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The purpose of this paper is to provide a Jacobi-collocation method for solving second kind Volterra integral equations with a
smooth kernel. This method leads to a fully discrete integral operator. First, it is shown that the fully discrete integral operator
is stable in both L and weighted L* norms. Then, the proposed approach is proved to arrive at an optimal (the most possible)
convergent order in both norms. One numerical example demonstrates the efficiency and accuracy of the proposed method.

1. Introduction

In this paper, we provide a Jacobi-collocation approach for
solving the second kind Volterra integral equation of the form

u(x)+J:k(x,t)u(t)dt:f(x), xel=[-1,1], (1)

where the kernel function k and the input function f are
given smooth functions about their variables and u is the
unknown function to be determined.

For ease of analysis, we will write (1) into an operator
form. By introducing the integral operator % by

(Fv) (x) = Jj k(x,t)v(t)dt, xel, (2)

(1) is reformulated as

(F+FH)u=f. (3)

It is well known that there are many numerical methods
for solving second kind Volterra integral equations such as
the Runge-Kutta method and the collocation method based
on piecewise polynomials; see, for example, Brunner [1] and
references therein. For more information of the progress
on the study of the problem, we refer the readers to [2-8].
Recently, a few works touched the spectral approximation
to Volterra integral equations. In [9], Elnagar and Kazemi

provided a novel Chebyshev spectral method for solving
nonlinear Volterra-Hammerstein integral equations. Then,
this method was investigated by Fujiwara in [10] for solving
the first kind Fredholm integral equation under multiple-
precision arithmetic. Nevertheless, no theoretical results were
provided to justify the high accuracy. In [11], Tang et al.
developed a novel Legendre-collocation method for solving
(3). Inspired by the work of [11], Chen and Tang in [5, 12]
obtained the spectral Jacobi-collocation method for solving
the second kind Volterra integral equations with general
weakly singular kernels k(x, t)(x—t) " for =1 < g < 0.In [13],
a spectral and pseudospectral Jacobi-Galerkin approach was
presented for solving (3). In [14], Wei and Chen considered a
spectral Jacobi-collocation method for solving Volterra type
integrodifferential equation. In [15], Cai considered a Jacobi-
collocation method for solving Fredholm integral equations
of second kind with weakly singular kernels.

Unfortunately, all these papers [5, 11-14] give the conver-
gence analysis but suffer from the stability analysis. Because
of lack of the stability analysis, the approximate solutiondoes
not attain the most possible convergence order. Moreover, all
of those papers do not answer that the approximate equation
has a unique solution. Hence, in this paper, we will provide
a Jacobi-collocation method for solving (3), which extends
the Legendre spectral method developed in [11]. This spectral
method leads to a fully discrete linear system. We are going
to show that the fully discrete integral operator is stabile; that
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is, the approximate equation has a unique solution, and then,
present the optimal (the most possible) convergent order of
the approximate solution based on the stability analysis. We
organize this paper as follows. In Section 2, as demonstrated
in [13], we review a spectral Jacobi-collocation method for
solving (3). In Section 3, a few important results are presented
to analyze the Jacobi-collocation approach. In Sections 4
and 5, we analyze the Jacobi-collocation method, including
the stability of the approximate equation and the convergent
order of the approximate solution, in both L® and weighted
L? norms, respectively. In Section 6, one numerical example
is presented to show the efficiency and accuracy of this
method.

The problem under study deserves more investigations in
future works. Moreover, we believe that the semianalytical
approaches are useful to investigate the problem. For related
terminologies and applications of semianalytical approaches,
please refer to [16-18].

