t)
o (z—t)s

Example 17.8

Solve the following generalized Abel integral equation
or(2)r (3 r 1
GITG) 2 :/ | n(u(t)) dt.
7\/7T 0 (x — t) 3
The transformation
v(x) = In(u(t)), u(z) = '@,

carries the integral equation into
or(2)I(2 r 1
G) (G)xg :/ L o(t)dt.
7\/7T 0 (x — t) 3
Using (17.60) gives

9IT(HT(Z) ,7

1 d r T to
= - dt - .
v(@) 27 dx /0 (z — t)§ v

555

(17.69)

(17.70)

(17.71)

(17.72)

(17.73)

(17.74)

(17.75)

(17.76)

(17.77)

(17.78)

(17.79)

(17.80)

(17.81)
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Consequently, the exact solution is given by
u(z) = eV®, (17.82)

17.3.2 The Main Generalized Nonlinear Abel Equation

A further generalization for linear Abel integral equation was presented in
Chapter 7. In this section, the further generalized nonlinear Abel integral
equation [3,5] is of the form

r 1
f(x) /0 (@) — g (O] F(u(t))dt,0 < a <1, (17.83)
where g(t) is strictly monotonically increasing and differentiable function in
some interval 0 < ¢ < b, ¢'(t) # 0 for every t in the interval, and F'(u(t))
is a nonlinear function of u(t)). As presented before, we first convert this
equation to a linear Abel integral equation of the form

r 1
f(z) :/0 (o) — g(O)]° v(t)dt, 0 < a <1, (17.84)
by using the transformation
v(z) = F(u(x)). (17.85)
This in turn means that
u(z) = F~ 1 (v(x)). (17.86)
The solution u(z) of (17.84) is given by
_ sinam d (" g @) f(t)
v(z) = c du /0 (o) — g()]" dt,0 < a < 1. (17.87)

The formula (17.87) was formally derived in Chapter 7. Having determined
v(x) by using (17.87), the solution u(z) is obtained by using (17.86).

The proposed approach can be explained by studying the following illus-
trative examples.

Example 17.9

Solve the generalized nonlinear Abel integral equation
6 5 . 2(t
(sinz)s = / v (17.88)
b 0 (sinz —sint)e
where 0 < z < 7. The transformation

v(@) = u(2), u(z) = v (a), (17.89)
carries the integral equation into
x
5 t
6(sin:r)6 :/ vlt) L dt. (17.90)
5 0 (sinx —sint)s
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Notice that o = {, f(z) = S (sin ) 6. Besides, g(x) = sina is strictly mono-
tonically increasing in 0 < z < 7, and ¢'(z) = cosz # 0 for every x in

29
0 <z < 7. Using (17.87) gives

3.d (" t(sint)s
v(z) = / cost (sint)e s dt = coszx. (17.91)
Smdx Jy (sinz —sint)s
The exact solution is given by

u(z) = £+/cos z. (17.92)
Example 17.10

Solve the generalized nonlinear Abel integral equation

x 3 t
3 .Y :/ vl (17.93)
10 o (zt —t4)b
where 0 < z < 2. The transformation
o(z) = u®(z), u(z) = vs (z), (17.94)
carries the integral equation into
x
t
5y :/ HON (17.95)
10 o (zt — 1)

Notice that o = é,f(x) = 1303” £ Besides, g(x) = 2* is strictly monotonically
increasing in 0 < z < 2, and ¢'(x) = 423 # 0 for every x in 0 < z < 2. Using
(17.87) gives

3 d [* ts
= S dt = a®. 17.
v(x) S d:r/o (2t — 1) x (17.96)

u(z) = . (17.97)

Example 17.11

Solve the generalized nonlinear Abel integral equation
4 ¥ 1 t
sind z = / ( nu®) g (17.98)
0

3 sinz — sint)4
where 0 <z < 7. The transformation
v(z) = In(u(z)), u(z) = @), (17.99)
carries the integral equation into
4 £ t
siné z = / I (17.100)
3 0 (sinz —sint)s

Proceeding as before, and using (17.87) we obtain
4 d /"” costsini t
() =
3Vemdr Jo
Consequently, the exact solution is given by

u(z) = e, (17.102)

. . s dt=cosw. (17.101)
sinz — sint)1
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Example 17.12

Solve the generalized nonlinear Abel integral equation

z ;. —1
t
T+ :/ sin = (u(®) 4, (17.103)
o (2% —1%)2
where 0 < z < 2. The transformation
v(z) = sin~(u(t)), u(z) = sin(v(z)), (17.104)
carries the integral equation into
()
THa= L dt. (17.105)
0o (2% —1?)2
Proceeding as before we find
v(z) =z +2. (17.106)
The exact solution is given by
u(z) = sin(z + 2). (17.107)

Exercises 17.3.1

In Exercises 1-8, solve the generalized nonlinear Abel integral equations

5 @ 1 9 3 2 2 * 1 2
1. ~xs = Lus(t)dt 2. 4Oxa(20+24x+9x )= L us(t)dt
0 0

10 (z—1t)s (x—t)s
1 x 1 4 x 1
3. 10,7 / Lud)dt 4. @i (77 — 88z + 3222) = / L2 (t)dt
21 0o (z—t)+ 231 0o (z—t)+
11 T 1
5. 00— / . cos™(u(t))dt
55 0 (z—t)o
6.  xo (11 + 62) :/z et
5 o (x—t)s

5 a z 1
T ot 50) = /O 1 It

3 * 1
8. ” x5 (57 + 3z) = / . sinh~ ! (u(t))dt

10 0o (z—t)s
In Exercises 9-16, use the formula (17.87) to solve the following generalized Abel
integral equations

6 . s x 1 3 x 1
9. _sins z = L (t)dt 10. z = Vu(t)dt
5 0 (sinz —sint)s 0 (22 —1t2)=
® 1
11. " 42z 4+ "2 :/ u2(t)dt
2 T DY
T 3 ®
12. 1422+ "ot :/ L u2(t)dt
i 6= e

4 @ 1
13. —  sini x:/ . In(u(t))dt
3 0 (sinx —sint)4
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4 : x 1
14. " sint z = / ey
3 0 (sinz —sint)s

2

v 9 v
15. " +a:=/ sinh~l(u(t))dt 16, ~as =/ LevMat
2 0 (22 —12): 20 o (22 —t2)

17.4 The Nonlinear Weakly-Singular Volterra Equations

The nonlinear weakly-singular Volterra integral equations of the second kind
are given by

u(x) = f(z) + /Om \/f_ ; F(u(t))dt, z € [0,T], (17.108)

= X ’ ﬁ u « X
u(@) = f( )+/0 (o) — gy FENdL0 <@ < 1w € 0.T), (17.109)

where 8 is a constant, and F(u(t)) is a nonlinear function of u(¢)). Equa-
tion (17.109) is known as the generalized nonlinear weakly-singular Volterra
equation. These equations arise in many mathematical physics and chem-
istry applications such as stereology, heat conduction, crystal growth and the
radiation of heat from a semi-infinite solid. It is also assumed that the func-
tion f(x) is a given real valued function. The nonlinear weakly-singular and
the generalized nonlinear weakly-singular equations (17.108) and (17.109) fall
under the category of singular equations with singular kernels

and

1
K@= ' .
Ve _tl (17.110)
KOO = @) - gy =@ =0

respectively.

In this section we will use the Adomian decomposition method to handle
the nonlinear weakly-singular Volterra integral equations. The modified de-
composition method and the noise terms phenomenon will be used wherever
it is appropriate. We will only present a summary of the necessary steps for
the Adomian method.

17.4.1 The Adomian Decomposition Method

The Adomian decomposition method will be applied on the generalized non-
linear weakly-singular Volterra equation (17.109), because Eq. (17.108) is a
special case of the generalized equation with a = %,g(w) = x. As stated
before, we will outline a brief framework of the method. To determine the
solution u(z) of (17.109) we substitute the decomposition series for the linear
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term wu(z)
u(z) = Z un (), (17.111)
n=0
and
Flu(x)) =Y An(x), A, = o [F (Z N u,)] n=01,2---
n=0 =0 A=0
(17.112)
where A,, are the Adomian polynomials, into both sides of (17.109) to obtain
0o T B >
un(z) = f(x) —I—/ Ap(t) | dt,0 < <1, (17.113)
2 un(a) o loe) - g)]° (Z () (
The components ug(z), u1(x), ua(z), ... are usually determined by using the

recurrence relation

T

wo() = £(a)
B
w@ = o)~ D

o (17.114)
) = [ oy Lo O
! B
3(z) = A
0 = [ oy g 220
and so on. Having determined the components wug(x), u1(x), uz(z), -, the

solution u(x) of (17.109) will be determined in the form of a series by substi-
tuting the derived components in (17.111). The determination of the previous
components can be obtained by using Appendix B, calculator, or any com-
puter symbolic systems such as Maple or Mathematica. The obtained series
converges to the exact solution if such a solution exists. For concrete prob-
lems, we use as many terms as we need for numerical purposes. The method
has been proved to be effective in handling this kind of integral equations.
It is normal that we use the modified decomposition method and the noise
terms phenomenon wherever it is appropriate. The Adomian decomposition
method and the related forms will be studied in the following examples.

Example 17.13

Solve the nonlinear weakly-singular Volterra integral equation

z 2
u(r) =z — ﬁggi +/0 ;x(i)t dt. (17.115)
Using the recurrence relation we set
B 16
up(z) = — 1552

= €r2 —

, 16:55 2 (17.116)
— 2

@) = - /”C 15°) 16 5 7w, 131072
T Va—t 15 12 155925
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The noise terms q:igxg appear between ug(z) and uq(z). By canceling the
noise term — }gxﬁ from wug(x) and verifying that the non-canceled term in

uo(x) justifies the equation (17.115), the exact solution is therefore given by

u(z) = x. (17.117)
We can easily obtain the exact solution by using the modified decomposition
method. This can be done by splitting the nonhomogeneous part f(z) into

two parts fi(z) = x and fa(z) = —?f,jxg. Accordingly, we set the modified
recurrence relation
up(x) = u(w)——16x3—/m t2 dt=0 (17.118)
0 — 4y 1 - 15 0 \/x ¢ = U. .

Example 17.14

Solve the nonlinear-weakly singular Volterra integral equation
2
u=(t)

. . 1
sinz — sint)s

. T
u(z) = cos? x — g siné —|—/ ( dt. (17.119)
0

In this example, the modified decomposition method will be used. We first
set

fi(z) = cos? z, fa(z) = —2 sin’ . (17.120)

Using the modified decomposition method we set
uo(z) = cosz x,

1 (17.121)

uy(z) = —g sin’ x—l—/o ( ud(t)dt = 0.

The exact solution is therefore given by
u(zx) = cos? 1. (17.122)

. . 1
sinx — sint)s

Example 17.15

Solve the nonlinear weakly-singular Volterra integral equation
9 e 1\2(002% 4 @t vou()
4O(e —1)3(9e°* 4 6e +5)+/O (e — et}
In this example, the modified decomposition method will be used. We first
set

u(x) =¥ — dt.  (17.123)

fi(z) =€®,  folz) = —490 (9¢2* + 6e” + 5)(e* — 1)5. (17.124)

The modified recurrence relation is given by
ug(z) = €*,
ul@) ==
The exact solution is therefore given by
u(x) = e”. (17.126)

9 . xr
(92 + 6e® 4 5)(e® — 1)3 +/ ( Ldt=0
o (e”
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Example 17.16

Solve the nonlinear weakly-singular Volterra integral equation

(@) = (1+ )3 /\/xQ—tQ . (17.127)

To use the modified decomposition method7 we select

T
(@) =1 +2)*, fa(x) =—z— . (17.128)
We then set the modified recurrence relation
o141t
up(z) = (1+2)3, wu(z) = —x — "4 * dt = 0. (17.129)

2" Jy vz g
The exact solution is therefore given by

u(z) = (1+2)>. (17.130)
Exercises 17.4.1

Solve the following nonlinear weakly-singular Volterra equations

L ou(z) =1 2 b —20et 1)+ [0 U0 4
Lulr) = — Tr — €2 xr< — T
15 0 Va—t
; R0
2. u(x =x4 —x +
) 0o Va2 —t2
1 3 5 z 3(¢
3. u(z) =sinz x + _(cosz —1)3 -|-/ u?(t) L dt
2 0 (cosxz —cost)s
u(t)
4. u(x)—coswcstmz x4 .
\/Slnxfsmt

1 z ud(t)
5. =e2" — (2 +1 z—l—l—/ dt
u(z) = e 3( e We et — et

= ua ()
6. =e2® —2/er — 1 / dt
u(z) =e Ve —+ L er — et
2 s (t)
7. u(z) = (Inz)? + 2/z2(2 —2In2 —Inz) + dt
o+ \/.’L'—t
2va _ 9 3 ’ uﬁ(t)
8. u(x)=(x+2°)*—  x3(Bx+4)+ L dt
40 0 (xz—1t)s

17.5 Systems of Nonlinear Weakly-Singular Volterra
Integral Equations

The weakly-singular Volterra integral equations were examined in Chapter 7.
Three powerful methods, namely, the Adomian decomposition method, the
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successive approximations method, and the Laplace transform method, were
used to handle this type of equations.

In this section, we will extend our previous work in Chapter 7 to study
the systems of nonlinear weakly-singular Volterra integral equations in two
unknowns u(x) and v(z). Generalization to any number of unknowns can
be followed in a parallel manner. To achieve our goal, we will use only the
modified Adomian decomposition method in studying this type of systems of
equations. The other methods presented in this text may be used, but it will
be left to the reader to select the appropriate method.

The system of nonlinear weakly-singular Volterra integral equations of the
convolution type in two unknowns is of the form

u(@) = fi(z) + /I (K (2, t) Fua (u(t)) + Ko (2, 1) Fia (v(t))) dt,
0 (17.131)
v(z) = f2(x) +/O (Ko (, t) o1 (u(t)) + Koa(z, 1) Faa (v(2))) dt.

The kernels K;;(x,t),1 < 4,j < 2 and the functions f;(z),7 = 1,2 are given
real-valued functions, and the functions Fjj(z,t),1 < ¢,j < 2 are nonlin-
ear functions of u(x) and v(z). The kernels K;; are singular kernels of the
generalized form given by
1

[9(x) = g(1)]™”
Notice that the kernel is called weakly singular as the singularity may be
transformed away by a change of variable [3].

K = 1<4,5 <2 (17.132)

17.5.1 The Modified Adomian Decomposition Method

The Adomian decomposition method [10], as presented before, decomposes
each solution as an infinite sum of components, where these components are
determined recurrently. This method can be used in its standard form, or
combined with the noise terms phenomenon. It will be shown that the mod-
ified decomposition method is effective and reliable in handling the systems
of nonlinear weakly-singular Volterra integral equations. In view of this, the
modified decomposition method will be used extensively in this section.

We will focus our work on the systems of the generalized nonlinear weakly-
singular Volterra integral equations in two unknowns of the form

u(z) = fi(z) +/$ (K (2, t) Fu (u(t)) + Ko (2, 1) Fia (v(t))) dt,
0 (17.133)
v(z) = f2(x) +/0 (Ko (, t) o1 (u(t)) + Koa(z, 1) Faa (v(2))) dt.

The kernels K;;(x,t),1 < 4,j < 2 and the functions f;(z),7 = 1,2 are given
real-valued functions. The kernels K;; are singular kernels of the generalized



564 17 Nonlinear Singular Integral Equations

form given by
1

[9(x) = g(1)]™”

For revision purposes, we give a brief review of the modified decomposition
method. In this method we usually split each of the source terms f;(z),7 = 1,2
into two parts f;1(x) and fi2(z), where the first parts f;1(x),i = 1,2 are as-
signed to the zeroth components ug(x) and vo(x). However, the other parts
fie(x) are assigned to the components uq(z) and v1(x). Based on this, we use
the modified recurrence relation as follows:

uo(x) = fur(z), wvo(x) = for(x),
uy(x) = fia(x) +/0 (Kq1(x, t)A11(t) + Ki2(x, t) B12(t)) dt,

K = 1<4,5 <2 (17.134)

(17.135)
vi(z) = foa(zw) + /OI (K21 (w,t)Ag1 (t) + Koz(x,t)Baa(t)) dt,

where A;; and B;s are the Adomian polynomials for the nonlinear functions
F;1 and Fjo respectively.

Example 17.17

Solve the system of the nonlinear weakly-singular Volterra integral equations
by using the modified decomposition method
2,5 1 v 1
— T _ T 2 2z 1
u(@) == (42 - i+ [ ((e%_ezt);

(u?(t) + vz(t)> dt,

v(z) = e** + §(62x —1)5 + /0”‘ <(62x _1621:); (u?(t) — vg(t)) dt.

