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Abstract. Degenerate kernel approximation method is generalized to solve
Hammerstein system of Fredholm integral equations of the second kind.
This method approximates the system of integral equations by construct-
ing degenerate kernel approximations and then the problem is reduced to
the solution of a system of algebraic equations. Convergence analysis is
investigated and on some test problems, the proposed method is examined.
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1 Introduction

We consider the numerical solution of Hammerstein system of Fredholm
integral equations (HSFIEs) of the second kind:

mo ]
5lt) = O A [ Kyt s)b(say(o)ds. i= L m (1)
j=170

where 0 < s,t < 1, f;, K;; and v, i, = 1,...,m, are given and x;(t),
j = 1,...,m are the solution to be determined. For more details about
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such problems and solution approach, we refer to [2, 0, 7] and references
therein. Solution of Eq. (1) is easily reduced to the solution of a system of
m?n algebraic equations, if the kernels are in the form

Ki;(t,s) = E aZ] 1,5 =1,...,m,

called separable or degenerate kernels [7]. The idea behind the degenerate
kernel approximation method is to replace the given kernels by degenerate
kernels. This method was introduced and analyzed by Kanekoand and Xu
in [3] for a single Hammerstein integral equation. The goal of this paper
is to generalize this method and its convergence results [3] to HSFIEs (1).
We define the Hilbert space H and its inner product as follows

= , 1] % , 1) x .o x , 1,
H = L%[0,1] x L?[0,1 L0, 1

m times
1
)= [ 00w tee
0

where L?[0, 1] is the vector space of all functions u : [0, 1] — C satisfying

b
/ lu(t)|?dt < oo,

and £(¢)™ denotes the conjugate transpose of f(¢). We denote by ||.|| the
associated norm of the inner product (., .). Moreover, we define the operator
T:H — Hby

(Tz);(t) = fi(t —i—)\Z/ i, $)ii(s, xj(s))ds, i=1,...,m,

where = 1 72...2,]7, so that a solution of (1) is a fixed point of the
operator T'. Therefore to establish existence and uniqueness theorem for
Eq.(1), it is enough to examine a number of conditions under which we can
guarantee the existence and uniqueness of the fixed point for the operator
T. This leads to the following theorem.

Theorem 1. Let the individual kernels K;j(t,s), i,j = 1,...,m are con-
tinuous for all t,s € [0,1], ¥;;(t,s), i,j = 1,...,m are continuous for all
t €10,1] and all s and

1
/0 iy (1, u(t)) Pt < A [u®.
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Moreover, suppose that 1;;(t,s), 1,7 = 1,...,m satisfy the Lipschitz condi-
tion
‘¢Z](t751)_w2j(t732)‘ SBij‘81_32‘7 i?jzla"'umu (2)
where B;j, 1,7 = 1,...,m are independent of t, and let there exist constants
Cij, 1,5 = 1,...,m which
|Kij(t,s)| < Cij, 4,5 =1,...,m. (3)

Then (1) has a unique solution in H provided that

1
|)‘| < -,
g

where B®) Z B and C) Z

The proof of thls theorem is sumlar to that of its discretized form given in
Theorem 2.

The remainder of the paper is organized as follows: In Section 2, the
degenerate kernel approximation method is described to the HSFIEs of the
second kind. The convergence analysis of the proposed method is studied
in Section 3. Section 4 deals with constructing degenerate kernel approx-
imations. In this section, the Taylor series expansion is used to construct
degenerate kernel approximations and its convergence analysis is discussed.
The results of numerical experiments on some examples are given in Section
5. Finally in Section 6, a brief conclusion is drawn.

2 Description of the method

We assume that we can approximate the kernels in Eq. (1) as follows
n
Kij(t,s) ~ K[(t,s) = > 0°(s)ali(t), i,5=1,...,m. (4)

Replacing this approximations in (1), we get the following system

z(t) +)\ZZ% / (s)eij(s, 2l (s))ds, i=1,...,n. (5)

j=1 k=1

Let

1
= /0 V7 (s)ij(s, 25 (s))ds, i,j=1,...,m, k=1,...,n, (6)
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be unknown constants depending on unknown vector function

Then Eq. (5) can be rewritten as follows
(1) +>\ZZ al ( =1,...,m. (7)
j=1k=1
Substituting (7) into (6) gives

1
=/ (s (s, £5() 4 A3 S B () (8)

r=1 p=1

t,j=1,....,m, k=1,...n,

which is a nonlinear system of m?n algebraic equations that can be solved
by well-known methods such as Newton and so on.
Let