2. A Spectral Jacobi-Collocation Method

In this section, we are going to review the spectral Jacobi-
collocation method for solving (3). To this end, we introduce
several index sets: N := {1,2,...,n,...}, Ny := N U {0} and
Z, =1{0,1,2,...,n}. We let w“’ﬁ(x) = (1-x)%1+ x)ﬁ for
o, 3 > —1 be a weight function and then use the notation
Li}a,ﬁ (I) to be the set of all square integrable functions
associated with the weight function w®*, equipped with the
norm

Wl s o= (L w“’ﬁ(t)vz(t)dt>1/2. (4)

Forn e N, we denote the points by x;x’ﬁ, i € Z,tobethesetof
n+ 1 Jacobi-Gauss points corresponding to the Jacobi weight

function w*™”. By introducing
n(x):=(x—xg’ﬁ)(x—x‘f’ﬁ)---(x—xzﬁ), (5)

we define the Lagrange fundamental interpolation polyno-
mial L?’ﬁ, ieZ,by

7 (x)
(=) (55)

Let P, be the set of all polynomials of degree not more than
n; clearly,

L9 (x) =

x €l (6)

P, = span {L?’ﬁ (i€ Zn}. (7)

We use the notion C(I) to denote the set of all continuous
functions on I, equipped with the norm

Wlleo := max|v (x)]. (8)

For s € I, we define a linear functional §; on C(I) such that,
for any v € C(I),

<8s’ V) =v(s). 9
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The collocation method for solving (3) is to seek a vector u :=
[a,:i € Z,]" such that

u, (x) = ZaiL?’ﬁ (x),

xel
10
i€z, (10)

satisfies
<6x¢,ﬁ,(f+ %) un> - <5x¢,ﬁ,f>, jez,. )
J J

The above equation can be rewritten as

op
a; + Z a; J’x' k (x;x’ﬁ,t) L‘;’ﬁ (t)dt = f(x:xﬂ) , ieZ,
j€Z, -1
] (12)

For v € C(I), we define the interpolating operator gff’ﬁ :
C(I) - P, by

(gz’ﬁv) (x?’ﬁ) = v(x?’ﬁ) , i€Z, (13)
It it well known that .Sfff’ﬁ v is written as the form

(Zefv) @)= YrE) L 0, xel

i€Z,

Using these notations we can reformulate (12) into an opera-
tor form

(5 + LT u, = L3P . (15)

The difficulty in solving the linear system (12) is to compute
the integral term in (12), accurately. In this paper, we adopt
the numerical integration rule proposed in [11] to overcome
this difficulty. For this purpose, we introduce a simple linear
transformation

+1 x-1

t=g(x,‘r):=x2 T (16)

which transfers the integral operator % into the following
form:

x+1

@) = 2 | kg ) v(gen)dr. W)

Then, by using N + 1-point Legendre-Gauss quadrature
formula relative to the Legendre weight w;,i € Zj, we can
obtain the discrete integral operator % ; as follows:

(FNv) (x) = x; ! Z w;k (x,g (x,x?’o)) v(g (x,x?’o)),

i€Zy

(18)

Thus, using those notations, a fully discrete spectral
Jacobi-collocation method for solving (3) is to seek a vector

i:=[g:ie2,)" such that

i,(x)= Y ali (x), xel, 19)

iz,
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satisfying
(7 + 22, = L2 f. (20)

It is easy to show that the operator equation (20) has the
following form:

xf"ﬁ +1

a; +
2

X Z ﬁ]- Z wik (x;x’ﬁ,g (x?’ﬁ, x?’o)) L‘;’ﬁ (g (x?’ﬁ, x?’o))

J€Z, 1eZy

= f(«F), iez,

(21)

In [11], for the case N = n, based on the Gronwall
inequality, Tang et al. analyze the convergence of a spectral
Jacobi-collocation method for solving (3) in both C(I) and
weighted Lio,g (I) spaces. However, the stability analysis of the
spectral method is not given. Moreover, we observe that the
convergence order of the approximate solution in the space
quo,o(l ) is not optimal. Hence, the purpose of this paper is
to illustrate that for sufficiently large n and N, the operator
I+ 33"8 H P, — P, hasauniformly bounded inversion
in both C(I) and Li} s (I) spaces, respectively. Moreover, we
also show that the approximate solution #,, attains at the most
possible convergent order.