(17.136)
Following the discussion presented above, we set the modified recurrence
relation

ug(z) = €*,  wvo(x) = 2,

@
nio) = g2 =i [Tt w0+
=0, (17.137)
n@) =g =i [T, 1 0 - ) d=o
upt1(z) =0,k =1, vppi(x) =0,k > 1.
The exact solutions are therefore given by
(u(z), v(x)) = (€7, €*"). (17.138)

Example 17.18

Solve the system of the nonlinear weakly-singular Volterra integral equations
by using the modified decomposition method
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! 3 3 . 2
u(x) =sin2 z + 2(cosx —1)3 — o SI% T

£ 1 1
A () + P 0)
o \(cosx — cost)s (sinz —sint)s

v(z) = cos2 x + 3(cosz — 1)3 + 3sins o

+/ ( L e - ! 2v2(t)) dt.
o \(cosx — cost)s (sinz —sint)s

Proceeding as before, we set the modified recurrence relation

(17.139)

uo(x) = sin® x, wvo(x) = cos? z,

up(z) = 2(cosx— 1):5» - 2sin§ x

’ 1 2 1 2 )
+ L us(t) + Lug(t) ) dt =0,
/0 ((cosx—cost)s o(*) (sinz —sint)s o(®)
vi(x) = cos? x + 3(cosz — 1)é + 3sind x (17.140)

! 1 2 1 2 )
+ us(t) — v5(t) | dt =0,
/0 ((cosx—cost)g ot (sinz — sint) o(®)

up+1(z) =0,k =21, wvegr(x) =0,k > 1.
The exact solutions are therefore given by

(u(z),v(z)) = (sini‘ x, cos? x). (17.141)

W

Example 17.19

Solve the system of the nonlinear weakly-singular Volterra integral equations
by using the modified decomposition method

u(z) = 22 — 2953 _ 3 s+ /w 1 ) uz(t) + L L v2(t) dt,
5 14 0 (.’[5 — t5)2 (1’7 — t7)3

y(x) =3 — 4 x145 — 5 1'258 —|—/3c 1 ug(t) + 1 ’Ug(t) dt
15 28 o \( T_7)s ‘

x5 —5)a (z
(17.142)
We next set the modified recurrence relation and proceeding as before we
obtain
up(z) = 22, vo(z) = a3,
ui(x) =0, vi(x) =0, (17.143)
up1(z) =0,k =1, wvepr(x) =0,k > 1.
The exact solutions are therefore given by
(u(x),v(z)) = (22, 2°). (17.144)

Example 17.20

Solve the system of the nonlinear weakly-singular Volterra integral equations
by using the modified decomposition method
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T 1 dz ; _ 1 6 _ ;
u(z) =e 2(6 1) 3(6 1)
+/x< ! 2(t) + ! 2(t)) dt
1 v 1 w )
0 (64:1: _ e4t) > (661 _ th) >
1 1 1
v(z) = e** — 3(66" —1)2 — (e — 1)

+/0”” ((e% _1@%);“2(’5) - (et _1€4t)%v2(t)> dt.

Now we use the modified recurrence relation
up(x) = €%, vo(x) = €2, wo(z) = e
ui(z) =0, wvi(z)=0, wi(z)=0,

Up1(2) =0, vpy1(z) = 0, w1 (x) =0,k > 1.

3z
)

The exact solutions are therefore given by

(u(z),v(z),w(x)) = (%, e, e3).

Exercises 17.5.1

(17.146)

(17.147)

Solve the following systems of generalized weakly singular Volterra integral equations

by using the modified decomposition method

) u(z) = z — Ex +/: ((w5_1t5);u2(t)v(t)) dt
v(z) = 2 — ix‘l +/Ox ((xﬁ jtﬁ)i u(t)vz(t)> dt
) u(z) =z — gx; - ;xQ +/Ow ((x3 _lts); u?(t) + (o _lts); v(t)) dt
v(z) = 22 — zx - ix“ +/0z ((12 jﬁ)i u(t) + - jtS)é v2(t)> dt
) u(z) = e® — giez —1)2(e” +2) + /o:(@w 1?); (u2(t) +v2(t)) dt
v(z) = e2® — NE 1)2 (e — 1) +/O e ety (W2 (t) — v2(t)) dt
) u(z) = e® — 2(e® — 1)2 + /Oz (o _let); u? (t)u(t) dt
o(z) = e~ +2(e=T —1)4 +/O ey} w(t)v(t) dt
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u(z) = cos? x + 2(cosz — 1); — 2sinz z
* 1 w2 1 02
5 +/0 <(s1nx — sin t) @+ (cosx — cos t) 2 (t))
: L1 3 3 .
v(z) = sinz z — (cosx—l)s — “sins x
x 1 2 1 02
Jr/0 ((smx — smi&)1 wie) = (cosz — cost)lf (t))
. u(z) = cosx —|— (15 — 8sin? 1) sin2 x —l—/o <(smx B 51nt)2 u®(t) (t))
v(z) = —cosx — 430 (20 — 9sin? ) sins = + /Ox ((smx js1nt); u(t)UQ(t)>
1
u(z) =z — 31‘ +/O (a8 )1 v(t)w(t) dt
7] v =a2— et [0 - PNRIOCE
1
w(z) = 23 — . +/O (et t4)4 Lu(t)v(t)d
2 5 z 1 1
ule) =@ = (T4 sw)a +/0 <(1‘5 — ) vi + (@7 — 7)) w2(t)> a
2 2 2\,.5 “ 1 2 1 2
8. ¢ v(z)== —21(7+3m )x +/O ((x7_t7)§w (t)+(x3_t3)§u(t)> dt
x 1 1
w(z) = 23 (5 + 3x)x2 /0 (($3 B t3)§ u?(t) + (25— t5)§ 112(75)> dt
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Chapter 18
Applications of Integral Equations

18.1 Introduction

Integral equations arise in many scientific and engineering problems. A large
class of initial and boundary value problems can be converted to Volterra or
Fredholm integral equations. The potential theory contributed more than any
field to give rise to integral equations. Mathematical physics models, such as
diffraction problems, scattering in quantum mechanics, conformal mapping,
and water waves also contributed to the creation of integral equations.

Many other applications in science and engineering are described by in-
tegral equations or integro-differential equations. The Volterra’s population
growth model, biological species living together, propagation of stocked fish
in a new lake, the heat transfer and the heat radiation are among may areas
that are described by integral equations. Many scientific problems give rise
to integral equations with logarithmic kernels. Integral equations often arise
in electrostatic, low frequency electro magnetic problems, electro magnetic
scattering problems and propagation of acoustical and elastical waves.

In this text we presented a variety of methods to handle all types of integral
equations. The problems we handled led in most cases to the determination
of exact solutions. Because it is not always possible to find exact solutions to
problems of physical sciences, much work is devoted to obtaining qualitative
approximations that highlight the structure of the solution.

It is the aim of this chapter to handle some integral applications taken
from a variety of fields. The obtained series will be handled to give insight
into the behavior of the solution and some of the properties of the exam-
ined phenomenon. For each application, we will select one or two proper
approaches from the methods that were presented in this text. The reader
can try different methods for each application.

Polynomials are frequently used to approximate power series. However,
polynomials tend to exhibit oscillations that may produce an approximation
error bounds. In addition, polynomials can never blow up in a finite plane;
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and this makes the singularities not apparent. To overcome these difficulties,
the Taylor series is best manipulated by Padé approximants for numerical
approximations.

18.2 Volterra’s Population Model

In this section we will study the Volterra model for population growth of a
species within a closed system. The Volterra’s population model is charac-
terized by the nonlinear Volterra integro-differential equation

dP
dr

where P = P(T') denotes the population at time T, a,b, and ¢ are constants
and positive parameters, a > 0 is the birth rate coefficient, b > 0 is the
crowding coefficient, ¢ > 0 is the toxicity coefficient, and P, is the initial
population. The coefficient ¢ indicates the essential behavior of the population
evolution before its level falls to zero in the long run.

When b = 0 and ¢ = 0, Equation (18.1) becomes the Malthus differential
equation

T
=aP —bP? —cP / P(z)dz, P(0) = P, (18.1)
0

dP
dT
The Malthus equation (18.2) assumes that population growth is proportional

to the current population. Equation (18.2) is separable with a solution given
by

= aP, P(0) = P. (18.2)

P(T) = Pye™. (18.3)

It is obvious that Equation (18.3) represents a population growth for a > 0,
and a population decay for a < 0.

When ¢ = 0, Equation (18.1) becomes the logistic growth model that reads
dP
dr

Verhulst instituted the logistic growth model (18.4) that eliminates the un-
desirable effect of unlimited growth by introducing the growth-limiting term
—bP?. The solution to logistic growth model (18.4) is
aPpesT
P(T) = a+bPy(edT —1)’

=aP —bP? P(0)= P,. (18.4)

(18.5)

where a

lim = . 18.
Volterra introduced an integral term —cP fOT P(z)dx to the logistic growth
model (18.4) to get the Volterra’s population growth model (18.1). The ad-
ditional integral term characterizes the accumulated toxicity produced since
time zero.
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Many time scales and population scales may be applied. However, we apply
the scale time and population by introducing the non-dimensional variables

cr bP
t= = , 18.7
S u="" (18.7)
to obtain the non-dimensional Volterra’s population growth model
d t
K dqu =u—u? — u/ u(z)dz, u(0) = uo, (18.8)
0

where u = u(t) is the scaled population of identical individuals at a time ¢,
and the non-dimensional parameter k = c¢/(ab) is a prescribed parameter.
Volterra introduced this model for a population u(t) of identical individuals
which exhibits crowding and sensitivity to the amount of toxins produced.

A considerable amount of research work has been invested to determine
numerical and analytic solutions [1-5] of the population growth model (18.8).
The analytical solution

u(t) = ugelx o [1=w(n= 5 u@de]dr) (18.9)

shows that u(t) > 0 for all ¢ if the initial population uy > 0. However,
this closed form solution cannot lead to an insight into the behavior of the
population evolution. As a result, research was directed towards the analysis
of the population rapid rise along the logistic curve followed by its decay to
zero in the long run. The non-dimensional parameter x plays a great role in
the behavior of u(t) concerning the rapid rise to a certain amplitude followed
by an exponential decay to extinction. For x small, the population is not
sensitive to toxins, whereas the population is strongly sensitive to toxins for
large x [5]. Furthermore, for  large, it was shown by [2] that the solution is
proportional to sech?(t).

As stated before, many analytical and numerical methods have been used
to determine closed form solution and numerical approximations to the
Volterra’s population model (18.8). We have presented six different methods
in Chapter 5 to handle Volterra integro-differential equations. In this section,
we will apply only two of these six methods to determine an approximation
of a reasonable accuracy level to the solution of the Volterra’s population
model (18.8). The two methods are the variational iteration method and the
series solution method. The efficiency of these two methods can be dramati-
cally improved by determining further terms of the power series. Further, the
behavior of the solution structure in that it increases rapidly in the logistic
curve and it decreases exponentially to extinction in the long run can be
formally determined by using the Padé approximants of the obtained series.

18.2.1 The Variational Iteration Method

To avoid the cumbersome work of Adomian polynomials we will apply the
variational iteration method to formally derive an approximation to the
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Volterra’s population growth model
du
dt

where, for simplicity reasons, we selected x = 0.1 and «(0) = 0.1. The vari-

ational iteration method provides rapidly convergent successive approxima-
tions of the solution. The correction functional for the integro-differential
equation (18.10) is

Un+1(t) = un(t)

= 10u(t) — 10u?(t) — 10u(t) /t u(z)dz, w(0) =0.1, (18.10)
0

- /Ot (u/n(r) — 10y (r) + 10u2(r) + 10u,(r) /07” un(x)dx) dr,n >0,

(18.11)
where we used A = —1 for first-order integro-differential equations. We can
select ug(x) = u(0) = 0.1. Using this selection into the correction functional
(18.11) gives the following successive approximations

uo(x) = 0.1,

up(z) = 0.1+ 0.9t — 0.05¢2,

ua(r) = 0.1+ 0.9 + 3.55t% — 3.283333333t> — 0.7708333333t*
+0.07t5 — 0.0013888888891t5,

uz(x) = 0.1+ 0.9t + 3.55¢% + 6.316666667t> — 24.7375t* — 19.1225¢°
+38.10513889¢5 + 2.631746032t7 — 8.542214780t% + O(¢Y),

ug(t) = 0.1+ 0.9t + 3.55t2 + 6.316666667 t* — 5.5375 t
— 63.70916667 £> — 156.0804167 5 — 18.47323411 ¢7

+1056.288569 8 + O(t?),

(18.12)

and so on. Based on this, the approximation of u(t) is given by
u(t) = 0.1+ 0.9t + 3.55¢% + 6.316666667 t*> — 5.5375t* — 63.70916667 t°
—156.0804167 5 — 18.47323411 " + 1056.288569 t* + O(¢?),

(18.13)
To increase the degree of accuracy, more approximations should be deter-
mined and more terms should be included.

18.2.2 The Series Solution Method
We will apply the series solution method to the nonlinear Volterra integro-

differential equation

du ¢
g 10 u(t) — 10u?(t) — 10u(t) /0 u(z)dx, u(0)=0.1, (18.14)
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where we selected the initial condition u(0) = 0.1 and the non-dimensional
parameter k = 0.1.

Assuming that «(t) is analytic, then it can be represented by a power series
of the form

ut) = ant". (18.15)
n=0

Substituting (18.15) into both sides of (18.14) gives

oo oo oo 2
Znan "t =10 (Z ant"> - 10 (Z ant">
n=1 n=0 n=0

—10 (i an t") /t (i a,g:”) dx.
n=0 0 n=0

Evaluating the integral at the right side, equating the coefficients of identical
powers of t from both sides, and using the initial condition lead to
apg = 0.1, a; = 0.97 as = 3.55,
az = 6.316666667, a4 = —5.537500000, a5 = —63.70916667, (18.17)
ag = —156.0804167, a7 = —18.47323411, ag = 1056.288569,
and so on.
The approximation of u(t) given by proceeding as before, the series solution
u(t) = 0.1+ 0.9t + 3.55¢% + 6.316666667 t*> — 5.5375t* — 63.70916667 t°
—156.0804167 5 — 18.47323411 " + 1056.288569 t* + O(¢?),
(18.18)
obtained by using (18.17) into (18.15). The obtained approximation (18.18)

is consistent with the approximation (18.13) obtained before by using the
variational iteration method.

(18.16)

18.2.3 The Padé Approxrimants

To examine more closely the mathematical structure of u(t) as shown above,
we seek to study the rapid growth along the logistic curve that will reach a
peak, then followed by the slow exponential decay where u(t) — 0 as t — oo.

Polynomials are frequently used to approximate power series. However,
polynomials tend to exhibit oscillations that may produce an approximation
error bounds. In addition, polynomials can never blow up in a finite plane;
and this makes the singularities not apparent. To overcome these difficulties,
the Taylor series is best manipulated by Padé approximants for numerical
approximations.

Padé approximants [4] have the advantage of manipulating the polynomial
approximation into a rational function to gain more information about wu(t).
Padé approximant represents a function by the ratio of two polynomials [4].
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The coefficients of the polynomials in the numerator and in the denominator
are determined by using the coefficients in the Taylor expansion of the func-
tion. To determine the Padé approximants, the reader is advised to read [4]
and to use computer programs such as Maple or Mathematica.

Consequently, the series (18.18) should be manipulated to construct sev-
eral Padé approximants where the performance of the approximants show
superiority over series solutions. Using computer tools we obtain the follow-
ing approximant

[4/4] = (18.19)

0.1 + 0.4687931695¢ 4 0.9249573236t% + 0.9231293234¢% + 0.400423311¢*

1 —4.312068305¢ 4+ 12.55818798t2 — 13.88064046¢% + 10.8683052¢*

Figure 18.1 shows the behavior of u(t) and explores the rapid growth that
will reach a peak followed by a slow exponential decay. This behavior cannot
be obtained if we graph the truncated polynomial of the series solution.

0.6
0.57
0.41
0.31

0.2

0 05 1 15 2 25 3
t

Fig. 18.1 Padé approximant [4/4] shows a rapid growth followed by a slow expo-
nential decay.

Figure 18.2 shows the relation between Padé approximant [4/4] of wu(t)
and t for k = 0.05,0.1,0.5, where the graph of larger amplitude is related to
the small kK = 0.05, whereas the graph with smaller amplitude is related to
the large x = 0.5.

18.3 Integral Equations with Logarithmic Kernels

In this section, we will study first and second kind Fredholm integral equa-
tions with logarithmic kernels. An example of such equations is the exterior
boundary value problem for the two-dimensional Helmholtz equation char-
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Fig. 18.2 Relation between Padé approximant [4/4] of wu(t) and ¢t for Kk =

0.1,0.5,0.05.

acterized by a second kind Fredholm integral equation with a logarithmic

kernel.
It is useful first to introduce and prove the following identities:

Identity 1
The first identity reads

/ log

To prove this identity, we integrate the left side by parts to find
/ log
-

= {log

1 /™ . T —t
= sint cot dt.
2 2

—Tr

Cx—t
2 sin costdt = —mcosx.

x—t
2sin costdt

. x
2 sin

—t .3 1 x—t
sint +2 sint cot 9 dt,

—Tr

Substituting
r—1

w(x,t) = 5

into the right hand side of (18.21) gives

/ log

x—7
2

. T
2sin

ot
2
z—m

2
+2 cosx/ cos® w dw.
z+

o+
2

-1
costdt = — sinac/ (cot w — sin 2w) dw

(18.20)

(18.21)

(18.22)

(18.23)
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Integrating the right side of (18.23) proves the identity (18.20).