B= [51 Ba .. ~/8n]T7 F(ﬂ) = [Fl(:B) FQ(ﬁ) .. Fn(ﬂ)]T’ (9)

where for k =1,...n,

B = [B11 Bz Bim P21+ B+ Bt -+ B (10)
FoB) = [Ffy Ffy. . Ff, F . Fy  Fi . F5 (11)

and .
By = [ (e 5+ A Bt (9 (12
0 r=1p=1

As a result the system (8) can be written in general form
B=F(B). (13)

Therefore, solving system (8) is equivalent to finding the fixed point of
F which is a nonlinear operator from R™" into R™". Substituting the
solution of this system in (7), the approximate solution of the system of
integral equations (1) is obtained. It should be mentioned that often the
definite integrals in (8) must be computed numerically. To approximate
these integrals, we use some convergent quadrature method

1 N
/ u(t)dt = > wult), €01, 1=0,1,...,N,
0 1=0
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where w; > 0,1 =0,1,...,N. As a result, Eq. (8) is replaced by

szb (L) (T, f5(t) +)\225§)T a’.(t))

r=1p=1

,j=1,....m, k=1,...n.

The above discussion leads to a discrete degenerate kernel approximation
method.

3 Convergence analysis

In this section, we study the convergence of the degenerate kernels approx-
imation method. The following theorem shows that the approximate Egs.
(5) has a unique solution.

Theorem 2. Suppose that the hypotheses of Theorem 1 are fulfilled and let
the individual approrimate kernels Ki”j(t,s), 1,7 = 1,...m are continuous
for allt,s € 10,1] and

1
2
(// | K3 (s s) — Kij(t, s)] dtds) —0asn—o0, i,j=1,...m.
(14)
Then there exists M € N such that for each n > M, Eqs. (5) has a unique
solution ™ € H.

Proof. Using (14) and (3), it is easy to show that there exists M € N such
that for n > M,

1
3
</ / |KG5(t, s ]2dtds> < Cjj, i,j=1,...m. (15)

Now, for n > M, it is sufficient to show the following operator, which is an
approximation of the operator 7', that a unique fixed point:

( x);(t) = fi(t +/\ZZ/ K[3(t, 8)ij(s,x5(s))ds, 1=1,...,m.

j=1kr=1
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Let ¢,y € H, then

|Fa — Tyll? = AP / \Z / K3 (¢, 5) (355, 25(5))

i=1 j=1
—ij(s,y5(s ds‘ dt

< [ Z ([ Z\K”m!%w( )
—ij(s,y;(s ‘ds)

<m2/ Z / Z|K"ts]ds>
< ( / S s, 25(6)) — i, (o) P )

J=1

//|K"ts]dsdt

||§: i:: 7,]/ |25(s) — y;(s |d8>z ijs

where the second inequality have been obtained from the Cauchy-Schwarz
inequality for the vector functions [|K;;(t, s)|li<j<m and [|¢i;(t, $)|]1<j<m.,
1 =1,...,min H and the last inequality is the result of Lipschitz condition
(2). On the other hand,

1
[ s -woras < [ Zm s = la =yl j=1.

Therefore
m m
Ta - Tyl < APl — P> (X5 ZD ) = WPo?lle -yl
=1 gj=1
Thus by taking || < %, the operator T is contraction. O

Uniqueness of the solution of the system of algebraic equations (8) or
(13) is the subject of the following theorem.
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Theorem 3. Assume that 1

A N
A<

where
1

/ZW (5)s) (ZB S5 [laterras)”

=1 r=1

Then the system of nonlinear algebraic equations (13) has a unique solution.

Proof. 1t is sufficient to prove that F' is a contraction operator. We use
the Euclidean norm |.[» on R™"™. For B = [B1 B2...Bn)" and v =
[v1 72 ... 7n]T, where By, 7k, 1 < & < n are in the form (10), we have

IF(B) — F()ll5 = Z 1E:(B) = Fe ()3, (16)
and by Equations (9)-(12)

|E(8) ~ )3 = 5 3|

i=1j=1 o r=li=l )
i (f5(9) 44 5 3 bl () )|
<Y Y B
i=1j=1
1 m n
X ( ‘b’i(s) “ Z < 721” 7,7” ‘d8>
m r=1 [=1
< |/\\2/ b(s)[2ds > ZBZQ]
'L 1 ]
[ (S8 bl o) as
r= 1l 1

<|/\\2/ b (s)[2ds (ZB )(Zlgm—w)

i=1 g_
(L3 /O ly(3)/%ds)).