3. Some Preliminaries and Useful Results

In this section, we will introduce some technical results,
which contribute to analyze the stability and convergence
on the spectral Jacobi-collocation method for solving (3). To
this end, for i € N, we use the notation 9; to denote the
ith differential operator on the variable x. For r € N, we
introduce the nonuniformly weighted Sobolev space H ,.(I)

by
Hoy()=1{v:Dvellip (D, iez}. (22)

It follows from [19] that there exists a positive constant y,
independent of 2 such that, for v € H' . ,(I) andi € Z,,

"9; (v - .Sff:’ﬁv)

Wt B =N "9;1/ w"‘“’B”nl_r’ (23)

which implies that

|25 (Z3Fv) (24)

i
wa+r,ﬁ+r + ||9xv

r
wothBr < YI ||9xv Wt

Moreover, we have the following.

Lemma 1. Suppose that -1 < «,3; < 1. If the parameters
«, B3 satisfy the next conditions:
1 3 1 3
——+a <a< - +ap, —+B<B<-+pB, (25
5t 5t > By <P > B (25)

then there exists a positive constant y, independent of n such
that, for v € H;a,ﬁ () nC),

v L35 < VD ™. 26)

Proof. This is a consequence of Theorem 3.4 and (3.13)-(3.14)
in [20]. O

Forr e N, i € Z,, the binomial coefficients are given by
Cl=r(r=1)--(r—i+1). (27)

We use the notation C"(I) to denote the set of all functions
whose rth derivative is continuous on I, endowed with the
usual norm

v, = Y |20 (28)

i€Z,

For r,,7, € Ny, the notation C"*"2(I?) is used to denote
the set of all functions such that, for v € C""2(12), 27 9;21/

. . 2
is continuous on I”. Let

||9§; D

DI ()| (29)

= max
o (x,y)el?

Next we consider the difference between #v and % yv.

Lemma 2. Assume that the kernel function k € C*™(I*) for
m € N. If two parameters o and 3 satisfy the conditons

a+pf<l, (30)

then there exists a positive constant y; independent of N such
that when v € C™(I),

|2v - F vl < vs ( P (=28 wM,.,ﬁH)N"“. (31)

i€Z,,
Proof. First of all, by setting
b(x,1)=k(x,g(x,71)v(g(x71),

(28b) o) = Y b(xx°) L3 (@),

i€Zy

xTel (32)
the integral operator %  is written as

(H ) (x) = xT“ J (%) (1) dr, xel.  (33)
1

In addition, using the hypothesis that k € C*"(I*) and v €
C™(I) implies that b € C%™(1?). Thus, we write the difference
between #v and F v as follows:

(Fv) (x) = (F V) (x)

y (wa/z,ﬁ/z () (b (x,7) - (:‘f?\}ob) (x, T))) dr.
(34)

Employing Cauchy-Schwartz inequality to the right hand
side of the above equation and then using the result (26) with



a, = 0,3, :=0,n:= N and r := m produce that there exists
a positive constant & independent of N,

[(Fv)(x) - (‘%Nv)(x)|2 < &G (x) |1l s N2, (35)
where G(x) is given by

o 1+x 2 a+m,B+m m 2
G (x) _(T) Lw () ((27b) (x,7))%dr, -

x el

It remains to estimate G(x). A direct computation leads
to

G (x)

1+x 2m+2
_< 2 )

x J wrx+m,[§+m (T)
I

2
X (; Cin(@;v)(g(x, T))(s%;"‘ik)(x, g(x, T))) dr.

(37)

Making use of a linear transform ¢ := g(x, 7) to the right
hand side of the above equation produces

G (x)

1+x\' %P
_( 2 )

% Jx 1+ t)a+m(x _ t)ﬁ+m (38)
1

2
><< Y C( DD k) (x, t)) dt.

i€z,

Using the discrete Cauchy Schwartz inequality into the
right hand side of the above equation obtains

A . l-a-p
< sl 3 @) ) (457)

i€Z,,

x ( Y Jx (1+ 0" (x = )P (D) (1) dt>,

1

i€z, *~
(39)
where combining the fact that & + § < 1 leads to
o< paslotl, ( £ (0))( D19l )
i€y, icz,, icz,,
(40)
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Substituting the above estimate on G(x) into the right hand
side of (35) yields the desired conclusion (31) with y; being
given by

1/2
= ?Sé‘f"@ik“m(f'“"ww Y (cin)z) SC

i€z,
O

Using Lemma 2, we can obtain the following.