Identity 2
The second identity reads

/ log

Integrating the left side of (18.24) by parts gives

/ log

—t
9sin " _ ' |sintdt = —rsinz. (18.24)

x—t
2sin sin tdt

—t S —t
= [— log 2sin$ cost} ~ 9 / costcotx2 dt,
1 (7 —1
==, /_7r cost cot 9 dt. (18.25)
Substituting
r—1
w(x,t) = 5 (18.26)
into (18.25), and proceeding as before, we obtain the second identity (18.24).
Identity 3
The third identity reads
i —t
/ log |2 sin . cos2tdt = —;T cos 2z, (18.27)
Identity 4
The third identity reads
i —1
/ log |2sin " | sin2tdt = —;r sin 2z. (18.28)

The last two identities can be proved in a similar manner.

Many scientific problems give rise to integral equations with logarith-
mic kernels. The exterior boundary value problem for the two-dimensional
Helmholtz equation usually lead to a Fredholm integral equation of the sec-
ond kind with logarithmic kernel. Many inverse problems, such as tomogra-
phy, geophysics and non-destructive detection give rise to Fredholm integral
equation of the first kind with logarithmic kernel that is severely ill-posed in
Hadamard’s sense.

The few topics where a formulation of a problem by means of integral
equations with logarithmic kernels has been used are reported in [6-7] as
follows:

1. Investigation of electrostatic, and low frequency electromagnetic prob-
lems.

2. Methods for computing the conformal mapping of a given domain.

3. Solution of electromagnetic scattering problems.



18.3 Integral Equations with Logarithmic Kernels 577

4. Determination of propagation of acoustical and elastical waves.
For more information about these examples from mathematical physics, the
reader is advised to read [6-7] and the references therein.

In what follows we will study the two kinds of Fredholm integral equations
with logarithmic kernels.

18.3.1 Second Kind Fredholm Integral Equation with a
Logarithmic Kernel

In this section we selected the exterior boundary value problem for the two-
dimensional Helmholtz equation characterized by a second kind Fredholm

integral equation
™

u(x) = f(z) — K(x,t)u(t)dt,x € [—m, ], (18.29)
where the kernel K (z,t) is loga;i:hmic given by
Ko t) = =T 10 o gin © ‘ +b(z, ), (18.30)
with
a(x,t) = ag + ay(x,t) sin? ‘ 2_ t, (18.31)

where ag is a constant, ai(x,t) and b(x,t) are continuous functions of (x,t)
and are 27 periodic in each variable.

Many numerical methods have been used to investigate this equation. Most
of these methods suffer from the computational difficulties. In this text, we
presented many methods to handle Fredholm integral equations of the second
kind. Some of the methods that we applied before require that the kernel
being separable. In (18.29), the kernel is not separable, therefore we select
the Adomian decomposition method to handle the Fredholm integral equation
of the second kind (18.29).

The Adomian Decomposition Method
The Adomian decomposition method will be used to handle the Fredholm

integral equation of the second kind given by
™

u(z) = f(z) — K(z,t)u(t)dt,x € [-m, ], (18.32)
where the kernel K (z,t) is logarithmic given by
t —1
K t) = — @D 100 o gin @ ‘ +b(z, 1), (18.33)

with

a(x,t) = ag + a(x,t) sin? * 9 (18.34)



578 18 Applications of Integral Equations

where ag is a constant, ai(x,t) and b(x,t) are continuous functions of (x,t)
and are 27 periodic in each variable.
The Adomian decomposition method decomposes the linear term w(z) by

an infinite series -
= Z Un(2), (18.35)

where the components ug(x), ui(x), uz(x), ... will be determined recurrently.
Substituting (18.35) into both sides of (18. 32) gives

Zun(x = flz / (Zun ) (z,t)dt, z € [-m,7].  (18.36)
n=0 -r

n=0
The components can be obtained by using the recurrence relation
uo(z) = f(x),
” (18.37)
U1 (x) = —/ up(t) K (x,t)dt, k > 0.

Having determined the components, the solution in a series form is obtained
upon using (18.35). This will be illustrated by the following applications.

Application 1

As a first application, we consider the case examined in [8], where the domain
is the circular region
23+ 23 < R? 21 = Rcosx,xy = Rsinz. (18.38)
For the first application, it was assumed that
f(z) =2f(z1,22) = 221 = 2Rcosz,
a(z,t) = —i, i=+/—1, (18.39)
1 .
b(x,t) = —277(1 + 24),
where R is the radius of the circular region. Using (18.37) gives
uo(x) =2Rcosz,  wui(x)=2iRcosz,
us(w) = 2i2Rcosz, wug(r) = 2i*Rcosz,

obtained upon using the first identity. As a result, the series solution is given
by

(18.40)

u(z) = 2Rcosx(1 +i+i2 +4i>+---), (18.41)

that converges to
u(x) = R(1 4 i) cosx, (18.42)

obtained after evaluating the sum of the geometric series.
Application 2

As a second application, we consider the case examined in [8], where the
domain is the circular region
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22 + 23 < R? 21 = Rcosx, vy = Rsinz. (18.43)
For the second application, it was assumed that
f(x) = 2f(z1,22) = 229 = 2Rsinx,
a(z,t) = —i, i=+/—1, (18.44)

1
b(l‘,t) - _27T(1 + QZ)a

where R is the radius of the circular region. Using (18.37) gives
ug(z) = 2Rsinx, ui(z) = 2tRsinx,
uz(x) = 2i*Rsinz, wus(x) = 2i°Rsinx,
obtained upon using the second identity. As a result, the series solution is
given by
u(z) = 2Rsinz(1 +i + %+ 4+--.), (18.46)
that converges to
u(z) = R(1 4 )sinzx. (18.47)

Application 3
As a third application, we consider the case examined in [8], where the domain
is the circular region
2 + 23 < R% 2y = Rcosx,ry = Rsinz. (18.48)
For the third application, it was assumed that
f(x) =2(2? — 22) = 2R? cos 2z,

1 18.49
a(z,t) = —i,i =+/—1, b(x,t):—2 (1+ 22), ( )
T
where R is the radius of the circular region. Using (18.37) gives
ug(r) = 2R%cos 2z,  wuy(z) = R%icos2x,
2 R2 (18.50)

ug(z) = 5 i%cos2x, wug(x) = 4 i3 cos 2,

obtained upon using the third identity. As a result, the series solution is given
by

) i B
u(x) =2R%cos2z |1+ _+  + _+---], (18.51)
2 4 8
and in closed form 4
u(z) = 51?,2(2 +1) cos2z. (18.52)

Application 4

As a last application, we consider the case where the domain is the circular
region
22 + 22 < R? 2y = Rcosx, vy = Rsinz. (18.53)

For the last application, it was assumed that
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f(z) = 4x129 = 2R?sin 2x,

1
) =—i,i=+/—1, blz,t)=—
a(x,t) ii=+/—1, b(z,t) o
where R is the radius of the circular region. Using (18.37) gives
up(x) = 2R%*sin2z,  wuy(z) = R?%isin 2z,

2 R2 (18.55)
ug(x) = ) i?sin2z, wus(r) = 4 i3

(1+20) (18.54)

sin 2z,

obtained upon using the third identity. As a result, the series solution is given

by
2

. . .3
u(z) = 2R?sin 2z (1 + ; + Z4 + 18 +- ) , (18.56)

and in closed form A
u(x) = 5R2(2 + 1) sin 2x. (18.57)

18.3.2 First Kind Fredholm Integral Equation with a
Logarithmic Kernel

In [6], an integral equation whose kernel is equal to the logarithm of the
distance between two points on a plane, closed, smooth, and simple curve is
investigated. The problem is characterized by a Fredholm integral equation

with logarithmic kernel given by
™

f(z) = K(z,t)u(t)dt,x € [—m, ], (18.58)
where the kernel K (z,t) is logarithmic given by

K(z,t) =log|2sin v

(18.59)

The unknown function u(x) and the known function f(x) are 2w periodic
functions.

Many numerical methods have been used to investigate this equation, but
most of these methods suffer from the computational difficulties. In this text,
we presented two methods to handle Fredholm integral equations of the first
kind. In (18.58), the kernel is not separable, therefore we select the regular-
ization method combined with the Adomian decomposition method to handle
the Fredholm integral equation of the first kind (18.58).

The Regularization method combined with the Adomian
Decomposition Method

We will use the regularization method combined with the Adomian decom-
position method to handle the Fredholm integral equation of the first kind
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given by .
flx) = K(x,t)u(t)dt,z € [-m, ], (18.60)

—T
where the kernel K (z,t) is logarithmic given by

x—t‘

K(x,t) =log|2sin (18.61)

The method of regularization consists of replacing ill-posed problem by well-
posed problem. The method of regularization transforms the linear Fredholm
integral equation of the first kind (18.60) to the approximation Fredholm
integral equation

T

pu (@) = f@) — [ K(a,tu,(t)dtx € [-m,7), (18.62)

where (1 is a small positive parameter. It is clear that (18.62) is a Fredholm
integral equation of the second kind that can be rewritten as
1 1 [

uy(z) = Mf(x) o K(z,t)u,(t)dt,x € [-m, 7). (18.63)
Notice that Equation (18.63) will be solved by using the Adomian decompo-
sition method. As proved in Chapter 4, the solution u, of equation (18.63)
converges to the solution u(x) of (18.60) as pr — 0. The exact solution u(x)
can thus be obtained by

u(z) = ;IL% uy,(z). (18.64)

The Adomian decomposition method decomposes the linear term w(z) by
an infinite series

uy,(z) = Z Uy, (), (18.65)
n=0

where the components wu,, (), 4y, , Up,, ... Will be determined recurrently.
Substituting (18.65) into both sides of (18.63) gives
= 1 1M (&
> (@)= flx) - / > (b)) K(x,t)dt, x € [-m, 7). (18.66)
n=0 K KJ- n=0

The components can be obtained by using recurrence relation

1
uuo(aj) = ,U*f(x)’

- (18.67)
Uy () = — / (VK (2, 8)dt, | > 0.
7 -
Having determined the components wu,, (), w,,, Uy,, ..., the solution in a

series form is obtained upon using (18.65). The obtained series solution may
converge to a closed form solution if such a solution exists. Otherwise, the
series can be used for numerical purposes.



582 18 Applications of Integral Equations

Application 1

As a first application, we consider the case examined in [6] and given by

s
" cos2z = / log
2 —Tr

Following the regularization technique, Equation (18.68) is transformed to
the second kind Fredholm equation

2sin M ut)dt,x € [—m, ], (18.68)

s

™ 1
u,(x) = —_ cos2x — / log
g 21 1

—T

—t
2sin " _ | u,(t)dt,x € [-m, 7], (18.69)

The Adomian decomposition method admits the use of

uy(x) = Z Uy, (), (18.70)
n=0

and the recurrence relation

Uy () = — 27; cos 2z,
Lo o (18.71)
Upy (T) = — / log |2 sin Uy, () dt, k> 0.
) —x
Using the third identity given above gives the components
2
Uy (T) = —27T cos2x, uy (x)= —47T , €082z,
s s (18.72)
™ cos? (@)= - " cos?
= — s - - Z,
Uy, (T) 813 cos2z, uy,(x 16,10 cos
and so on. Substituting this result into (18.70) gives the approximate solution
2 3
™ 0 ™ ™
uy,(z) = “ou cos 2z (1 + 2 + 42 + 817 +-- ) , (18.73)
that gives
uy,(z) = Z/L_— . €os 2x. (18.74)
The exact solution u(x) of (18.68) can be obtained by
u(z) = lir% uy,(z) = cos2z. (18.75)
p—
Application 2
As a last application, we consider the problem
4 —1
—;T sin 2z = / log |2 sin * u(t)dt,x € [—m, 7. (18.76)

Following the regularization technique, Equation (18.76) is transformed to

the second kind Fredholm equation

1
uy(z) = —27; sin 2z — M/ log

—T

—t
2sin | uu(t)dt,x € [—m, 7). (18.77)

The Adomian decomposition method admits the use of
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uy,(z) = Z Uy, (), (18.78)
n=0

and the recurrence relation

™ .
Uy (T) = — o sin 2z,
Lo o (18.79)
Uy, () = — / log |2 sin Uy, (1) dt, k> 0.
) n
Using the fourth identity given above gives the components
2
Uy (T) = — ™ sin 2, uy (z)=— T sin 2z,
24 42
(18.80)
73 m
Uy, () = — 8,13 sin2z, wy,(z) = — 16,10 sin 2z,
and so on. Substituting this result into (18.78) gives the approximate solution
uy,(z) = 2u_ir7r sin 2. (18.81)
The exact solution u(x) of (18.76) can be obtained by
u(z) = lirr}) uy(z) = sin 2z. (18.82)
n—

18.3.3 Another First Kind Fredholm Integral Equation
with a Logarithmic Kernel

We now consider another first kind Fredholm integral equation [9-10] with a
logarithmic kernel given by

1
/ In e —t|u(t)dt = a,—1 < < 1, (18.83)
—1
where « is a constant.

Using the substitutions

xr =cosA, t =cosB, (18.84)
carries (18.83) into
/ In|jcos A —cos Bl g(B)dB = a,0 < A <, (18.85)
0
where
g(B) = — sin Bu(cos B). (18.86)
Substituting the expansion
(oo}
g(B) = Z an cos(nB), (18.87)
n=0

and using the summation formula, from Appendix F,
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. cos(kz) cos(ky)
1 - =—In2-2 18.88
n |cos z — cosy| n kzzzl f , ( )

into (18.85) we obtain

/0 (— In2—2 Z o8 kAkCOS kB) (Z @y, COS nB) dB =a. (18.89)

k=1 n=0
Using the orthogonality conditions of cosine functions we obtain

= cosnA
—7mapIn2 — n = . 18.90
map In ,?zl Tan «@ ( )
Equating the coefficients of like terms from both sides gives
@
— —0,n>1. 18.91
a=—_ o an=0mn (18.91)

Substituting this result into (18.87) gives the exact solution
o 1
= - . 18.92
u(x) 1n2 <\/1—x2> (18.92)
Substituting (18.92) into (18.83) gives the following identity
n |z — ¢

dt =—mln2,-1 <z <1. 18.93
1 V/1—1t2 ( )

18.4 The Fresnel Integrals

The Fresnel integrals FresnelS(x) and FresnelC'(z), denoted by S(x) and C(x)
respectively, are two transcendental functions used in optics. They arise in
the diffraction phenomena, and are defined by

x
S(z) = / sin ;th dt, (18.94)
0
and

C(z) :/ cos ;Tt2 dt. (18.95)
0

The coefficient 7 is called the normalization factor. The Fresnel integrals are
entire functions, i.e analytic, with the following series representation

S(.’L‘) = i (—1)" (727)2”+1 q;4n+3 (18 96)
=0 (2n + 1)!(4n + 3) ; .
and ( )%
Cx) = T;) (=" (Zn)!an . 1)x4n+1. (18.97)

The Fresnel integrals possess the special values
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S(0) =0, lim S(z) = ;, lim S(z) = —;,

. . (18.98)
C(0)=0, lim C(z) = o lim C(z)=-

T—00 r— —00 2
In this section we will study four applications that include the Fredholm in-
tegral equation and the Volterra integral equation where the Fresnel integrals
will be involved.

Application 1

As a first application, we consider the Fredholm integral equation of the
second kind

3
u(x) = cosx + / cos ;TxQu(t)dt. (18.99)
0
The direct computation method will be used to handle this problem, hence
it may be rewritten as
u(z) = cosz + acos ;TxQ, (18.100)
where

a= /g u(t)dt. (18.101)
0

To determine «, we substitute (18.100) into (18.101), evaluate the resulting

integral to find that
1

a= e (18.102)
1-C (2)
Substituting (18.102) into (18.100) gives the exact solution
1
u(z) = cosz + (1_C(g)>cosg:ﬂ2, (18.103)

Application 2

As a second application, we consider the Fredholm integral equation of the

first kind )

6
7;2 sin <72T.Z‘2) = /0 sin (;ij) u(t)dt. (18.104)
The regularization method will be combined with the direct computation

method to handle this problem. The regularization method transforms (18.104)
to the Fredholm integral equation of the second kind

2 1 re
uy(z) = 7772# sin 727932 ~ /0 sin ;xzuu(t)dt. (18.105)
The direct computation method carries (18.105) to
2
uu(x) = <77T2M - Z) sin ;TxQ, (18.106)

where
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™

6
o= / wp (t)dt. (18.107)
0

To determine «, we substitute (18.106) into (18.107), evaluate the resulting

integral to find that

2 S ™
a=" (5)

72\ S (5) +n

Substituting (18.108) into (18.106) gives the approximate solution

> . (18.108)

2

s 1 LT
uy(z) = 9 (S (n) +M> sin (Qx ) . (18.109)

6
Consequently, the exact solution of (18.104) is obtained by

. 2 1 L
u(x) = }Lli%u“(f) = <72> (S (ﬂ)> sin 2x2. (18.110)

6
Notice that u(z) = z is another solution to this equation. This is possible be-
cause this problem is an ill-posed equation. It is normal for ill-posed problems
to get more than one solution.