The first inequality have been obtained from the assumption (2). The
second and third inequalities are the results of the Schwarz inequality for
|l 22(0,1] and [|.][2 respectively. Moreover,

m n

ZZ ‘Bfr - 75r’2 < ZZ ‘B ’er = H,B _’Y”%

r=11=1 i=1r=11=1
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Therefore, for k = 1,...,n,
IF8) ~ Ful < W [ wefas S (D03
=1

- <r§1 lé /0

Substituting (17) into (16) gives

IF(B) = F(y)lI3 < IAPM?]8 — 13-

o) 'as) 18~ 113,

O]

The following theorem shows that the sequence, produced by the de-

generate kernel method, converges to the exact solution of Eq. (1).

Theorem 4. Let & and " be the solutions of Equations (1) and (5),

respectively. Then

o on < NAl]
1= Al
oo < Al
1= [Apflz
where
1 1 m m 1
K = ( / > 1Kt s) = Kfj(t, 5)| dtds) ,
0 70 =1 j=1
i=1j
and
m m m m m 1
_ 2 _ 2 2\2
A= ZZAU’ M_Z(ZCUZBU)
=1 j5=1 =1 gj=1 7j=1

As a result, under condition (14), " — x as n — 0.

Proof. We have

1m
e — 2| = /O S failt) — ()Pt = an@ (1),
=1

(20)
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In addition

J2s(6) — 7 ()12
< A2 (H / 1 i (K (b ) = K (8, 9)) s (5,25 (5))ds |
+H/ ZK (s,x;(s)) — L2>2

\,\|2( / ‘/ Z(K (t,5) — KT (t, 5)) s (5, x]())ds‘zdt>%

bij (s, 27 (s)))

([ \/Ong?j(t,s) (015 2560) o )| ) )
>\|2<(/01 (/Olgugj(t,s)—K;;(t,s)|2ds)
x (/1 i 3 (s, $j(s))|2ds)dt)

IN

[NE

(5,25(8)) — iz (s, 2]

By substituting the above result in (20), we have

m m 1
o —a"” < w?(; ((;Afj [ iasteras)
x(/ol/ol}Kij(t,s — KJi(t,s)| dsdt)>

(5))[*ds)d )

— 0 / / | Kij(t,s) — K[5(t,s )| dsdt>>
=

+<<J§;c§j)(23 / 12;(s) —x()\%ls))é)?.

Now by using the Cauchy-Schwarz inequality for [|.||2 and

1 1
/0 j25(s) 2ds < ||| / j25(s) — 27(s)2ds < & — 2"

17,

|

2>2

125
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we have
2 2 2 LAY %
o —2"2 < NP2 | (30 3 42)
i=1j=1
1 1 m m .
X (/ / > IKij(t,s) — Kg(t,s)\2dtds) :
0 J0 =1 j=1
2
m 9 m 5 %
-z 3 ( > C2Y BU> ) :
=1 *j=1 j=1
which proves (18). Eq. (19) can be proved similarly. ]

4 Construction of degenerate kernel

There are several methods for constructing degenerate kernel approxima-
tions. Three of the most important methods are Taylor series expansion,
interpolation and orthonormal expansions [I,4,5]. Here the Taylor series
expansion is used.

4.1 Taylor series expansion

We assume that the individual kernels Kj;;, 4,7 = 1,2,...,m and their
derivatives of any order with respect to variable s exist in a neighborhood
of a point ¢ € [0, 1]. Then by using nth truncation of Taylor-series expansion
of the individual kernels with respect to s at the point (¢,c), we have

Kij(t,s) ~ Kj;(t,s) =

k=1
By (4) K3, 4,5 =1,...m, are degenerate kernels with
o ( _ )refl N 6:171[{1,.
b(s) = 8(/*@571)!’ afj(t) - W—lj(t’ c), (21)

L,j=12,....m, k=1,2,...,n.

For the convergence analysis, it is sufficient to show that the condition (14)
satisfies. By using Taylor’s theorem, we have

Kij(t,s):Kflj(t,s)—i—R%(t,s), i,j=1,2,...,m,
where

(s —c)" 0" Kjj

n! osn

Rj(t,s) = (L), dj=12...,m,
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for some n;; between s and c. Moreover, for each s € (¢ — 05, ¢+ d5),
Ri5(t,s) =0 as n — 0o, ,j=1,...,m,

where ¢;; is convergence radius of Taylor-series of K;; for variable s about
s = c¢. In this case

Kli(t,s) — Kij(t, s) as  n — 00, i,j=1,...,m,
which results (14). Moreover, we have the following Proposition from [1].

Proposition 1. Let max |%]( M, then

ny |=
z€[0,1] z0i5)

nA

M
i R b — b
oin, max [RG(@y)l = o

where © = [0, 1] x [0, 1].