Corollary 3. Suppose that the conditions of Lemma 2 hold,
then for v € P, the following two estimates hold:

90 = Frloy < 20slluss (55 ) (4D)

90 = oy < 2 rolon( 55 ) - 43)

Proof. We observe that if (42) holds, then by using the fact

Vllyes < 1llpesllVicos v € P (44)

we can easily obtain the result (43). Thus, we only require to
estimate (42). In fact, by using the inverse inequality relative
to two norms weighted with different Jacobi weight functions
in Theorem 3.31 in [19], there exists a positive constant &
independent of n such that, forv € P, andi € Z,,

) -
||91tv wa+i,ﬁ+i S En”‘@: v wa+i—1,ﬂ+i—1‘ (45)
By the above inequality, we can obtain that
z ”9;“/ Wt < z (En)l”V"w“ﬁ) (46)

i€z, i€z,

where combining (31) yields the desired conclusion (42). [

4. The Stability and Convergence Analysis
under the L Norm

In this section, we will establish that, for sufficiently large
n and N, the operator . + 3:"’3%1\, : P, — P, has
a uniformly bounded inversion in the space C(I) and then
show that the approximate solution i, arrives at the most
possible convergent order under the L™ norm. To this end,
we first give some notations. For r € N, and » € (0,1],
the notation H""(I) is used to denote the space of functions
whose rth derivative is Holder continuous on I with exponent
v. The norm of the space is defined by

(@) () - (2v) ()|
x -y '

Ivll,, = Ivl, +  sup (47)

x,y€l,x+y

Lemma 4. Suppose that the kernel function k € C"°(I%);
then the operator K is a bounded linear operator from C(I)
to H*'(1); that is, for v e C(I),

190, < (4Kl + 2] 20K| ) Moo (48)
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Moreover, for -1 < a, 3 < 1, the operator Z : Li}mﬁ(I) -
C(I) is also a linear bounded operator; that is, for v € qua,p(l),

1 Vlo < Wl L2 [ (49)

Proof. It is easily proved that the operator & is a linear
operator from the space C(I) to the space H*'(I) or from
L? (1) to C(I).

Next we illustrate that (48) holds. By the definition of the
norm,

[FVlloo < IIVIImmaIXJ |k (x, £)| dt, (50)
x€ -1

which implies that
1Z Voo < 20Kl ooVl o- (51)

On the other hand, for all x,, x, € I, by introducing

I = Jl (k (xp,t) =k (3, 1)) v (£) dit,

. (52)
L= Lz k(x,,t) v (t)dt,
we can obtain that
(FEv) (x1) = (EV) (x,) = I, + L, (53)
where using the triangle inequality yields that
[(Fv) (x) = (FV) (x,)] < ||+ |L] - (54)

The left thing is to give an estimation of I, and I,. First,
employing Lagrange midvalue differential theorem to I,
yields that

0] < 2|2K| IVl 2, =, (55)
A direct estimation for I, produces that
IL| < 20kl IVl %1 = x,] - (56)

Thus, substituting the estimates (55)-(56) into the right hand
side of (54) leads that

|(*%/V) (%) = (HV) (x2)|
1 (57)
<2 (Ikllgo + [ 22K ) Vo |21 = x5

where (51) yields the desired conclusion (48).
In the following we show that the result (49) holds.
Noticing,

IVl oo

= max
x€l

JX k(x,t)v(t) dtl
-1

= max
x€l

r (W P2 () k (x,0)) (w2 (1) v (1)) dtl .
-1
(58)

Using Cauchy-Schwartz inequality to the right hand side of
the equation above yields