Application 3

As a third application, we consider the Volterra integral equation of the
second kind

u(z) =1—x 4 cosa? — \/7270 (\/727 x) + /OI u(t)dt. (18.111)

We select the Adomian decomposition method to handle this problem. The
Adomian decomposition method decomposes the linear term w(x) by an in-
finite series

u() = un(2), (18.112)
n=0

where the components ug(z), u1(x), ua(z), ... will be determined recurrently.
Substituting (18.112) into both sides of (18.111) gives

iun(x) = 1—x+cosx2_\/72TC’ <\/72r :c) +/Om (éuﬁ)) dt. (18.113)

n=0
The components can be obtained by using the recurrence relation

uo(e) =1 -z + cosa® — \/;C (\/727 x) ’ (18.114)

wpsr () = / wp(t)dt ke > 0.
0

This in turn gives
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uo(x)—l—m+cosm2—\/72TC’ <\/ix>
w(@) = 7 — ;wz—&-\/;C <\/ix> —&-;sinxz—\/;er <\/ix>
(

18.115)
The noise terms appear between ug(z) and uq(z). By canceling the noise
terms from ug(z), the exact solution is given by

u(z) = 1+ cos2?. (18.116)
Application 4

As a last application, we consider the nonlinear Volterra integral equation of
the second kind

x
u(x) = cos (;TJJQ) - ; sin <72rac2) (\}20(\/2 x) + x) +/0 sin <72rac2) u?(t)dt.
(18.117)
We select the modified Adomian decomposition method to handle this prob-
lem. Proceeding as before, we substitute u(x) by the decomposition series.

The modified Adomian decomposition method admits the use of the recur-
rence relation

up(z) = cos ;TxQ, (18.118)
1 1 v
uy(z) = 5 sin ;T:rQ <\/2C'(\/2x) +x> +/O sin gxzug(t)dt =0.
As a result, the exact solution is given by

u(z) = cos (721-902) . (18.119)

18.5 The Thomas-Fermi Equation

The Thomas-Fermi equation was derived independently by Thomas (1927)
and Fermi (1928) to study the potentials and the electron distribution in an
atom. This equation plays an important role in mathematical physics. It was
introduced first to study the multi-electron atoms. It was used in the descrip-
tion of the charge density in atoms of high atomic number. The Thomas-Fermi
equation was also used to address the molecular theory, solid state theory,
and hydrodynamic codes. The dimensionless Thomas-Fermi equation is a
nonlinear Volterra integro-differential equation of the second kind given by

x
u = B+/ u? (t)t > dt. (18.120)
0

For an isolated atom, the boundary conditions are given by
u(0) =1, lim u(x)=0. (18.121)
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Notice that the potential v/(0) = B is important that will be the focus of
this study.

Many numerical and analytic approaches were used to handle the Thomas-
Fermi equation (18.120). In this text we presented three distinct methods to
handle nonlinear Volterra integro-differential equations of the second kind.
To carry this study, we select the variational iteration method to conduct a
proper analysis on this equation. The VIM introduces the correction func-
tional

Ung1 () = un(x) — /O ’ <uil(t) ~B- /O t(ué (r)r=3 dr)) dt.  (18.122)

We first select the zeroth approximation ug(xz) = 1. Using this selection of
up(z) in the correction functional gives successive approximations, and by
setting zz = t, the approximation of ug(t) is readily found to be

4 1 3
ug(t) —1+Bt2+3t3+ 2pes 4 Lo 4 B2t7+ Bt8

3 70
1 31
t9 BQtIO B4 B tll
+( 2507 ) +175 T\ 10567 T 1485
4 3 557
12 - BS B2) 413
+(405+1575 ) +< 9152 +100100
B |t
+( 24255 693 )
(10 oo 023 s (A6 L, 68 ) g
52650 49920 351000 45045 105105
113 153173
B B4 t17
+( 43520 1178100 +116424000 >
1046 23
6 B3 t18
+( 10395 675675 +473850
n 799399 B2 _ 1232941 5 99 B8 119
698377680 1278076800 2646016
99856 B 51356 256 7\ ,20
B'" |t
+( 70945875 103378275 +1044225 )
L 705065027 ;33232663 5 35953 143 ) o
966226060800 25881055200 378132300 6537216

( 43468 5 6272 s 250054 BQ) 22 1+ 012,
33622875 38105925 342953325

It was stated before, that we aim to study the mathematical behavior of the
potential u(x) to enable us to determine the initial slope of the potential
B = 4/(0). This can be achieved by forming Padé approximants which have
the advantage of manipulating the polynomial approximation into a rational
function to gain more information about u(x). It is to be noted that Padé
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finding algorithms are built-in utilities in most manipulation languages such
as Maple and Mathematica.

It was found that the diagonal approximant is the most effective approx-
imant, therefore we constructed only the diagonal approximants [2/2], [4/4],
[5/5], and [10/10]. Using the boundary condition u(co) = 0, the diagonal
approximant [M/M] vanish if the coefficient of ¢ with the highest power in
the numerator vanishes. Using the computer built-in utilities to solving the
resulting polynomials, we obtain the values of the initial slope B = u/(0)
listed above in Table 18.1.

Table 18.1 Padé approximants and initial slopes B = u’(0)

Padé approximants Initial slope B = u’/(0)
2/2] —1.211413729
[4/4] —1.550525919
[5/5] —1.586834763
[10/10] —1.587652774

It is important to note that in applying the boundary condition u(co) =0
to the diagonal approximants [M/M], a polynomial equation for B results
that gives many roots although the Thomas-Fermi equation has a unique
solution. Recall that u(x) is a decreasing function, hence u’(0) < 0. Using
this fact, complex roots and unphysical positive roots were excluded. It is
also obvious that the error decreases dramatically with the increase of the
degree of the Padé approximants. Moreover, by graphing a variety of Padé
approximants of u(t), then for |u’(0) < 1.587652774|, we can easily observe

0.8
0.6
0.4

0.2

o 1 2 3 4 s

Fig. 18.3 The Padé approximant [8/8] of u(t).
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the decrease of u(t) that will reach a minimum followed by an increase after
that. This is shown by Figure 18.3.

Figure 18.3 above shows the behavior of the Padé approximants [8/8] of
u(t) and explore the decrease of u(t) that will reach a minimum followed by
an increase after that.

18.6 Heat Transfer and Heat Radiation

In this section we will study two mathematical physics models. The first
model is an Abel-type Volterra integral equation that describes the tempera-
ture distribution along the surface when the heat transfer to it is balanced by
radiation from it. The second model is also Abel-type Volterra integral equa-
tion that determines the temperature in a semi-infinite solid, whose surface
can dissipate heat by nonlinear radiation [11].

18.6.1 Heat Transfer: Lighthill Singular Integral
Equation

Lighthill presented a nonlinear singular integral equation [12—13] which de-
scribes the temperature distribution of the surface of a projectile moving
through a laminar layer. Lighthill considered a uniform stream at arbitrary
Mach number [12] and deduced the temperature distribution along the sur-
face when the heat transfer to it is balanced by radiation from it. This led to
the Lighthill singular integral equation

1 = F(s)
F(z)}=— . L, ds, 18.123
FOr =y [ (18.123)
with boundary conditions
F(0) =1, lim F(t) =0. (18.124)
—00

In [13], suitable variable transformations were applied to convert (18.123) to
the nonlinear singular Volterra equation of the second kind given by

VBT et
u@)=1-" /O BT (18.125)
where
u(z) = F(z3), (18.126)
and
u(0) = 1, lim u(t) = 0. (18.127)

The product integration method and collocation method based on piecewise
polynomials were applied to obtain a series solution. However, we select the
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Adomian decomposition method to handle the nonlinear singular equation
(18.125). The Adomian method assumes that the linear term u(z) be decom-
posed by the series

u(z) = up(2), (18.128)
n=0
and the nonlinear term u*(z) by the series
ut(z) =) An(2), (18.129)
n=0

where A, (x) are the Adomian polynomials. In what follows we list some of
the Adomian polynomials for u*(z):

Ao = ué,

A1 = 4u8u1,

Ay = duduy + 6ulu?,

Az = 4u8u2 + 12u(2)u1u2 + 4u0u:{’,

1

Ay = duuy + 12u3 (2

As = dudus + 12u(ugug + uguz) + 12ug(uiuz + uiui) + dudus,

u3 + u1u3> + 12uguiug + ui, (18.130)

) 1
Ag = 4u3u6 + 12u(2) <u1u5 + uguy + 2u§> + 4u0(3u%U4 + 6uiusug + ug)

+(4u:1”u;>, + 6u%u§),

and so on for other Adomian polynomials. We can use the recurrence relation

up(z) =1,
3 [T ta At .
up1(x) = _\/ / > Al 2 dt,k > 0. (18.131)
T Jo (z—1t)3
Accordingly, we obtain the following components
up(z) =1,
3
2 .
ur () = — %277\/5 2 = —1.460998487x3
I(;)T(g)
1
up(z) = 28 S8 = T7.24941614273
CEDA
80(9 (T'(2))” + =2
us(a) = — ( (3)2) o )42 — _46.4497378342,
9(I(3))
112v/37 (180 (1(2))° + 7 (T(2))* (813 + 207) + 2v/37°)
uy(z) = 12
S e
= 332.755233243 (18.132)
us(z) = —2536.820572x 5 |

ug(z) = 20120.06098z%,
ur(z) = —163991.8463z 5 |
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us(z) = 1363564.301z 5 ,

ug(z) = —115113562°.
Combining (18.126) and (18.133) gives the series solution
F(z) =1 — 1.460998487x + 7.2494161422% — 46.44973783x3
+332.755233221 — 2536.8205722° + 20120.060982° (18.133)
—163991.846327 + 1363564.3012% — 115113562° + - - -,

which is consistent with the results obtained in [12,14].

To show that the obtained series satisfies the boundary condition at = =
00, we construct the Padé approximants [1/1],[2/2], [3/3] and [4/4], and by
evaluating the limits of these approximants at x = oo we obtain a sequence
that converges to 0. This confirms the convergence to 0 as deducted by [14]
and other works..

Figure 18.4 above shows the behavior of the Padé approximant [4/4] of
u(x) and explores the rapid decay of that curve.

0.91

0.8+

0.7

0.6

o 1 2 3 4 5

Fig. 18.4 The Padé approximant [4/4] of u(x).

18.6.2 Heat Radiation in a Semi-Infinite Solid

In this part we will study an Abel-type nonlinear Volterra integral equation
given by
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T n
u(@) = | / 1) =) 4y (18.134)
v Jo Vo —t
where u(x) gives the temperature at the surface for all time. The physical
problem which motivated consideration of (18.134) is that of determining [11]
the temperature in a semi-infinite solid, whose surface can dissipate heat by
nonlinear radiation. At the surface, energy is supplied according to the given
function f(t), while radiated energy [11] escapes in proportion to u"(t).
Equation (18.134) may be rewritten as

B R L R
u(x)—\/ﬂ/o S a wr/O PRI (18.135)

The Adomian decomposition method handles such problems effectively. In
what follows, we will select only two cases for f(z) and n.

Application 1

As a first application, we select f(z) = % and n = 4. Based on this selection,
Equation (18.135) becomes

wle) = % 1 /™ 1 o
(r) \/77 \/W/O Vot (t)dt, (18.136)

that governs the radiation of heat from a semi-infinite solid having a constant
heat source.

Using the Adomian assumptions for u(z) and u*(z) as shown above by
(18.128) and (18.131), and by setting the recurrence relation

L[ AR
uo(x)—\/ﬂ, pir(2) W/O aipdkz0. s

we obtain the following components

up(z) = \/x = 0.564189583513 ,
s

16 5
w(e) = -, \/(x) — —0.06097531350z% ,

T
16384 [ 2\ .
us(a) = \/ (W) — 0.02008369878z% ,
200278016 [ a\ 13 . (18.138)
. — —0.008283272764
us(@) = =" 1o \/<7r) 0.008283272764z %,
| 491444116652032

T 17 17
= — 0.003765092063
ual®) = 61 193005625 \/(w) T,

us(z) = —0.001806440429z 7,
ug(z) = 0.0008970031915z %,
ur(z) = —0.0004561205497x %,

and so on. The series solution is given by
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u(x) = z?
% (0.5641895835 — 0.0609753135027 4 0.02008369878z*
—0.0082832727642° + 0.0037650920632° — 0.0018064404292:'°
+0.00089700319152'2 — 0.000456120549724 + - - ) (18.139)

Application 2

As a first application, we select f(x) = 2\/7"’; and n = 3. Based on this
selection, Equation (18.135) becomes

u(z) =x — Lo ud
(x) \/ﬂ/o Vot (t)dt. (18.140)

Using the Adomian assumptions for u(z) and u®(z), and by setting the
recurrence relation
up(z) = x,

1 [T At (18.141)
uk+1(x):—\/ﬂ_ O \/;(_)tdt,k>0.

we obtain the following components
uo(x) =, uy(z) = —0.5158304764x7 ,
us(z) = 0.618750000025, us(x) = —0.8971997530x 2,
ug(z) = 141417517221, ug(z) = —2.335723848x 2,
ug(z) = 3.9747102222F,
and so on. The series solution is given by
u(z) = = — 0.515830476422 + 0.61875000002° — 0.8971997530 2

+1.4141751722M — 2.3357238482 7 + 3.974710222216 + - - - .
(18.143)
To study the structure of the obtained solution, we first substitute ¢ = xé,
construct proper Padé approximants and follow the discussion used before.

(18.142)
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Appendix A

Table of Indefinite Integrals

A.1 Basic Forms

1
1./x"dm:
n—+1

2"t 4 COn# -1

1 . 1T
5./\/a2_x2dx:sm a+C

1
7./cosawdac: sinax + C
a

1
9. /tanaxdac— — In|cosaz|+C

a

1
11. | tanazx secaxdx = secaa:+C
13. /cscazdaz— In(cscx + cotz) + C
) 1

15. [ csc®axdx = — cotax + C

A.2 Trigonometric Forms

sinzdr = "z —

1
sin 2 C
41n x +

1
sinz dzx = 73cosx(2+sin2x) +C

rsinzdr = sinx —xcosx + C

5. /tan rdr = tanx —x + C

1
2/ de = In|z|+C
T
1
4/ tan_lmﬁ-C’
a? +w2 a a
6. dr = sec” "z +C
/Jc\/x2
1
8. /smaa:dac— — cosar + C
a
1 .
10. /cotal‘dw— Insinax + C
a
12. /secxda:— In(secx — tanz) + C
1
14. /sec ardr = tanam+C

1
cos?z dr = x+4sin2x+C

cos®z dr =

1
2
1. 2
3s1nx(2+cos ﬂc)+C

rcosxdr = cosz + xsinxz + C

6. /cot2acdﬂc— —cotx —x+C
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9./x25inxdm: 2rsinx — (332 —2) cosx + C

10. /mQCosxdx_ 2xcosx+( 2) sinz + C
1, 1 11
11. [ sinzcosxdxr = _sin“z + C 12. . dex= —tan( w— xz)+C
2 1+ sinx 4 2
1 1
13. / de = tan( T+ x) +C 14./ der = tan(_z) +C
1 —sinz 14 cosx 2
15/ dz = — cot( x)+C’
1—cosx 2

A.3 Inverse Trigonometric Forms

©

1./sin_1xdm: xsin_lx—l-\/l —z24C
2./cos_1xdx: xcos_lx—\/l—x2+0
—1 —1 1 2
3./tan xdxr = xtan x—2ln(1+x)+C’
1 2 -1
4. [ asin" 'z dr = 4[(23: —Dsin~ 'z 4 zy/1—22]+C
1
5. /xcos lrde = 4[(23:2 —1)cos 'z —z\/1—22]4+C
Lo o —1
6. | wtan "tz dr = 2[(x + 1ltan™ "z — 2]+ C
—1 1 2 —1
7./accot cdr = 2[(35 + 1)cot™ "z + x|+ C
8./sec_1ﬂcdw = wsec 'z —In(z + Va2 — 1)+ C

1
zsec lxdr = 290 sec 133*\/1‘2

A.4 Exponential and Logarithmic Forms

1 1
1/ Wdr = €' 4+C 2./3:6‘“”6[3:: , (az —1)e"" +C
a a

3. [ x2e" dx = (a —2ax +2)e** + C

IS

5.