5 Numerical experiments

In this section, some examples are given to examine the proposed method
numerically. We introduce the notations e; and F;, i = 1,2 as follows

e = Oglj?glx?(tj) —xi(t;)]  tj=jAt, j=0,...N

Ei(t) = o (t) —x:(0)],  t€][0,1],

where At = 0.001 and z7', ; are the ith element of approximate and exact
solutions of (1), respectively. All computations are performed in MATLAB
with double precision. In addition, to approximate the involved definite
integrals we have used 8 points Gauss-Legendre quadrature. Also, the
resulting nonlinear algebraic system of equations obtained by the proposed
method have been solved using the solve function in MATLAB.

Example 1. We consider the following HSFIEs

1 1
x1(t) = fl(t)—/o etsa::f(s)ds—/o cos(ts)z3(s)ds,

2o(t) = falt) - /0 5 (s)ds - /0 et (s)ds,

2
et"t21
t242

ett3—1

where fi(t) = S5~ + SlTnt +¢' and fo(t) =
solutions (z1(t), z2(t)) = (et 1).

+ ett_l + 1 with exact
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E, (£)

E (£)

.
3,
\\

B, (6) 5

Figure 1: The error functions for Example 1 with n = 12 and various c.
Example 2. We consider the following HSFIEs

1 1
z1(t) = fl(t)—/o cos(ts)x%(s)ds—/o cos(ts)z3(s)ds,

1 1
nalt) = fat) — [ e s — [ e las,
0 0

where fi(t) = t+2(22 Sint_f;inH%COSt) and fo(t) = 26:3:1 + ¢ with exact
solutions (x1(t), z2(t)) = (¢, t).

Example 3. We consider the following HSFIEs

1 1
z1(t) = f1(t) —/ etfsx%(s)ds _ / €(t+2)sefx2(s)d5’
0

0

1 1
m(t) = fg (t) — / 6“1’%(5)(13 _ / etJrsef:rz(s)dS’
0 0
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c=0

E, ()

Figure 2: The error functions for Example 2 with n = 12 and various c.

where fi(t) = % +ettand fo(t) =

(xl(t)va(t)) = (et7t)'

ett2—1

t . .
T tet t with exact solutions

Numerical results for Examples 1, 2 and 3 are given in Tables 1, 2 and 3
respectively. In these tables, the notations ¢ and n are the same as the one
introduced in Section 4. As we can see the errors e; and es for ¢ = 0.5 are
more satisfactory than that of ¢ = 0. This manner confirms Proposition
1. In addition, the error functions FE;, ¢ = 1,2, for n = 12 or n = 15
and various c¢ , for Examples 1, 2 and 3 are plotted in Figures 1, 2 and 3
respectively.

6 Conclusion

Degenerate kernels approximation method was proposed for solving Ham-
merstein type system of Fredholm integral equations of the second kind.
Taylor series expansion was used to construct degenerate kernels. The
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Table 1: Numerical results for Example 1.

c=0

c=0.5

€1

€2

€1

€2

© o W3

—_
[\]

245F - 01
1.61E — 03
2.94F — 06
2.07E - 09

2.07F - 01
1.17F — 03
1.79E — 06
1.10E — 09

2.59F — 02
249F — 05
4.85E — 09
7.20F — 13

1.55F — 02
1.97E — 05
221F -9
1.91F — 12

Table 2: Numerical results for Example 2.

c=0

c=0.5

€1

€2

€1

€2

© o w3

2.52F — 02
3.17TE — 04
141E — 08
5.66L — 08

1.56E — 01
9.11F — 04
1.24E — 06
1.00E — 09

1.79FE — 03
2.56EF — 06
4.51E — 09
5.60E — 09

9.59F — 03
1.53E — 05
1.25E — 09
5.60F — 11

Table 3: Numerical results for Example 3.

c=0

c=0.5

€1

€2

€1

€2

3.17E - 01
3.36E — 02
1.40E — 03
2.39F - 05
2.02FE — 07

4.54F — 01
6.96E — 02
2.00E - 03
2.64F — 05
1.84E — 07

1.06E — 02
2.50E - 03
4.64F — 06
3.56L — 08
1.17TE - 11

9.53L — 02
4.47F — 03
6.17E — 06
3.61E — 08
143E — 11

method reduces the solution of a system of integral equations to the solu-
tion of a system of algebraic equations. Under certain conditions, it was
shown that the approximate solution obtained by the proposed method
converges to the exact solution. Numerical results verified the efficiency of
the proposed method.
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