X

1FvI?, < rgglxj (W PO 0) Wi (59)

-1

which implies that
1F V2, < IKNZ Iyt IV (60)
This complete the proof of (49). O

The next result concerns on the bound of the norm
II%V—gz’ﬁ%vllm for v € C(I). For this purpose, we
introduce the result on the Lebesgue constant corresponding
to the Lagrange interpolation polynomials associated with
the zeros of the Jacobi polynomials, which comes from
Lemma 3.4 in [5]:

|2 = pmex |2
[ee] [ee]

Mleo=1
1 61
_[ot0gm), dcapzg
O (n/2mat=F) | otherwise.

Further, we also require to make use of another result of
Ragozin, coming from [21, 22], which states that, for any
v € H""(I), there exist a polynomial g € P, and a positive
constant ¢; such that

v=al., <sin IVl (62)

A combination of (61) and (62) leads to that there exists a
positive constant ¢, such that

|-,
. 1
<ol n""logn, -l<a,f< -3 (63)
= Glv Yy (1/2)+max{a,B}-r-v :
n , otherwise.

Lemma 5. Suppose that the kernel function k € C*°(I*). Then
there exists a positive constant G5 independent of n such that
when v € C(I),

v - 73],
1
<oyl 17 logn Slcafs-o o
= 53
O r2rmaxdeaB)  eporise.

Proof. It follows from Lemma 4 that Zv € H®(I) for v €
C(I), where combining (63) obtains that there exists a positive
constant & independent of #:

|zv - SZ’ﬁ%v"m

(65)

1
n"logn, -1 <0c,/3£—z,

p-maxtefl e rwise.

< E||%V||o,1 ‘I



Substituting the estimate (48) into the right hand side of the
above equation yields the desired conclusion with ¢; being
given by

G = & (4lklloo + 2| 23K] ) - (66)
O

We use the notation [x] to denote the largest integer not
more than x. Moreover, by Theorem 3.10 in [23], if the kernel
function k is a smooth function, the operator S +% : C(I) —
C(I) has a bounded inversion; that is, for any v € P,, there
exists a positive constant p such that

1T+ F) Voo 2 pllvlico- (67)

Theorem 6. Suppose thatk € C*"(I%), -1/2 < a, B < 1/2. If
we choose N as follows:

N>N_. = [n1+(1/2m)+(min{tx,ﬁ}/m)log1/mn] +1 (68)
= *Vmin - >

then there exists a positive integer n such that when n > n
and forv € P,

[+ Zef ], = Eivle, (69)
where p appears in (67).

Proof. It follows from the hypothesis that -1/2 < «, 3 < 1/2

that i~ /2 m2xp} tends to zero as 1 tends to co. Hence, using

(64) there exists a positive integer n, such thatn > n,,
. P
| v - ggﬁvum < T Wleo- (70)

On the other hand, using (61) with the hypothesis that
-1/2 < &, B < 1/2 yields that there exists a positive constant
&, such that, forv € P,,

|zt v - e gt | < & HY = Hgv] on DA,
(71)

where combining (43) and (68) produces that there exists a
positive constant &,

|zt oy - 2w x|, < Elvligolog 'n. (72)

Similarly as before, by the fact that log™'# tends to 0 as n tends
to 0o, there exists a positive integer #, such that, for n > n,,

|z2bory - 22\ < Zuvuoo. (73)

Hence, when n > n, := max{n,,n,}, combining these three
estimates (67), (70), and (73) yields that

|7 + sfgﬁsz)v"m

> v+ Fvlo, — | Hv - L3P

(74)
~|zwbav- L H |
P
> = >
25 vl oo
proving the desired conclusion (69). O
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Theorem 6 ensures that, for sufficient large #, the operator
equation (20) has a unique solution #,. The next result
considers the convergent order of the approximate solution
i, in L* norm.