1
/xBe‘w de = o (a3x3 — 3a2? + 6ax — 6)e® + C

e’ sincdr = (sinx—cosm)ex +C



A.6 Other Forms
1, .
6. /eCC cosxdxr = 2(51113: +cosx)e” + C

1 1
7./1nmdm: clnz—x+C 8./a:lna:d:v: 2x2(lnm— 2)+C’

A.5 Hyperbolic Forms

sinhaz dx = icosham—i—C’ 2./coshaa:dx: isinhax—i—C’
rsinhz dr = xcoshz —sinhz + C

zcoshx dr = xsinhz — coshx + C

(sinhz cosha —z) + C

cosh?z dz =

N o= N

(sinhzcoshz +x) + C

1
tanh ax dx = ln coshax + C 8. /coth ardx = Insinhax + C
a

/
/
/
5. /smh2w dx =
]
/
/

sech?zdz = tanhz + C 10. /CSChQZ' dr = —cothx + C

A.6 Other Forms

1 1 1
1./ dac:arcsinerC 2./ dr = arctanerC
Va2 — z2 a a241»1‘2 al a
a—x T+ a
3. dx = arccos +C 4./ dr = 1 +C
/\/Qaacfo * ' a a? — x2 v 2a nxfa

599



Appendix B

Integrals Involving Irrational Algebraic Func-
tions

n

B.1 Integrals Involving \/fn_t, n is an integer, n > 0

z 1 z t 4 3
1. dt =2 2. dt =
/0 vV —t Ve /0 Vx —t 3"
42 16 s 3 2
3. / dt = _x=2 4. / dt:3 x;
o Vr—t 15 0o Vo —t 35
z  gd 2 5 12
5. / dt = 561‘2 6. / dt = 5 1‘121
0o Vr—t 315 o VT —t 693
z 6 2048 T 4096 15
0o Vr—t 3003 o VT —t 6435
x 8 1 T n 2n+lI‘l 1 i
9 / t dt — 65536 . 7 10. / t db — (n+1) L
0o Vr—t 109395 o VT —t 1-3:5---(2n+1)

n

B.2 Integrals Involving \/t;_t, n is an odd integer, n > 1

1 3
T t2 1 T t: 3
1. dt = 7x 2. ’ dt = " wa?
o VT —t 2 0o VT —t 8
5 7
3. /x o= P oad g [T g B g
9 11
5. vt dt = 63 wx® 6. vt dt = 231 b
o VT —t 256 o VT —t 1024
o[ ts R o [ ts g 6435
. = T . = T
0 Vao—t 2048 0 Vr—t 32768
17 n
@ ¢ 121 e ¢ NG n
9. 2 _ 55 9 10 2 dt _ ( 2 ) . ;1

t = _
o Vet 65536 o Vo—t T("f?)



Appendix C
Series Representations

C.1 Exponential Functions Series

1 €% = 1+ (az) + (a;)2 N (az)3 N (az)*

! 3! 4!
—aw _ (ax)?  (az)®  (az)*
2. e =1-—(az) + o T3 + Al +
4 6
—x? .2 xX _ xT o
3. e =1—-2a"+4+ ol 3) +

1 1
4. a* =14 zlna+ o0 (wlna)2+ 31 (wlna)3+--- ,a>0

2 3z%  8x% 326

sinxz __ L _ _
pemmElhEt gy T T e T
cos @ 2 4zt 3126
e =ell= =y = g )
7 gtanz _ x2 323 9z*  57x°
. e = +3:+2!+ a1 + Al + 51 + -

- 2 23 5z
sin xr __ e
8. e _1+x+2!+ 3) + 41 +

C.2 Trigonometric Functions

x5 x5 a7 2?2zt S

1. sinx:x—3!+5!—7!+-~~ 2.Cosx:1—2!+4!—6!+~-~

3. tang — o + z3 4 2% n 1727 4 seca—14 z? " 54 n 6126 n 1385x8 n
3 15 315 2! 4! 6! 8!



602 C Series Representations

C.3 Inverse Trigonometric Functions

1 sin—! +11‘3+1-3x5+1-3-5x7+ 2
.sinT Tx = e,

23 2-45 2:4-67

3 b a7
2. tan"lz =z — + - + -

3 5 7

C.4 Hyperbolic Functions

3 7 2 4 6

L sinha — T T T 9 he—1 T T T
CSIRE=E g g gy o Zcosha =1, 0 T
3 tanh x3+2m5 17.1'7+
. annr =x — —
37 15 315

C.5 Inverse Hyperbolic Functions

1x3+1-3x5 1-3-527
2 3 2-45 2:4-6 7
23

2. tanh ™'z =
an mm+3+5+7+

1.sinh 'z ==z

C.6 Logarithmic Functions

1 1 1
1. ln(l—l—m):x—2x2+3x3—4x4+-~~,—1<x<1

1 1 1
2. ln(lfx):f(qu2x2+3x3+4x4+---),71<w<1

3. In2=1 1—0-1 1+
.In2=1- —
2 3 4



Appendix D
The Error and the Complementary Error
Functions

D.1 The Error Function

The error function erf(z) is defined by:

@ 3 5 7
1. erf(z) = \/277/0 e " du 2. erf(z) = \/271_ (1‘ — x3 + ; o 7% N 4. )
3. erf(—z) = —erf(x) 4. d lerf(z)] = 2 e’
dx i
2 3
5. dc; erf(z)] = — ;ﬁe*f 6. d‘;3 erf(z)] = — \/177(8952 —4)e~?’
7. dcj:‘l [erf(z)] = — 8 3z — Z:U?’)67“32 8.erf(0) =0 9. zlew erf(z) =1

&

D.2 The Complementary Error Function

The complementary error function erfc(z) is defined by

2 [ .
1.erfc(z) = Y / e % du 2. erf(z) + erfc(z) = 1
™ xT

3 erf -1 2 x3 2 x7
erfe@) =1= e gty T



Appendix E
Gamma Function

_ > x—1 —t
LT(z) = t* e tdt
0

2.0(z+1) = 2l'(x)
3.I'(n+ 1) = nl,n is an integer
r)=re)=1,r@3)=2
™

4.T(z)T(1 —z) =

sin T

5.0(.) =/

6.0() = ,vr

N =N WD =

7.1 )r(—;) — _on



Appendix F
Infinite Series

F.1 Numerical Series

et —1)™ et —_1)"
Ly D" gy 2y U
o n—+1 n202n+1 4

w
Nk
I
o A,
B
gk
3!\7

|

o

n=1 n=1
> 1 2 > n
5.3 - 6y -1
= (2n—1)2 8 = (n+1)!
7 = 8. =1-2In2
n;l n(n+1) n;l n(n+1)
= 1 3 (=) 1
9. = 10. =—
nZ::l n(n+2) 4 nz::l n(n + 2) 4
> 1 1 = (—1)F n?
11. = 12. -
nz=:1 2n—-1)2n+1) 2 ;;o n2k n?+1
=1 = (=DF 1
13. ) =e=2718281828 -+ 14. ) = =0.3678794412 - - -
= k! = k! e

F.2 Trigonometric Series

1 1
ksin(kx) = 2(7r—3:),0<3: <27

M

>
Il

1

-1 k—1 1
(1) sin(kx):Qm,—ﬂ'<x<7r

M

>
Il
_



F Infinite Series

606
> sin[(2k— 1)z] 7«
3. = 0<z<
Z 2% — 1 g s T
k=1
> in[(2k — 1)z] 1 x 1 1
4. _pye-asinll = Inta - r<a<
kz::l( ) 2% — 1 g M g Ty ) T TS T
1 ” 1 1
s i( 1)ksin[(2k—1)x]_ 47r1‘ 1 727r<:t<27r,
: o 2 T )1 1 3
k=1 (2k +1) m(r—x)if _w<ax< _m.
4 2 2
=1 !
6. Z kcos(kx):fln(2s1n2x>,0<x<27r
k=1

7 i (=1 (kz) =1n (2 ! <z<
. cos(kr) =In(2cos z|,—7nm<z<mT
— k 2

— 1 1
8. Z K2 cos(kx) = 12 (32 — 6mx +21%),0 <z < 27

- (_]‘)k 1 2 2

9. kz::l 42 cos(kz) = 19 (Bz® —7?),—r<z<T
> _ 2k —1)z] =«

10. _pyr-reosll —"0<a<
kz::l( ) 2% — 1 g SEST

11. i cos [(2k — L)z _ (ﬂ’f\x|>,f7r<x<7r

= (2k 1) 4\2

= 2k

12. In|sinz| = —1In2 — Z cos( x),x;éO,:l:ﬂ,:l:Qm---

k

k=1
- 2k 3

13. In|cosz| = —In2 — Z (fl)kcos( x), x;ézl:ﬂ’,:l: 77,:|:27r,-
— k 2°7 2

o
k k
14. In|cosx —cosy| = —In2 — 2 Z cos(kz) cos(ky)
k=1 k



Appendix G
The Fresnel Integrals

G.1 The Fresnel Cosine Integral

The Fresnel cosine integral C(x) is defined by:

1.C(@) = /Ox cos (gﬁ) dt

- n (g)?n 4n+41
2C@ =3 (- @n)l(4n +1)" ’

n=0

1 1
3.C(0) =0, lim C(z) = 9’ lim C(z) = Yy

xr— — o0

G.2 The Fresnel Sine Integral

The Fresnel sine integral S(z) is defined by:

1.8(z) = /Ox sin (gﬁ) dt

(72r)2n+1
2n + 1)!(4n + 3)

4n+3

2.5() = 3 ()"
n=0

1 1
3.5(0) =0, lim S(z)= 9’ lim S(ac):f2



Answers

Exercises 1.1

1. f(z) =e?® -1

4. f(z) = cosz —sinx
7. f(z) = cosh 2z

10. f(z) = 1 +sinz
13.f(z)=1+xz+e®

Exercises 1.2.1
lLu(z)=(r+c)e™®

4.u(z) = 2% (c+ x + 2?)

7.u(z) = x%e®

10. u(x) = (1 + x4)e3”

Exercises 1.2.2

1.u(z) = e2*(A + Bx)
4.u(z) = A+ Be?®
7.u(xz) = e* cosz

10. u(z) = cos 3z
13.u(xz) = A+ Be® —x
15. u(z) = Acosha — 3z
18. u(x) = —sinz + 3e”

2. f(z) = e3¢

5. f(z) = sin 3z

8. f(x) =cosh3z —1
11. f(z) = tan=z

14. f(z) =14+x+cosx

2.u(z) = 24 (c +e®)

5.u(z) =x+ ¢
x

8.u(z) ==

11. u(z) = I

2.u(z) = Ae~% + Be3®
5.u(z) = e3*(A + Bzx)
8.u(z) = 3% (1 + x)
11.u(z) =2+ €%

3. f(z)y=¢€e*—1

6. f(z) = sinh 2z

9. f(z) =1+ cos2x
12. f(z) = tanh

c
3' =

u(x) 2249
6.u(z) = z(c — cosx)
9. u(z) = cot ze?

12. u(x) = (1 + x) cosx

3.u(z) = Ae™® + Be??
6.u(x) = (Asin 2z + B cos 2x)
9. u(z) = e 2% 4 57

12. u(z) = cosh 3z

14.u(z) =3+ Asinz + Bcosz

16. u(z) = Acosha — cosx

19. u(z) = e® + sinx

17. u(z) = 8e* —6x — 5
20.u(z) =1+ z + 2e®



610 Answers

Exercises 1.2.3

1 1 1 1
1~U(9U)=ao(1—2$2+8w4+-~-)+a1(x—3x3+15x5+...)

1 1 1 1
2~u(w)=ao(1—6933—40965+~")+a1(9:+6x3— 1231044--~~)
3~u(33):<l0(1*11‘2*13:3+--~)+a1(x+1x2+1x3+...)

2 6 2 6

1 1 1 1 1
4~u(w)=ao(1—6$3—24964+~")+a1(9:+2m2+63:3—24ac4+~~-)

1 1 1 1 1
5-“(90):@0(1—6933—24964+~")+a1(9:+2m2+63:3—24ac4+~~-)

1 1
3 4 6 B
™ T g™ = 1gp™ T

1 1 1 1
6-“(90):@0(1—6$3—40w5+~")+a1(x+6m3— 1231044---~)
1 1 1
+(21‘2+6x3+81‘4+-~-)
1

1
6 4 ... 4 T4
+-) +ai(z+ & 504 ” +e0)

1
T

1
7. =ap(1 3
ul@) =ao(l+ g2+ o

1 1 1 1
2 4 5 5 ...
P T T T )

1 1 1 1
8. — 1 4 8 5 9 .
u@ = ao(l+ 2+ et b ) Fa@d et e )
1 1 1
_ 3 4 5
(61‘ +241‘ +60x +--)
Exercises 1.3
1. F'(z) = e=" f/ 2we "t dt
0
502 t
2. F'(x) :2xln(1+x3)—ln(1+x2)+/ dt
z l+at
3. F'(z) = sin(2z2) +/ 2z cos(z? + t2) dt
0
x
4. F'(x) = cosh(2z3) +/ 3z? sinh(z3 4 t3) dt
0
5.F’(x):/ u(t) dt 6. F’(x):/ 2(x — t)u(t) dt
0 0

TP (z) = /Ox 3(z — £)%u(t) dt 8. F'(z) = /Ox Az — BPu(t) dt

9.322 + 2% = du(z) + /z u(t) dt 10. (1 + x)e® = u(z) + / e”tu(t) dt
0 0

x x
11. 4z + 922 = 6u(z) + 5/ u(t)dt 12. coshzx + cot z = 3u(x) + / u(t) dt
0 0



Answers 611
13.2 14.3 15.4 16.5
Exercises 1.5
l.y= _sin2zx 2.y== .y=2x+e % 4dy=e®+e2®
5 1 N 1 6. ! s _ N 1 g 252
Ts2 0 8241 s—1  s241 s (s—1)2 Tst -1
1 2 1 1 1 1 1
9. Y 10. Y 11. Y 12. — Y
s2—1 (s) s3 + s—1 (s) (s—1)2 (s) s * s2 s? (s)

13.y(x) = 222 + sinx 14. y(x) = sin 3z + sinh z
15. y(z) = sinz + cosh 2z 16.y(z) = 2 — cosx — coshx
Exercises 1.6

1 . 1
1.1 2. 3.z 4.sinz 5. 6. z T7.2mx 8.

3 ez —1 9—n T—e

Exercises 2.1

1. Volterra, second kind

3. Fredholm, second kind

5. Fredholm, second kind

7. Volterra, first kind

9. Volterra-Fredholm, second kind
11. Generalized Abel’s singular

Exercises 2.2

1. Volterra I-DE
3. Volterra-Fredholm I-DE
5. Fredholm I-DE

Exercises 2.3

. Volterra, Linear, Inhomogeneous
. Volterra, Linear, Homogeneous

0o Otw

. Volterra, Nonlinear, Inhomogeneous

. Fredholm, Nonlinear, Inhomogeneous
. Fredholm(Integro-diff), Linear, Inhomogeneous
. Volterra(Integro-diff), Linear, Homogeneous

2. Volterra, first kind

4. Fredholm, first kind

6. Volterra, second kind

8. Fredholm, first kind

10. Volterra-Fredholm, second kind
12. Weakly singular equation

2. Fredholm I-DE
4. Volterra-Fredholm I-DE
6. Volterra I-DE

2. Fredholm, Linear, Inhomogeneous
4. Fredholm, Linear, Homogeneous



612
Exercises 2.5
= xu u(z) = e—2%° — 4g Ccu
1.u(x)-4+4/0 (t) dt 2. u(z) 4/0 (t) dt
cu(z) = —4x — ’ xz —t)u(t)d
3.u(z) = —4 4/0( Byu(t) dt
cu(xr) =—1—8x "6 x—t)|u(t)d
4. u(x) 18+/0[6 8(x — t)] u(t) dt
cu(z) = x zx— u(t)d
5.u(z) =1+ +/O( t)u(t)dt
6.u(z)=1+z— ;x2+2/0z {17 ;(xft)ﬂ u(t) dt
cu(x) = x zx— u(t)d
T.u(x) =2+ +/O( tyu(t)dt
® 1

8.u(w):flf/0 (z —1) {1+6(x—t)2} w(t) dt
9.4/ (z) — 2u(z) = 1,u(0) =0 10. v/ (z) + u(z) = e®,u(0) = 2
11. v (z) — u(z) = 2,u(0) = 1,4/(0) =0
12. v (z) + u(z) = —sinz,u(0) = 0,2/ (0) =1
13. v’ (z) — 4u(z) = —sinz, u(0) = v’ (0) =0,/ (0) =1
14. v (z) — 2u(x) = coshz,u(0) = 2,v/(0) = 1,4/ (0) =0
15. uiV(x) — 12u(z) = 0,u(0) = 1,/ (0) = v/ (0) ="' =0
16.u'V(z) — v’ (z) — 3u’’(z) — 6u(x) = €7,

u(0) = 2,4’ (0) = 3,u(0) = 10, w/"’ = 32
Exercises 2.6
1. u(@) :/O Kz, t)ult) dt, K(w,t) = {ifc((lljg ggéiéf
2. u() :/0 K (2, u(t) dt, K(z,t) = {ié((llj)) ggiiif

1 21 —x) for0<t <
3. u(x):3x—2+/o K(z,t)u(t) dt, K(x’t)_{%r(lft) forz <t< 1
9 1 _ 3Bxt(l —z) for 0Kt <z

4. u(x) =4 — 3z +/O K(z,t)u(t) dt, K(w,t)_{st((l_t) fgrxgtgl

! 4t f0r0<t<x
>t :/0 K(z, tyu(t) dt, K(z,t) = {4x forz <t < 1

! axt for0<t<
6. ule) = /0 Fele, fute) dt, K, ) = {962 for x ; t ; 1

' 4t for0<t <z
7. u(ﬂﬂ):a:f4+/ K(z, t)u(t) dt, K(z,t) = {496 forx;t; !
0

Answers



Answers 613

1
8. u(x) :2—4x+/ K(z,t)u(t) dt, K(z,t) = {41‘15 for Ogtii
O ~

4z2? for x < t
9.u"” +3u=14e", 0 <z <1, u(0)=1,u(l) =e?

10.v”" +u=6,0<z <1, u0)=0,u(l)=3

11.u"” +6u=—cosz, 0 <z <1, u(0) =1,u(l) =cosl

12.u"” 4+ 4u = sinhz, 0 < z < 1, u(0) = 0,u(1) = sinh 1

13.u/ +u =930 <z <1, u(0) = 1,u/ (1) = 3€3

14w +6u=12220<z <1, u0) =0,u'(l) =4

150" +4u=4,0<z<1,u0)=3u(l)=4

16.u"" +2u=¢e",0< 2 <1, u(0) =2,u'(1) =e

Exercises 2.7

1
17. f(z) = 1 + 4z, 18.a = L 19. f(z) = =z,
20.a=2 21. f(x) =2 —e2®, 22, f(z) =sinzx — =z
23. f(z) = 322, 24. f(z) = 4z + 223

Exercises 3.2.1

1.u(z) = 6z 2. u(x) = 6z Bu(lz)y=1+=z
4ou(z) =z —a? 5.u(z) = e” 6.u(z) =e" "
T.u(z) = sinz + cosx 8.u(x) =cosz —sinx 9.u(z) = cosx
10. u(z) = coshx 11. u(z) = sinz 12. u(x) = sinhx
13. u(z) =€ 4. u(z) =e™" 15. u(z) =
16. u(z) = e’ 17. u(z) = 3cosa — 2 18. u(z) = 3sinz — 2
19. u(z) = 2coshz — 2 20. u(z) = 2sinha — 2 21. u(z) =
22.u(z) =4+ cosx 23. u(z) = e” 24. u(z) = cosx
25. u(z) = e 26.u(z) =e™*

1 1 1
27.u(z) =3+ 4x4 + 112x8 + 49281‘12 + -
28. u(z) =3 + ixz + 411333—1— 116304 + -

1 1 1
29.u(z) =1+ 3x3 + 72x6 + 4536x9 + -
30.u(1‘):1+1x3+1x6+ 1x9+---

2 16 224
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Exercises 3.2.2

1. u(z) = cosx

4.u(z) = 32°

7.u(z) = coshx

10. u(x) = e* +sinx
2

13. u(xz) = sec* x

16. u(z) =

Exercises 3.2.3

1. u(x) = 6z
4.u(r) =z + 2>
7.u(x) = sinhz

10. u(z) = cos® x

Exercises 3.2.4

lu(z)=e""
4.u(z) =1—sinhz
7.u(z) = *®

10. u(z) = e”

13. u(z) = sinzx
16.u(z) =1+e""

19. u(z) = ze®

Exercises 3.2.5

lu(z)=¢e"—1
4.u(z) = e2®
T.u(z) = —14cosz
10. u(x) = coshz
13. u(x) = sinhx

16. u(x) = sinh 2z

19. u(x) = zsinx

2.u(z) = sinhz

5.u(z) =2z

8.u(z) =e€”

11.u(x) =1+« + coshz
14. u(x) = coshz

2.u(x) = 6z
5.u(z) =sinz
8.u(x) = coshz

11. u(z) = sin® =

2. u(x) = z + x*
5.u(xz) = cosx
8.u(x) =4+ cosx
11.u(z) =e™®

14. u(x) = coshz
17. u(x) = cosx

20. u(z) = sinz + cosx

2.u(x) = sinhz

5.u(z) = —x + sinhz

8. u(x) = cosz

11.u(xz) =2+ cosz

14. u(x) = cosx — sinz
17. u(x) = sinhx + cos x

20. u(z) = xcoshx

Answers

3. u(x) = 2z + 322
6. u(z) = e
9.u(z) =1+sinz
12. u(x) = cosz

15. u(z) = sinhz

3. u(z) = 6z
6. u(xz) = cosx
9. u(x) = sec®

12. u(z) = tan® =

Bu(z)=1+=
6.u(z) = sinhz
9.u(z) =e”

12. u(z) = cosx
15. u(z) = e
18.u(z) = sinhz

3.u(z) =z —sinz
6.u(zx) =e" "

9. u(x) = e3*

12. u(x) = cosx
15. u(z) = e

18. u(x) = sinz + cosh x



Answers
Exercises 3.2.6
1.u(z) = sinhz
4.u(z) = €3
T.u(z) =sinz
9.u(z) = coshz
12. u(z) = cos z

15. u(x) = zsinx

Exercises 3.2.7

lu(z)=e""
4.u(z) =e€”

T.u(z) =2+ cosx
10. u(z) = sinhz
13. u(z) = In(1 + x)

16. u(z) = tanx

Exercises 3.3.1

1.u(z) = sinhz
4ou(z) =x+€"
7.u(z) = coshx

10. u(z) = —e™ 7

Exercises 3.3.2

l.u(z) =sinz
4. u(x) =sinx + cosx
Tu(x)=e""

10. u(z) =z + sinzx

Exercises 3.3.3

1. u(x) = cosx

2.u(x) = cosz —sinz

5.u(x) = sinhx — coshz

8.u(z) =
10. u(z) = sinhx
13. u(z) = ze”

1
16. u(x) = 1+ 2x2

2. u(z) = cosz

5.u(z) =e”

8.u(z) =sinz + cosx
11.u(xz) = xsinhz

14.u(z) = z1In(l + )

2.u(z) = xsinhz
5.u(z) =z +e”
8.u(xz) = xzcoshz

11.u(z) = z + In(1 + z)

2.u(z) = cosx
5.u(z) = e 2®
.u(z) =e" "

11. u(x) = 2 + sinhx

2.u(x) =sinx + cosz

2 1
56”(2cosx+sinx) + 5€

3.u(xz) = cosx
6.u(z) =e”

—x

11.u(z) = sinz

14. u(xz) = xsinhz

3.u(z) =sinhz

6. u(x) = e2*

9.u(z) =sinx

12. u(x) = cosz — sinx

15. u(z) = secx

3.u(z) =e”
6.u(x) = xcosx
9.u(z) = sinx + cosx

12. u(x) = ze®

3.u(zx) =x +cosx
6.u(x) =e""
9.u(z) =z +e”
12. u(x) ==

3u(z)=e""

615
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4.u(z) =e€” 5.u(x) = sinhz
7.u(xz) = coshz

10. u(z) = ze”

8. u(z) = cosx
11.u(z) =z +€”
13. u(z) = cosx 14. u(z) = e

16. u(x) = x cosx

Exercises 4.2.1

l.u(z) =e” 2.u(z) =€ +1

4. u(z) =sinx 5.u(z) = e”

T.u(z) =e”

10. u(x) = zsinx 11. u(x) = xz cosx

13. u(z) = sinzx 14.u(x) = 1+ 2?
16. u(z) = sinx 17. u(z) =e™*

19. u(z) = cosz 20. u(z) = —tan®z

Exercises 4.2.2

1l.u(xz) =sinz 2. u(z) = sinx — cosx

1 —1
4.u(z) =sin~! (x+ ) —sin™? (x )
2 2

6. u(x) =z + x* T.u(z) =x+e®
9.u(x) =Tt £ 77!

12. u(z) = €2*

10. u(z) = 2% + 2®
13. u(z) = e®

T

16. u(z) = ©

15.u(z) = ztan"tx
1+e*

Exercises 4.2.3

Lu(x) _ 1+ sinxz + cosx

1+ sinx
4. u(z) = z(sinx 4 cos ) 5.u(z) =
6. u(z) = sinx + sin2.x + cosx 7 u(z) =
1+ sinx
8. u(z) = sm.a: 9. u(z) = cos x
1+sinz 1+ cosx

2
8.u(x) =1+ g _7r7r sin? z

2.u(zr) =x+xsinz

Answers

6. u(x) = xze®
9. u(x) = 2023
12, u(x) = sec®

15.u(z) =e™®

3.u(xz) = cosx

6. u(z) =e”
9.u(x) = xze®

12. u(x) = 2sinz
15.u(z) = 1 — 22
18. u(x) = e

3. u(x) = e + 1222
5.u(z) =  + 21a?

8. u(z) = ze”
11. u(z) = €2*

14. u(x) = z(sinz — cos x)

3.u(x) = 22 +sec® x

T+ xcosx +sinx

1+ cosx

2sinz + sin? x

1+sinz

10. u(z) = z2(sinz + cos )



Answers

11. u(x) = zsin 2z

14.u(z) =cos™tz

Exercises 4.2.4

l.u(z) = cosx
4.u(z) =1 — 22
Tou(z) =1—22 4+ 23
10. u(z) =z + €

13. u(x) = — cosx

16. u(z) = sinz + cos x

Exercises 4.2.5

lLou(x)=1—22 423

4.u(x) = 23 + z*
7.u(x) =secxtanz

Inx

10.u(z) =1+

13.u(z) =14+  sec?x

0o 3 N o=

16. u(z) =z + €

Exercises 4.2.6

12. u(x) = x cos 2z

15. u(x) = zcos 'z

2.u(z) =sinx

5.u(x) =sinz — cosx
8.u(z) =sinz — cosx
11. u(x) = zsin 2z

14. u(x) = z —sinx

2.u(x) =1—2% +2°
5.u(z) =1+2% + 23

1
8.u(zx) =1+ 9 Inx
11. u(z) = sinx + cos

14. u(x) =1— g sec? x

13. u(x) = 1422

16. u(z) = ztan "'z

3.u(z) = 1+ 22
6. u(x) = e2*
9.u(x) =1+e€"
12.u(x) = e”

15. u(x) = secz + tanx

3. u(x) = 25 + 2*

6. u(z) =secztanx

1
9.u(z) =1+ 0 Inx
12. u(z) = sinx — cosx

15. u(x) =1+ ¢€”

3z 3 6z 3
1. = 0< A< 2. =1+23 ,0< A<
u@ =5 oy 2 u@=1Het e oy 2
3.u(z) =e€” 4ou(z) =2+€" 5. u(x) = sec?

6. u(x) =1+sec’
9.u(z) =z —sinz
12. u(x) = secz tanx

15. u(x) = sinx — cosz

Exercises 4.2.7

8
l.u(z) = . 2z,

7.u(x) = cosz
10. u(x) = sinx
13. u(x) = secz + tanx

16. u(x) = In(xt)

2. u(z) = 6z

8.u(z) =x — cosx

11. u(x) = secx tan

14. u(x) = sinz + cos =

3.u(z) = 5z

617
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4. u(z) = 3x

7.u(z) = 5zt + 7x®
10. u(z) = 22 + sinx

Exercises 4.3

2
lou(z) = "asin®z
™
1.
4.u(z) = _asinz
2
8
7T.u(zx) = asin"lz
™

5.u(z) = 3z — 3z2

8. u(x) = 322 — 52° — 2

11 u(z) = sec® =

2.u(z) = atanz

3
5. =
u(z) Q0T
8 -1
8.u(zx) = acos” "z
™

Answers
6. u(x) = 3z — 5z°

z?  9.u(xr) =sinx
12. u(z) = In(1 + z)

3.u(x) = asec® x
6. u(z) = ax

\/3(1 +/32)

9.u(z) ==+ 9

10. u(z) = —230B(3x —10) 1l.u(z) = i(asinx + Bcosx)

12. u(z) = 66(1 — z),68(3 — 4x)

13. u(x) = ;a(l —x)

Exercises 4.4.1

3z

Lu(:v):(l—i—e_l)e2

4. u(x) = 6223 + 22
5

T.ulx) = x°,x
@="

10. u(z) = ix, In(1+ x)

13. u(x) = sinzx

16. u(x) = cosx — sinz

Exercises 4.4.2

e3T
Lu(x)=(1+e 1) 9

4.u(z) = 62,3 + x?
3

T.u(z) = 21‘2733

10. u(z) = z,In(1+ z)

s ow

14. u(x) = v(=50x + 32z + 9)

,e2% 2. u(x) = e3®

5.u(z) = 22,22 + 2™, n > 0,

5
8.u(x) = 33:2, 1+

1
11. u(z) = (57 +Inz

14. u(x) = cosx

,e2% 2. u(x) = e3*

5.u(z) =22, 22 + 2", n >0

8.u(x) = 21‘2, 14z

1
11. u(z) = 457 +Inz

3.u(z) =3z
3
6. ="z a3
u(z) 5T

9.u(z) =— z,Inzx

NN w

12, u(z) = (5T Inz

15. u(x) = cosx + sinz

3.u(z) = 3x
3
6.u(z) = " x,a°
u(x) ot

3
9.u(z) = — ",
u(z) (0w

7

12. u(x) = 4x,x—lnx



Answers
Exercises 5.2.1

1.u(z) = sinhz

4. u(x) = coshx
7.u(z) =sinx + cosz
10. u(z) =z + €

13. u(x) = 22 + €°
16.u(z) =1+ 2 +€”

Exercises 5.2.2

lu(z)=e""

4. u(z) = sinhx
T.u(z) =e®

10. u(x) = z* + sinz
13. u(z) = ze®

16. u(x) =2 +¢€”

Exercises 5.2.3

lLu(z) =2+¢€"

4. u(z) = sinx
Tu(x)=e" "

10. u(z) = coshx

13. u(z) = x + coshx
16. u(z) =z +€”

Exercises 5.2.4

1.u(z) = sinhz

4. u(x) = coshx
7.u(x) = cosz + sinx
10. u(z) =z +€”

13. u(z) = 22 + €
16.u(z) =14z +e®

2.u(z) =e”

5.u(z) = cosx

8.u(z) = zsinx

11. u(x) = cosx — sinz

14. u(z) = sinx + cos

2.u(z) =e”

5.u(z) = x + sinhx
8.u(x) =sinz + cosx
11. u(z) = cosx — sinz

14. u(x) = sinx + cos

2.u(x) =z +e*
5.u(z) =z +sinz
8. u(x) = e2®
1l.u(z) =4+ €”
14. u(z) = e

2.u(z) =e”
5.u(z) =z +sinz
8. u(x) = 22 4 sinz
1l.u(z) =e® —x

14. u(z) = 23 + €

3. u(x) = e2*

6. u(z) =e”

9.u(z) =z +sinz

12.u(z) =e” —

15.u(x) = 23 + e

3.u(z) = xe”

6. u(xz) = x + coshz
9.u(x) =x +cosx
12.u(z) =z +e®
15. u(z) = 22 + €

3.u(z) = ae”
6.u(z) =e”

9.u(z) =sinz

12. u(x) = sinhz

15. u(x) = ze”

u(z) =z —e”
6. u(z) =e”
9.u(z) =sinz
12. u(z) = sinz

15. u(z) = ze®

T
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Exercises 5.2.5

1.u(z) = sinhz
4. u(z) = sinhx

T.u(z) =z +e€”

Exercises 5.2.6

l.u(z) =sinz
4.u(z) =e€”

Tulz)=e"—x

Exercises 5.3.1

l.u(z) =z +sinz
4. u(x) = x + coshx
7.u(x) =sinz

10. u(x) = sinx + cos

Exercises 5.3.2

1. u(z) = ze”
4.u(x) =x +cosz
7.u(x) = coshz

10. u(x) = sinx — cosx

Exercises 6.2.1

1. u(z) = 4z + 622
4.u(z) = 1 — 622
T.u(z) =sinz

10. u(x) = 4 coshz
13. u(x) = 4sinhx

16. u(x) = sinx

2.u(x)=e""
5.u(x) =x + cosx

8.u(zr) =144z

2.u(x) = cosz +sinz
5.u(z) =z +sinz

8.u(z) = coshz

2.u(z) = zsinz
5.u(x) =sinz — cosx
8. u(x) =sinhz

11. u(x) = sin 2z

2.u(z) =sinz
5.u(x) =sinz — cosx
.u(x)=e" "

11. u(z) = = 4 coshx

2.u(z) = 1 + 8z + 122>
5.u(z) = sec® x
8. u(xz) = cosz

11. u(xz) = xsinx

14. u(x) = ze®

Answers

3.u(xz) = coshz

6. u(x) =sinx

3.u(xz) = sinhx

6.u(zr) =x+¢€”

3u(z) =4+¢€"
6.u(x) =2 —cosx
9.u(z) =e”

12. u(x) = = + sinh 2z

3.u(z) =sinx
6.u(z) = x + coshz
9.u(z) =sinz + cosz

12. u(x) =z +€®

3.u(z) =tanz
6.u(z) =sinz

9.u(z) =sinz — cosx
12. u(x) = sinz

15. u(x) = sinz



Answers
Exercises 6.2.2
1. u(z) = 4z + 623
4.u(z) = 2 — 322
7.u(z) =sinz

10. u(xz) = 4 coshz
13. u(xz) = 4sinhz

16. u(z) = cosx

Exercises 6.2.3

l.u(z) =tanx
4. u(x) = sec?
7.u(z) = cos? x
10. u(x) = cosx
13.u(z) =e™ "
16. u(x) = In(1 + z)