Theorem 7. Suppose that the kernel function k € C™"(I*),
feC™I), and -1/2 < &, § < 1/2. If we choose N as in (68),
then there exist a positive constant n and a positive integer n
such that, for n > n,

et = )l < Allul a2, (75)

Proof. We first notice that it follows from the hypothesis that
k € C™(I*) and f € C™(I) that (3) has a unique solution
u € C™(I), which implies that u € H™ "'(I). By using the
triangle inequality,

[l - ﬁn”m < Hu - 3;’:”/314"00 + ng’ﬁu -1,

(76)

(6]

Upon the estimation (63) with v := u, we only require to
estimate the second term in the right hand side of the above
equation. In fact, employing 3","1”; to both sides of (3) yields
that

LPur PP Hu = L] 77)

A direct computation of the above equation and (20) confirms
that

(7 + 27y (6, - ZPu)
(78)
= LW Hu - LA L u.
By Theorem 6, there exists a positive integer #, such that
n 2 ny,

i 720l < 2Jerstora- 73,7l 09

where combining (61) leads that there exists a positive
constant &; such that

|, - Zotu| < &||Hu - HZPu| atP e,
(80)

To obtain the estimation of the right hand side of equation
(80), we let

I = | Hu - Ly
(81)
L= |HLyPu- H Ly

Clearly,
"%u - %N$Z’ﬁu"m <L+ (82)

It remains to estimate I; and I,, respectively. First, using the
hypothesis that -1/2 < «, 8 < 1/2 and the result (49) with
vi=u-— 3:’13 u produces that there exists a positive constant
&, independent of n such that

I < &fu- Zpfu (83)

weB’?



Abstract and Applied Analysis

where combining the result (23) withi := 0, ¥ :=m, v := u
yields that there exists a positive constant &; independent of
n such that

I <&||27u

wermprm n_m- (84)

Hence, a combination of (84) and the following inequality

|2

!
it < Ml | D], TeN,  (85)
produces that there exists a positive constant &, such that
I, < & llull,n ™™, (86)

On the other hand, using the results (24) and (31) leads that
there exists a positive constant & such that

I <& < Z "9;14

i€z,

wxrbpi > N_m’ (87)

where combining (68) and (85) yields that there exists a
positive constant &,

L < Egllull,,n P 0g (88)

A combination of the above estimation and (80), (82), and
(86) yields the desired result. O

Theorem 7 illustrates that the approximate solution
obtained by the proposed method arrives at the most possible
convergent order.

5. The Stability and Convergence Analysis
under the Lia,ﬁ Norm

As demonstrated in the previous section, in this section
we are going to prove that, for sufficiently large n and N,

the operator .¥ + gz’ﬁ FHy + P, — P, has a uniformly

bounded inversion in the Li} «s(I) space and then show that
the approximate solution arrives at the optimal convergent
order. To this end, we first give a few results.

Lemma 8. Suppose that -1 < A,A, < land h € [0,1]. If
x,x + h € I, then one has that

(89)

x+h 2 max h, hlerin{/\l,/\z}
J w1 dt < { : |
x 1+ min {A;,2,}
Proof. We will prove that the result (89) holds in the following
four cases: 1) A;, > 0and A, > 0; (2) A; > ObutA, <

0; (3) A, <Owhiled, >0;(4) A, <Oand A, < 0.
Firstly, we notice that, for A; > 0,1, >0,

1-ha+t <2, (90)

which confirms the desired conclusion.
If the conditions A; < 0 and A, > 0 hold, then using

1+t <2 (91)

produces

x+h
J-x

which ensures the desired conclusion.

In a similar approach as the above case, clearly, the result
(89) holds for the case that A; > 0 while A, < 0.

Atlast, when the conditions A; < 0and A, < 0hold, using
the next equation

i x+h y 2hl+)t1
w l'Z(t)altszj (1-t)hdt < , o (92)
1+A

x 1

(1-tM + (1 +t)*

- = 93
(=0mien AI-M+@+n™ )

can produce
1-Ma+ <@ -t + 1+, (94)

Thus, again using the same method as before yields the
desired result. O

Next we ensure that the operator % : Li}a,ﬂ (I) —» H"(I)
is a bounded linear operator with certain positive constant «.