Exercises 6.2.4
L.u(z) = 2 + 622
4.u(z) = =2z + 5z°
7.u(x) = 3 — 922

10. u(x) = cosx

Exercises 7.2.1

1l.u(z) = \/1x
dou(z) =142z
T.u(z) =z

5

16
10. u(z) = 5 T2
T

8
13. u(z) = 2¢/z + 15x;
64

8 :
16. u(x) = 33:; + x2

105

2.u(z) = 2 — 2z + 322
5.u(x) = sec?
8. u(x) = cosz

11.u(z) = zsinx

14. u(z) = e

2. u(x) = 6z + 1222
5.u(x) = sin® x
8.u(xz) = cosz

11. u(x) = 4 coshx

14. u(x) = ze®

4
2.u(z) = -2+ gxs

5.u(z) = 922 + 3

3
8.u(zr) =1+ 2:62 + 5z®

11. u(x) = cosx

2.u(z) = Vx

5.u(z) = \/x(;lx —-1)
8.u(x) =+vz+x
11. u(z) = 3z — 72r\/x

3 8 5

3.u(z) = tanz

6.u(xz) =sinz

9.u(x) =sinz — cosx
12. u(x) = cosz

15. u(z) = sinz

3. u(x) = 6x + 1222
6.u(z) =sinz

9.u(z) = sinz — cosx
12. u(x) = In(1 + z)

15. u(x) = sinx + cos

3.u(z) = 3z + 32°
6. u(x) = 3 — 922
9.u(xz) =sinz + cosx

12. u(z) = e”

3u(z)=1

6. u(x) =z
9.u(z)=1—+Vz

8
12. u(z) = 2
T

4
15. u(z) = 2+/z — 3x;
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Exercises 7.3
lu(z) ==z
5.u(z) = x°

9. u(x) = 3z2

13. u(z) = e

Exercises 7.4.1

lu(x) =z
S5.u(z) =e *
9. u(x) = z°

13. u(z) = sin 2z

Exercises 7.4.2

lu(z) = Vx
5.u(z) = 3

9. u(x) = z2

Exercises 7.4.3

l.u(z) =z
5.u(x) =1++z
9.u(z) =z

13.u(z) =1+«

Exercises 8.2.1

1.u(x) = 2 + 6z + 1222

4. u(x) = 2+ 1222
T.u(z) =e®

10. u(z) = zsinz

2. u(z) = 2

6. u(x) =1 —z2
10. u(z) = 3z2

14. u(x) = e2*

2.u(z) =z
6.u(zr) =2x
10. u(z) = z°

14. u(x) = sinhz

2.u(z) = x>

6. u(z) = 2°

10.u(z) =z + vz

2. u(z) = x?

6.u(z)=1+=z
10. u(z) = 22
14. u(z) =z

3.u(zr)=4
7.u(x) = z + a2
11. u(z) = =

15. u(z) = cosx

3.u(z) =sinz
7.u(z) = 2
11. u(x) = €”

15.u(z) =1+

3.u(z)=3
T.u(z) =1+ 22
1l u(x) =7

3.u(zx) =4

T.u(z) = P
11.u(z) ==
15.u(z) ==

2.u(z) =6+ 12z

5.u(z) = 6x + 2023

8.u(z) =sinz

11.u(z) = In(1 4+ z)

Answers

dou(z)=1+=z
8.u(z) ==z
12. u(x) = cosx

16. u(x) = «°

4.u(z) = cosx
8. u(z) = z°
12, u(x) = e 4 2

16. u(x) = 7 + 22

4ou(z) =14z
Bu(lx)=1-—=x
12.u(z) = = + =2

4. u(x) = 23
8.u(r) =x++z
12.u(z) = 2

16. u(x) = z2

3.u(z) =2+ 6z
6.u(zr) =2
9.u(z) = sinz

12. u(x) = ze®



Answers
Exercises 8.2.2

lu(z) ==z
5.u(zx) = x®

9.u(z) =tanx

Exercises 8.3.1

1. u(x) = 2 + 6z + 1222

4. u(x) = 2+ 1222
7.u(z) = 6 + 92 + 52
10. u(z) = In(1 + z)

Exercises 8.3.2

lu(z) ==z

5.u(z) = x®

9.u(z) =In(1+ ) 10.u(z) =tanz

Exercises 8.4.1
1l.u(z) = at
4.u(z) =22 —t2
7.u(x) = e tcosx

10. u(x) = cos(z + t)

Exercises 9.2.1

1. u(x) = 6z
4. u(x) =1+ 322
7.u(x) =sinx — cosz

10. u(z) = —6x — 1222

Exercises 9.2.2

1. u(x) = 6z

2. u(z) =sec®x
6.u(xz) =sinz

10. u(x) = cot x

2.u(z) =z

6. u(x) = x>

2

2.u(x) =6+ 12z
5.u(z) = 4z + 1223
8.u(z) =sinz

11.u(xz) = v + cosx

2.u(z) =z +t
5.u(z) =1+ 2% 4¢3
8. u(z) = cos(z —t)

11. u(x) = cosx cost

2.u(x) =1+ 6z
5.u(z) =1 — 3z — 322
8. u(x) =e”

11. u(x) = zcosx

2.u(x) =1+ 6z

3.u(z) =sinx
7.u(x) = cosx

11. u(z) = x + sinx

3. u(x) = x2
7.u(z) = zsinz

11. u(x) = sec® 12. u(z) = 2ze”

623

4. u(x) = 23

8. u(xz) = cosx

12. u(x) = = + cosx

3.u(z) =2+ 6z
6.u(zr) =4+ 10z
9.u(z) = In(l + x)

12. u(x) = tanx

4. u(x) =z

8.u(z) =x + cosz

3.u(z) =22 —t2

6. u(x) = 2%t — xt?
9. u(z) = xe?

12.u(z) = e fsinx

3.u(x) = 1 + 322
6. u(x) = 69 — 168z — 250>
9. u(x) = 2 + 6z + 1222

12. u(x) = zsinx

3.u(x) = 1 + 322
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4.u(z) = 1+ 322
T.u(z) =z +sinx

10. u(z) = 23 + sinx

Exercises 9.3.1

L.u(z) = 2 + 622
4ou(z)=1+z—a°
Tu(z) =1—¢€"

10. u(x) = z cosx

Exercises 9.3.2

1.u(z) = 2 + 622

5.u(z) = 1 — 3z — 322
8.u(x) = sinz + cosx

11. u(x) = xcosx

2.u(x) =1+ 2+ 22
5.u(x) =x + cosx

8.u(x) =sinz — cosx

11. u(z) =1+ 21‘4»6”

1
2.u(z) =14z — 301‘2

5
dou(z) =1+z—a® - 3x35.u(x) =x +coszx

Tu(z) =1—¢€"

10.u(z) =14z — gxz

Exercises 9.4.1

lLu(z)=z+t

5.u(z) =z

9.u(z) =sint + cosz 10.u(z) =t +e”

Exercises 10.2.1

1. (u(a), v(a)) =

7. (u(z),v(x)) = (sec? x, tan? x)

9. (u(z),v(z)) = (e~ *,e%)

11. (u(x), v(x)) =

2. u(z) = 22 + 2

2¢2 6. u(x) = z° — 3

(22, 2°)
3. (u(z),v(z)) = (1 + 23,1 — 3)

5. (u(x),v(z)) = (cosz,sinx)

(1+sinz,1—sinz)

.u(x)=e""

Nou(z) =1+z+22+2% 12.u(z) =1 -

3ou(z) =1+ 2xt
7.u(z) =tcosz

11. u(z) = ze’

Answers
6. u(x) =3 +2°
9.u(z) =x+e”

12. u(x) = zsinx

3ou(z) =1+x—a
6.u(z) =z +e”
9. u(z) =14 92

12. u(z) = sin(2z)

3ou(x)=1+z —a®

u(z) =1+¢€"

9. u(z) =14 92
5 23
2

4ou(z) =z +1t
8.u(z) =t+sinz
12. u(x) = te”

2. (u(z),v(x)) =1 +z+22,1—2—2?)

4. (u(z),v(z)) = (22 + 23,22 — 23)
6. (u(z),v(z)) = (sinz, cos z)

8. (u(z),v(z)) = (sin? z, cos? x)

10. (u(z),v(z)) = (1 + €*,1 — e™)

12. (u(x), v(x)) =

(z 4 cosx, z — cosx)



Answers

Exercises 10.2.2

z2

1. (u,v) = ( 3)

3.(u,v) = (1+231—2%)

5. (u,v) = (z + sinz, z — cos x)
7. (u,v) = (1 +sinhz, 1 — coshz)

9. (u,v) = (sinx + cos z,sinz — cos x)

11. (u,v,w) = (sinz, cos z,sinz + cos x)

Exercises 10.3.1

1. (u,v) = (22, 23)

3. (u,v) = (1+ 23,1 —23)

5. (u,v) = (z +sinz, x — cos x)

7. (u,v) = (1+e*,1—e")

9. (w,v) =(14+z+e*,1—x+e")

11. (u, v, w) = (1, sinz, cos z)

2. (u,v)=1+z+22,1—2—2?)
4. (u,v)
6. (u,v)

8. (u,v) = (e®,e™ %)

(22 + 23,22 — 23)

(sinz, cos )

10. (u,v) = (e sinz, e* cos x)

12. (u, v, w) = (1 + z,z + 22,22 + 23)

2. (u,v)=(1+z+2%21—2—22)
4. (u,v) = (22 + 23,22 — 23)

6. (u,v) = (sinz, cos x)

8. (u,v) = (14+e*,1—ze®)

10. (u,v,w) = (1 + z, 1 + 22,1 4+ 23)

12. (u,v,w) = (1 + cosz, 1 + sinz,sinx — cos x)

Exercises 10.4.1

1. (u,v) = (1 + 22,1 — z2)

3. (u,v)

5. (u,v) = (1 +sinz, 1 + cos x)
7. (u,v) = (e®,2e32®)

9. (u,v) = (x +e®,z —e”)

=(1+z—2%1—z+2?)

2. (u,v) = (14 3z,2 — 3x)

4. (u,v) = (1 +sinz,1 —sinx)

6. (u,v) = (z + cosz,z — cos )

8. (u,v) = (1+e€%,2—e")

10. (u,v,w) = (1 + e%,1 —e*,z + %)

11. (u,v,w) = (1 4+ cosz, 1 — cos z, x + cos x)

12. (u,v,w) = (1 4+ cosz,1 — sinz, e*)

Exercises 10.4.2

1
2
%)

3. (u,v) = (14 2,1 — 2x)

1
1. (u,v) = (1+ 2x2,17

5. (u,v) = (sinz, cos x)
7. (u,v) = (2 +sinz,3 — cosx)

9. (u,v) = (z — e®,x + e%)

2. (u,
4. (u,
6. (u,
8. (u,

1
2
%)

v) = (1+2z,1—2x)

1
v) = (z + 21‘2@7

v) = (sinz, cos )

v)=(2+4+€%,3 —¢€%)

10. (u, v,w) = (1 + cosx,1 — cosx, x + cos x)
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Answers

11. (u,v,w) = (1 + cosz,1 — sinz, ™)

12. (u, v, w) = (z, 22, 23)

Exercises 11.2.1

1. (u,v) = (z,2% + 23)
3. (u,v) = (= + 22,23 + z%)

5. (u,v) = (z + sin? z, z — cos? z)

7. (u,v) = (ztan~ ' z,x + tan "' z)

sinx cos T

9. (u,v) = ( o
1+sinx 1+ cosx

11. (u, v, w) = (z, 22, 23)

12. (u,v,w) = (1 + gsec2 z,1—

Exercises 11.2.2

1. (u,v) = (z,2% + z3)
3. (u,v) = (= + 22,23 + z%)

5.(u,v) = (z +sin? z,z — cos? z)
7. (u,v) = (% + sinz, 22 + cos )

sinx cos T

9. (u,v) = ( )

1+sinz’ 1+ cosz

11. (u, v, w) = (z, 22, 23)

2. (u,v) = (z, 2% + x3)
4. (u,v) = (sinz + cos x, sinz — cos x)
6. (u,v) = (22 + sinz, 2 + cos )

e* 1

8' ) = ’
W 0)=(} | oy 4 en)

10. (u, v) = (sec x tan x, sec? )

T 2 T2
secx,1+ sec’x
8 ’ 2 )

2. (u,v) =(2+1Inz,2—Inzx)
4. (u,v) = (sinx + cos x, sinz — cos x)
6. (u,v) = (tanz,secx)

e’ 1

8. (u,v) = s
W 0)=(} | oy 4 o)

10. (u,v) = (sec z tan z,sec? x)

12. (u, v,w) = (1 +sec? z, 1 — sec? z, sec r tan x)

Exercises 11.3.1

1. (u,v) = (sinz, cos x)

3. (u,v) = (cos(2z), sin(2z))

2. (u,v) = (1 4+ cosx,1 —sinx)
4. (u,v) = (1 +sinh? z, 1 + cosh? z)

5. (u,v) = (1 + cosh? z,1 — cosh? z) 6. (u,v) = (z + sinhx, x + cosh z)

7. (u,v) = (x +e*,x — e”)
9. (u,v) = (e%,€*")

11. (u,v) = (sinz, cos )

8. (u,v) = (ze®,xze™7)
10. (u,v) = (sin? z, cos? z)

12. (u,v) = (sinx + cos z, sinx — cos x)
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Exercises 11.3.2

1. (u,v) = (sinz, cos x) 2. (u,v) = (sinz, cos x)

3. (u,v) = (zsinz, x cos x) 4. (u,v) = (1 +sinh? z, 1 + cosh? z)

5. (u,v) = (1 +sinh?z,1 — sinh?x) 6. (u,v) = (z + sinhx, x + cosh z)

7. (u,v) = (e*,e™ %) 8. (u,v) = (ze*,xze™ %)

9. (u,v) = (e®,e37) 10. (u,v) = (e%,e3%)

11. (u,v) = (sinz, cos x) 12. (u,v) = (sinz + cos z, sinx — cos )

Exercises 12.2.1

1. (u,v) = (24 3,3 + 4z) 2. (u,v) = (r +z,m—x)
3. (u,v) = (z + 6,2 — 6) 4. (u,v) = (z*,4)
5. (u,v) = (1+ 22,1 —2?) 6. (u,v) = (23 + 1,23 — 1)

T (u,v)=1+z—221-z2+2%) 8 (u,v)=1+z+231—2—2a3)

Exercises 12.2.2

1. (u,v,w) = (x, 22, 23) 2. (u,v,w) = (24 3z,3 + 4z,4 + 5z)
3. (u,v,w) = (1+z,z+22, 22 +23) 4 (u,v,w)=(1+z,z+ 2% 2%+ 23)
5. (u,v,w) = (6x,6 + 22,6 — x3)

6. (u,v,w) = 2+z+2%,1 -2z +22,1+2z—222)

7. (u,v,w) = (z + 2% + 323,z + 322 — 23,2 — 22 + 323)

8. (u,v,w) = (z + 22 + 323, x + 322 — 23,z — 22 + 323)

Exercises 12.3.1

1. (u,v) = (z + 22,2 — 2?) 2. (u,v) = (22, 2)

3. (u,v) = (1+ 22,1 —22) 4.(uv)—(1+3x1+3x)

5. (u,v) = (1+z+ 22,1 -z —a?) 6. (u,v) = (1+z +222,1 — 2z — 22)
7.(u,v) = (1 4+ 2 — 22,1 -z + 2?2) 8. (u,v) = (6 + 22,6 — 22)

Exercises 12.3.2

1. (u,v) = (14+22,1—22) 2. (u,v) = (z,1 +x) 3. (u,v) = (z,22)

4. (u,v) = (sinz, cos x) 5. (u,v) = (cosz,sinz) 6. (u,v) = (sinhz, cosh )
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7. (u,v) = (cosh z,sinh )

Exercises 13.3.1

1

— X

l.u(z) =
dou(z)=1+=
T.u(x) = cosx —sinz

10. u(z) = e®

Exercises 13.3.2

lLu(z)=1+x
dou(zr) =142z
7.u(x) = coshz

10. u(z) = e®

Exercises 13.3.3

1.u(z) = tanhz
dou(z) =142z
T.u(z) =1+ 22

10. u(z) = sinzx

Exercises 13.4.1

lLu(z) =+(1+x)
4.u(z) = £sinx

T.u(z) = 3z

Exercises 13.4.2

1. u(z) = £(sinz — cos x)
4.u(z) = £sinx

T.u(z) = 3z

8. (u,v) = (e®,e™7)

2.u(z) =143z

5.u(z) =sinz
8.u(x) =14 coszx
11. u(x) = e”

2. u(z) =1+ 22
5.u(z) =sinz
8.u(x) = coshz

11. u(x) = e”

2.u(x) =1+22
5.u(z) =z
8.u(x) =e”

11.u(z) = sinz

2.u(z) = £(sinz + cos )
5.u(z) = £sinx

8.u(z) = 3z

2. u(z) = £(sinx + cos x)
cu(z) = (1 — 2x)
.u(x) = 3z

oo Ot

Answers

3.u(z) =143z
6.u(x) = sinz + cosz
9.u(z) =1—sinhz
12. u(z) =1+ ¢€”

3.u(z) =143z

6. u(z) = sinz + cosx
9.u(x) =1—sinhz
12. u(x) =e™®

3.u(z) = 1+ 22
6.u(z) =sinz + cosz
9.u(z) =1 —sinhz

12. u(x) = cosx

3.u(x) = +e2*
6.ulz) =1+

3.u(z) =sinx

6.u(x) = £sinhx
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Exercises 13.5.1

3. (u(x),v(x) =(1+¢€"

= (z, 2>
) 1- 6-7))
5. (u(x),v(z)) = (cosz,sinx)

7. (u(x),v(z)) = (cosh z, sinh z)

Exercises 13.5.2

3. (u(ac),v(x)) = (sinz, cos x)

= (z,2%)

2. (u(x),v(x)) = (1 + 22,1 — z?)