Lemma 9. Suppose that -1 < o, < 1, k € C"°(I?); then
K is a bounded linear operator from Li}a,ﬂ (I) into H**(I) with
x = min{1/2, (1/2) + min{-«/2, —3/2}}; that is, there exists a
positive constant { such that, for v € sza,/; (I),

1 Vlox < Cillvlyses- (95)

Proof. By the estimation (49) in Lemma 5, there exists a
positive constant &; such that, for v € Li} WD),

1 Voo < &1Vl yses- (96)

On the other hand, for x,, x, € I, without loss of generality,
we assume that x; < x,. By introducing

I, = Lz (k (x1,8) = k (x5, 1)) v (£) dt,
N (97)
I, := J k(xy,t) v (t)dt,
we have

(Fv) (x;) = (Fv) (x) =, + L. (98)

Hence, it remains to estimate I, and I,, respectively. For this
purpose, by reformulating I, and I, as follows

I, = Jl (w2 (£) (k (xp, ) — K (33, 1)))
x (WP )y () dt, (99)

L= [ @ Ok () (P O v 0) di



and then employing Cauchy-Schwarz inequality to I; and I,,
respectively, we can obtain that

I’ < <r w P (1) (k(x,, £) = k(x,, t))zdt)

!

« (jx W (1) (1) dt),

-1

P < <r w P () (x,,1) dt> (Jx W (1) 2 (1) dt) :
1 1 (100)

Using the hypothesis that k € C"“%(I*) and the Lagrange
midvalue differential theorem yields that

2
I < | Dok I yas VI sy = P (10D)

A direct estimation for I, produces that

X
L < K2 VI J w P @) dt. (102)
Xy
If the condition x, — x; > 1 holds, then we have
L < K2 IV s Lyt |6, = 5] (103)

otherwise, using (102), where combining (89) with A, :=
—-a, Ay == =, x := x; and x + h := x, leads to that there
exists a positive constant &, such that

2 2 1+min{-a,—p}
L < &I max{|x1 = %,|, |y =y TS F } (104)

A combination of (98)-(104) and the triangle inequality
yields that there exists a positive constant &; such that

(V) (x1) = (FV) ()] < G5Vl s |1 = x5, (105)

where (96) draws the desired conclusion. O

The next result concerns on difference between F#v and
EZ’ﬁ FKviforve qu s (I). For this purpose, we will make use
of the next result proposed in [5]. For any v € C(I), there
exists a positive constant {, independent of n:

oz,

s < Gl (106)

A combination of (61) and (106) leads to that there exists
a positive constant {; such that, for v e H""(I),

"v - gff’ﬁv

s S Gl (107)

Again using Theorem 3.10 in [23], we know that 0
is the unique eigenvalue of Volterra integral operator %;
consequently, the operator .¥ + # : Lia,ﬁ(l) — qu ws (D)
has a bounded inversion; that is, for any v € P,, there exists a
positive constant g such that

1T + FW s 2 0llVll s (108)
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Theorem 10. Suppose that k € CY™ (1) and -1/2 < a,fB <

1,a + f3 < 1. If one chooses N as follows:
N> N_ i, = [nlogl/mn] +1, (109)

then there exists a positive integer n, such that n > n, and for
veP,

|7 + Zef v

4
o2 SVles, (110)

o
where g appears in (108).

Proof. This proof is similar to that of Theorem 6. By
Lemma9, for v € P,, we have #v € H"*(I), where

combining (95) and (107) obtains that there exists a positive
constant &,

|7y - z5f v

ot < EllVlgmen™. (111)

Hence, by the fact thatlim,, ,
integer n, such that, for n > n,,

n™* = 0, there exists a positive

|7y - z5f oy

Q
< $¥lyes. (12)

wB

On the other hand, using (106) obtains that there exists a
positive constant &, such that

“S’Z’ﬁ%v - :zj’ﬁg%Nv"ww <&|Hv-H . (13)

By the hypothesis that -1/2 < o, < l,and a + 3 < 1,
a combination of (42) and (109) yields that there exists a
positive constant &; such that

|5V = H v, < ElIVllwslog ' n. (114)

Substituting the above estimation into the right hand side of
(113) produces that

|zl -zl g

o < EEsVlyeslog 'n (115)

Again using the same fact that lim, ,  log™'n = 0, there
exists a positive integer n, such that for n > n,,

|zwb oy - Lyf o

Q
p < SWlyes. (116)

w

When n > ny := max{n,, n,}, these three estimates (108),
(112), and (116) yield that

|7 + zwf v

zﬂwmﬁ (117)

wrP
which infers our result. O]

This above result shows that (20) has a unique solution #,,
in the space Li}a,,; (I). Next result considers the approximate
order of the solution ,,.

Theorem 11. Suppose that the kernel function k € C™"(I*),
feC"(I),and -1/2 < o, B < 1, + B < 1. If one chooses N
as in (109), then there exist a positive constant 6 and a positive
integer n, such that, for n > n,,

= o < e( S [

iz,

. ) n".o (118)
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TABLE 1: The numerical result based on the collocation nodes x?’o,i €z,
n 4 6 10 12 14
-, 1.40e - 2 3.16e - 4 4.28¢ -6 3.83¢ -8 2.60¢e — 10 1.20e - 12
e — @, oo 1.85¢ - 2 4.10e — 4 5.48¢ — 6 4.87¢ -8 3.07¢ - 10 1.45¢ — 12
TABLE 2: The numerical result based on the collocation nodes x}/4’1/3,i e”Z,.
n 4 6 10 12 14
=l 1.16e -2 2.6le—4 3.54¢ - 6 4.16e -8 2.14e - 10 9.92¢ - 13
e = @, || 1jans 1.52e — 2 3.38¢ — 4 4.52¢ - 6 4.0le -8 2.53¢ - 10 1.19¢ — 12

Proof. The proof of Theorem1l is similar as that of
Theorem 7. It follows from Theorem 7 that u € C™(I),
which implies that u € H,(I). By using the triangle
inequality,

1= s < s — 2P

o, ~
b T "3’n u-—1u,

(119)

web’

Upon the estimation in (23) withi := 0, r := mand v := u, we
only need to estimate IISZz’ﬁ U = t,[| «s- Employing the result
(78), (106), and Theorem 7, there exist a positive constant &,
and a positive integer #, such that n > n,

P a’ﬁ
"un -Z,u

e SE | Hu = H TP (120)

To obtain the estimation of the right hand side of (120), we let

I = |Hu - H L |,
(121)
L= | HLwPu- H Lo .
Clearly,
|#u - HZiPu| <1, + 1, (122)

Upon the estimation (84), we only require to estimate I,.
In fact, a combination of (87) and (109) yields that there exists
a positive constant &,:

L < fz( Z "9;14

i€z,

wthpr > nimlogiln’ (123)

A combination of (84) and (120)-(123) yields the desired
result. O

Theorem 11 illustrates that the proposed method pre-
serves the optimal order of convergence.

6. One Numerical Example

In this section, we are going to present one numerical
example to demonstrate the efficiency of the spectral Jacobi-
collocation method for solving (3). In each example, we
use two spectral collocation approaches associated with the
weight function w®® and w'/*'?, respectively. Here, we
compute the Gauss-Jacobi quadrature rule nodes and weights
by Theorems 3.4 and 3.6 discussed in [19]. All computer
programs are compiled by Matlab language.

Example. Consider the second kind Volterra integral equa-
tion (1) with

ex(x+2) _ e—(x+2)

k(x,t) =", f(x)=e™+ (124)

+2

The corresponding exact solution is given by u(x) = e**.

As expected, the errors show an exponential decay, since in
this semilog representation the error variations are essentially
linear versus the degrees of the polynomial.

From the theoretical results we observe that the numer-
ical errors should decay with an exponential rate, and
we also find that the errors show an exponential decay
(Tables 1 and 2).
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