4. (u(z),v(z)) = (e¥,e™ %)

6. (u(x),v(x)) = (1 +sinz,1 —sinx)

8. (u(x),v(z)) = (1 + coshz,1 — cosh )

2. (u(z), v(x)) = (2°,2°)
4. (u(z),v(z)) = (coshz, sinh )

5. (u(x),v(z)) = (sinz + cosz, sinz — cos )

6. (u(z),v(x)) = (e2%,e2%)
7. (u(z),v(x)) = (1+€%,1—e%)

Exercises 14.2.1

lu(x) =2+¢€" 2. u(x)=xz+e"

5.u(z) =sinz 6.u(z) = coshz

Exercises 14.2.2

l.u(xz) =sinz 2.u(x) =e" "

5.u(x) = cosz 6.u(z) =e”

Exercises 14.2.3

l.u(x) =sechz 2.u(x) =sinhz

S.u(z)=e"" 6.u(z) =1+¢€"

Exercises 14.3.1

1. u(x) = cosx 2. u(x) = coshx

5.u(z) =34+€” 6.u(x) =sin(2z)

3.u(z) =sinz — cosx

Tu(z)=1+4¢€"

3.u(z) =sinz + cosx

T.u(z) ==

8. (u(z),v(z)) = (1 +sinz, 1 —sinz)

Bu(x)=1—e"* 4.u(x)=sinz

T.u(z) =e” 8.u(z) =sinz + cosz
3.u(z) ==z 4.u(z) =coszx
T.u(z) =e” 8. u(x) =secx

dou(z)=e"

8. u(z) = sin(2z)

dou(z)=1+¢"

2 8. u(x) =e”
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Exercises 14.3.2

l.u(xz) =1+ cosha 2.u(z) =1+ cosx 3u(z) =z +e€”
4. u(x) =sinz — cosx 5.u(z) = sinz + cosx 6.u(x) =z +sinz
7.u(z) = e2® 8.u(z) = sinhz

Exercises 14.4.1

1. (u(z),v(z)) = (1 4+ 22,1 — z?) 2. (u(z),v(x)) = (x + 23,z — z3)

3. (u(z),v(z)) =1 +e€%,1—¢€") 4. (u(z),v(z)) = (z + cosz,z — cos z)
5. (w(z),v(x)) = (1+z+221—x—22) 6. (u(z),v(x)) = (x+sinz,z — sinz)
7. (u(x), v(z),w(x)) = (%, 2, e3%) 8. (u(z),v(z), w(x)) = (e¥,2e2%,3e3%)

Exercises 14.4.2

1. (u(z),v(z)) = (1 4+ 22,1 — z?) 2. (u(z),v(x)) = (1 + 23,1 — 23)
3. (u(x),v(z)) = (1 +sinz,1 4 cosx)

4. (u(z),v(z)) = (sinz + cosx,sinz — cos x)

5. (u(z), v(x)) = (2%,e3%) 6. (u(z),v(z)) = (cos z,sin )

7. (u(@), v(@)) = (¥, e~ ) 8. (u(@),v(2) = (1 + o +2%1 -2 +a?)

Exercises 15.3.1

1++1-38A 1
1. = A<
u(@) A 8
A = 0is a singular point, A = 1/81is a bifurcation point
3+£9— 24\ 3
2. = JA <
u(@) 2\ 8
A = 0is a singular point, A\ = 3/81is a bifurcation point
3+ V9 — 24\ 3
3.u(z) = v A<
4 8

A = 0is a singular point, A\ = 3/81is a bifurcation point

V3 N 3(1+ 1 —)2)
4 4
A = 0is a singular point, A = £1 are bifurcation points

4.u(z) = r,-1<A<1

3 (244X £V4+ 16X —2)2
2 A
X = 0is a singular point, A = 4 4 3v/2 are bifurcation points

5. u(x) = z,4—3V2 <A< 443V2
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6.u(z) = 5(1 j:;{\lf)\)

A = 0is a singular point, A = 1is a bifurcation point

A<l

4 5
Tou(x) =1-221— 4221+ 51‘2 8.u(x)=1+z,1— g7

2

7 3 5
g.u(z) =z —=x 10. u(z) = Sin$,*4 sinz, 4 sinz + o COST

1lou(z) =14z —22 12. u(x) = cosz

Exercises 15.3.2

lLux)=1-—z— 2> 2. u(x) =1—x—2? 3.u(x) =1+ 2
4ou(x) =1+ 22 5.u(x) =1+z—a% — 28 6.u(z) =e”
T.u(z) =e” 8. u(z) = cosz
Exercises 15.3.3
14++/1—8) 1 3£ 9 — 24X 3
1. = A 2. = A
u(a) Moy 2 o <
349 —24) 3 V3 3(1£V1-22)
3. = A 4. = -1<A<1
u(x) n A< 8 u(x) 4 + “ z, -1 <AL
3 24+ 4)\) £ V4 + 16X — 2X2
5.u(x) = _ @A VA 2,4 —3V2 <A< 4+3V2
2 A
5(1++v/1—\)
6. = A<
u(z) o) A<
T.u(x) =tanz 8.u(z) ==z 9.u(xz) =secx
10. u(x) = coshz 11.u(z) =Inz 12.u(x) =lnx

Exercises 15.3.4

l.u(z) =sinz  2.u(z) =14+sinz 3.u(z) =1+cosz 4u(z)=1+¢"
5.u(z) =14¢€" 6.u(x) =xe® 7.u(z) =e” 8. u(z) =e€”

9.u(z) =cosz 10.u(z) =Inz 11. u(z) = zlnx 12.u(z) =z +Inx

Exercises 15.4.1

A—2
1u(z) = isinx 2.u(z) = 3 2\ ) sin 3.u(x) = —2Xcosx
A1 1 14++/1—4)2
4.u(z) = e” 5.u(x) = e” 6. u(z) = v e®
Ae—1) VA(e—1) 2
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8
Tu@) = (2 1)

4 2
9.u(z) = cosz,—  (cosz + V3sinz)
A AT

7 1
11 u(z) = 2/\3;2, o8) (15V/7x + 3522)

Exercises 15.5.1

(mcosx — 4sinz)

10. u(z) = —

Answers

8. u(z) = 53>\ (cosz + sinz)

3 3415z
2\’ 4\
20

12. u(x) = N

2041\ & —10z2 !
l.u(x):(e )3, e’ 2.u(1‘):6_§w 3.u(1‘):( v )3, Inx

e—1

4.u(z) = \/22, zlnz

6. u(x) = \/2235 2 +e® Tu(r)= \/

27

29
5.u(z) = \/ 1;, 2z +Inz

x, z+ 2+ 23

12
8. u(z) = \/ x, 422 -2 9u(z)=+cosz 10.u(z) = Vsinz

35

11.u(z) = Vsinz 12. u(x) = \3/

Exercises 15.5.2

e2r+1\ 5 .
1l.u(x) = , e

e—1
—10x2 s
3.u(z) = O )3, Inx
27
29
5.u(x):\/1;, 2z +Inz

233
7. u(x) :\/63 z, x4+ + a3

Exercises 15.6.1

1. (u,v) = (z,2% + z3)
3. (u,v) =(2+1Inz,2—Inx)
5. (u,v) = (z + sin? z, z — cos? x)

7. (u,v,w) = (z,22,2%)

937 1931

- zr, r—Inz

40 60

2. (u,v) =(2+1Inz,2—Inzx)
4. (u,v) = (sinz + cos z,sinz — cos x)
6. (u,v) = (secz,tan )

8. (u,v,w) = (secxtan z,sec? z, tan? x)
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Exercises 15.6.2

1. (u,v) = (z, 22 + 23)
3. (u,v) = (x +sinz, x — cos )
5. (u,v) = (secz, tan x)

7. (u,v) = (secz, cos x)

2. (u,v) = (sinx + cos z, sinx — cos x)

4. (u,v) = (secz,tan x)

6. (u,v) = (secx tan x, sec? x)

8. (u,v)(tan z, cos z)

9. (u,v,w) = (secz, tan z, cos )

7
10. (u,v,w) = (1 + wsec?z,1 — wsec? x, 1 + ) sec? x)

11. (u, v, w) = (secz, tan x, cos x)

Exercises 16.2.1

lLuz)=1+z,14+z+
3.u(z) =1+sinx
S5.u(z) =x+e®
7.u(x) =sinz

9.u(z) =e€”

11. u(z) = e2*

Exercises 16.2.2

l.u(z) =1—cosz
4.u(z) = *
7.u(x) =sinz

10. u(x) = cosx

Exercises 16.2.3

lLu(@)=1—xz— 2>

4.u(z) =e€”

T.u(z) =e”

Exercises 16.3.1

1. u(x) = )

98
5x2 2u(z)=1+z+2% 1+ +22+

V21A(\ — 36) 2

4.u(x) =1—cosx

12. (u, v,w) = (sec? x, cos? z, tan? x)

9224
x
105

243

6.u(z) =1+¢€", 14+ e+ (24e — 9 Va2

8.u(x) =1—cosx

10. u(z) = €e”

12. u(x) = cosx

2.u(z) =1+sinz
5.u(z) = e 2®
8. u(z) =cosx

11. u(x) = sinx + cos

2.u(x) = 14+2+ 22
5.u(z) =e”

8. u(x) =z +

2. u(x) =

3.u(z) = zsinx
6.u(x) =sinz — cosx
9.u(z) = e€”

12.u(z) =1+ €”

3.u(z) =1+z + 22
6.u(z) =1+z—a?

)\ —
5(A—36) ,

3

633
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10 +72) 36 4 2/324 — 6X% _

3u(z) =1 3 4.u(z) = 24 inx
1—
5.u(z) = 60 x? 6. u(z) = cos e
A 2T
i —1 1 i 1
7‘u(gc)::I:smachcosac 8. u(z) = (I £7X)(sinz Fcosx £+ 1)
2T 2T
21 441 — 2 4 + 24/729 — 3\2
9.u(zx) =1+ =V 56 z3 10.u(x):x+5 £2v729 -3 z?
2 A
11. u(z) = 5()\3; 6) x?
12 ()—)\W—i_l(lfcos )Aﬂ-_l(lfcos )
ST 0N RSN *
—1
V3(rA+5) (A — 1) (z — sing)
9T
Exercises 16.4.1
1. (u,v) = (z cos z,x sinx) 2. (u,v) = (1 +sinh? z, 1 + cosh? z)
3. (u,v) = (cos z, sec ) 4. (u,v) = (1 +sinh? z, 1 — sinh? z)
5. (u,v) = (ze®,ze™ ") 6. (u,v) = (cosz + sinz, cosz — sinx)
7. (u,v) = (z + €%,z — e?) 8. (u,v,w) = (e*,e3%,e5%)
Exercises 16.4.2
1. (u,v) = (sinz, cos x) 2. (u,v) = (zsinz, x cos )
3. (u,v) = (e*,e™ %) 4. (u,v) = (e®,e3%)
5. (u,v) = (e®,e3%) 6. (u,v)=1+z+231—z—2%)
7. (u,v) = (e® + 2%, e® — 27) 8. (u,v) = (1+ 2%+ 24,1 — 2% — %)
Exercises 17.2.1
l.u(z) =tz 2.u(z) =+(1+4+2) 3.u(z) = xs
4ou(z) =1+ x 5.u(z) = cos(z + 1) 6. u(z) = "1
1
7.u(x) =14+ In(z + 1) 8.u(z) = 9 In(7x)
Exercises 17.3.1
l.u(z) = vz 2.u(z) =+(1+x) 3.u(z) = xs

duz)y=1—2z 5.u(xz) = cosx 6. u(z) =In(1 + z)
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7.u(z) =el™®
10. u(z) = z2
13. u(x) = e~ <=7

15. u(x) = sinh(7 + z)

Exercises 17.4.1

lLu(z)=1—x

5.u(x) = e2”

Exercises 17.5.1

1. (u,v) = (z,2?)

4. (u,v) = (e*,e7")

2.u(z) = zi

6. u(x) = 2*

8. u(x) = sinh(w + )
lu@) =14z

14. u(x) = In(cos z)
16. u(z) = 3Inz

2. (u,v) = (z,2?)

5. (u,v) = (cosi z, sin2 x)

7' (u7 U7w) = (a:7 ‘/L.27$3) 8' (u7 U7w) = (a:7 ‘/L.27$3)

3.u(z) = sins x

7.u(z) = (Inx)?

635

9.u(z) = coss @

12.u(z) = 1 + 22

4.u(z) = cosi x

8 u(x) = (x + z2)*

3. (u,v) = (e”,e;z)

6. (u,v) = (cos z, — cos x)



Index

A

Abel equation, 37, 237
generalized, 36, 243
generalized nonlinear, 552
main generalized, 245
main generalized nonlinear, 556
nonlinear, 548
system of generalized, 366, 370
weakly singular, 36

Adomian method for
Fredholm I-DE, 223
Fredholm IE, 121
Fredholm IE with logarithmic kernel,

577

nonlinear Fredholm IE, 480
nonlinear weakly-singular TE, 559
system of Fredholm IE, 342
system of nonlinear Fredholm IE, 510
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B

bifurcation point, 469, 471

C

conversion, 42
BVP to Fredholm IE, 49
Fredholm IE to BVP, 54
IVP to Volterra IE, 42
Volterra I-DE to IVP, 196
Volterra I-DE to Volterra IE, 199
Volterra IE to IVP, 47

D

difference kernel, 99
direct computation for
Fredholm I-DE, 214
Fredholm IE, 141
homogeneous Fredholm IE, 155
homogeneous nonlinear Fredholm
I-DE, 530
homogeneous nonlinear Fredholm IE,
490
nonlinear Fredholm I-DE, 518
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470
system of Fredholm I-DE, 353
system of Fredholm IE, 347
system of nonlinear Fredholm I-DE,
535
systems of nonlinear Fredholm IE, 506
Volterra-Fredholm I-DE, 296
du Bois-Reymond, 65

E
equation

first order ODE, 7

second order ODE, 9
existence theorem, 388

for nonlinear Volterra IE, 388

F

Fredholm equation, 33
alternative theorem, 120
first kind, 34, 119, 159
first kind nonlinear, 494
homogeneous, 119, 154
homogeneous nonlinear, 490
homogeneous nonlinear I-DE, 530
I-DE, 38
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integral, 33, 119

nonlinear, 469

second kind, 34, 119, 121

system of I-DE, 352

system of nonlinear, 505

systems of IE, 342

systems of nonlinear I-DE, 535
Fresnel integrals, 584

G

geometric series, 28

H

homogeneous, 41

homotopy perturbation for
nonlinear Fredholm ITE, 500

homotopy perturbation method, 166

I
ill-posed, 160, 161, 494, 495, 581

K
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logarithmic, 576

L
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Laplace transform for
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weakly singular, 257

Laplace transform method, 22
combined with ADM, 428
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inverse, 25
properties, 23
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Lighthill, 590

linear, 40
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M

Malthus equation, 570
N
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P

Padé approximants, 573, 588
Picard iteration, 95, 389

R

reducing multiple integrals, 20
regularization method, 161, 495
for Fredholm IE with logarithmic
kernel, 580

S

series solution, 13
series solution for
first kind Volterra IE, 109
Fredholm I-DE, 230
Fredholm IE, 151
nonlinear Fredholm I-DE, 526
nonlinear Fredholm IE, 476
nonlinear Volterra I-DE, 436
nonlinear Volterra IE, 393
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Volterra IE, 103
Volterra’s population model, 572
Volterra-Fredholm I-DE, 285, 300
Volterra-Fredholm IE, 262, 270
singular, 36, 237
integral equation, 36
system of weakly singular IE, 374
singular point, 469
solution, 59
exact, 59
series, 59
successive approximations for
Fredholm IE, 146
nonlinear Fredholm IE, 485
nonlinear Volterra IE, 389
Volterra IE, 95
weakly singular equation, 253
successive approximations method, 95

T

Taylor series, 4
Thomas-Fermi equation, 587

\%

variational iteration for
first kind Volterra I-DE, 207
Fredholm I-DE, 218
Fredholm IE, 136
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second kind nonlinear, 388
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systems of, 311
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Volterra I-DE, 175

weakly singular, 248
Volterra’s population model, 570
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