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Abstract

In this paper, the solution of the general integral equation of the second kind is approximated using polynomials.
These polynomials are obtained based on the Remez algorithm and the minimization of residual function. The nature
of the use of the Remez algorithm in the proposed method will lead to the conversion of the integral equation to a
system of algebraic equations and obtaining the best polynomial approximation for the solution of an integral equation.
Also, the convergence analysis of the approach is discussed. Finally, some numerical examples and comparisons with
previous results confirm the efficiency and high accuracy of the presented method.
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1 Introduction

One of the fundamental classes of equations are the integral ones. Integral equations are utilized in various
fields of science, such as physics, biology, economics, and engineering, etc. For this reason, these equations have
received more attention in recent decades. General approaches for solving integral equations are classified in two
types: analytical and numerical methods. Analytical methods are usually not available to solve integral equations.
Therefore, much effort has been made for producing numerical methods for solving various types of integral equations.
In fact, there are several numerical methods for solving variety of Fredholm and Voltera integral equations. Especially,
some numerical methods, such as projection and collocation methods, have been used to solve the problem. Most of
these methods, appropriate linear combinations of basic functions, such as Chebyshev polynomials [1} 2] [3 [ [5l [©],
Legendre polynomials 7], [8, 9], Bernoulli polynomials [10], Bernstein polynomials [11} 12} [13], monomials[I4, [I5], Tau-
collocation method[I6], wavelets [17, (18] [19] have been used. The coefficients of linear combinations of basic functions
are obtained through these methods. And most of the these methods are performable only for Fredholm or Volterra
(linear or nonlinear) integral equations. Therefore, it is necessary to present a generic method that can be applied to
all integral equations of the second kind which includes Fredholm, Volterra, and mixed Fredholm-Volterra (linear and
nonlinear) and as a result, best coefficients of linear combinations are yielded.
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The problem of best polynomial approximation for a continuous function on a closed interval is one of the most

important and applicable subjects of the approximation theory. The Remez algorithm is an iterative algorithm and
effective technique for obtaining the best polynomial approximation with very high accuracy. The basis of the Remez
algorithm is to find a certain number of points on the desired interval and to solve the system of their corresponding
equations. By updating the points and repeating the process, it is possible to achieve the desired accuracy in obtaining
the best polynomial approximation. Concerning this issue, first, the basic idea of [15] and the Remez algorithm is
developed and then it is applied to integral equations of the second kind. The current study attempts to propose a new
approach in order to find the best polynomial approximations for a given integral equation of the second kind. In this
approach, the solution of a given integral equation is represented as a polynomial (linear combination of monomials).
Furthermore, the calculation method of the corresponding coefficients of these monomials is discussed based on the
Remez algorithm. Moreover, the convergence and the error analysis of the proposed scheme are studied. This study
shows that the obtained approximations are very close to the best polynomial approximation for the solution of
an integral equation, which is the main advantage of the proposed method. The accuracy and convergence rate of
this method are compared with the other existing ones, which indicates improvements in the results. Accordingly,
this method is appropriate and practical for solving all integral equations of the second kind, integro- differential
equations, multi-dimensional integral equations, ordinary and partial differential equations. The structure of the
paper is as follows:
In Section [2 the Remez algorithm is introduced. In the third section, the method of solving the integral equations of
the second kind by using the Remez algorithm is presented. Sections [4 and 5] are devoted to the convergence analysis
of the presented method. Finally, to observe the efficiency of the proposed approach, it is used to examine some
numerical examples and obtained results are compared with those of previous methods.

2 The Remez Algorithm

With the assumption that n is a nonnegative integer, P,, denotes the set of all (real valued) polynomials of degree
<n ; such that if p, € P,, then
P () = anz™ + apn_ 12"+ . 4 a1z + ag. (2.1)

Definition 2.1. For given f € Cl[a,b] and n > 0, fixed, p; € P, is called a polynomial of best approximation of
degree n to the function f in the co-norm whenever:

If = Phllee = min [lf = pallec, (2.2)

n n

where

17 = Palloe = max, (@) = pa @)

Chebyshev proved that such polynomial exists and is unique. So, it is often referred to as the minimax polynomial.

Theorem 2.2. (The Oscillation Theorem) Suppose that f € C[a,b], a polynomial p, € P,, is a minimax polynomial
for f on [a, b] if and only if, there exists a sequence of n+2 points z;, i = 0,1,...,n+1, such that a < z¢ < ... < Tp41 < b,

f(x:) —pn(zi) = (=D)De, i=0,1,....,n+1, (2.3)
and
e = max |f(z) = pn(2)] (2.4)

By using the Oscillation Theorem, minimax polynomial for the function f on the interval [a, ] can be obtained. For
this objective , the system of n + 2 linear equations in the n + 2 unknowns {ag, a1, ..., an, e} is solved( for z;s
selected). The great challenge is that e does not always satisfy in . To solve this problem, Remez has been
presented an iterative algorithm known to the Remez algorithm as the following:

Step I: Choose arbitrarily n + 2 points z;, 0 <i <n+ 1 in the given interval [a, b].

Step II: By solving the following system of linear equations, ag, a1, ..., a,, are found.

f(xi) = pn(xi) (2.5)

I
—
|
—_
~—

S
o
~
|
o
—
3
+
“)—‘



The Remez algorithm in finding polynomial approximations for the solution of integral equations 2131

where p,, is as (2.1)).

Step III: Obtaining p,, from step II yields the root of |f — py|, 2, on interval [x;, x;11], ¢=0,1,....,n+ 1.

Step IV: First we divide the interval [a,b] into the (n + 2) subintervals [a, 20], [20, 21], s [Zn—1, 20, [2n,0]. Then in
each of these subintervals, the point at which |f — p,| attains its maximum value is computed and is denoted by 7,
i=0,1,...,n+ 1.

Step V: It stops and p, obtained from step II is chosen as the best polynomial approximation; otherwise it is set
x; =z and goes to step IL

It has been proved that the system of equations of Eq. have unique solution, therefore other steps of the algorithm
are applicable.

3 Explaining the Method

The general form of a Hammerstein integral equation is given as follows:

y(l‘) = /\5/0 k1 (JJ, t)Fl (t7 y(t))dt + s /OI k‘2(£7 t)FQ(ta y(t))dt + 9(3?)7 (31)

where the parameters A\, v and ki(x,t), kao(z,t), F1, Fy and g(z) are known functions, while y(x) is an unknown
function which must be determined.
Suppose that the approximate solution of Eq. (3.1]) is presented as Eq. (2.1)), therefore

y() — pa(z) = Rlpa)(x) + elpn] (), (3.2)
where:
R[pa)(x) = —pu(x) + As / (2, O)Fy (£, p ()t + 7 / "k, ) Fo(t, pu (D) dt + g(a), (3.3)
0 0
elpal (%) = As / b (2, ) [y (6, 5(1)) — F (1, p ()]t + s / o ) [Ba(ty(0) — Boltopu(®)ldr. (3.4)

So, Eq. (3.2) can be written as follows:

(y(x) = elpnl(2)) = pn(x) = Rlpn](2). (3-5)

In the next sections, it will be shown that there exists a polynomial p} € P, such that
[R[pp]llco = min [[R[py][lco- (3.6)
Pn€Pn

Also, it will be proved that the sequence {pX} is convergent to the exact solution of Eq. (3.1)).
According to Eqgs. (3.5 and (3.6]), it is concluded that:

min ||y — €[pn] = pnlloc = lly = €lpy] = pulloe = [1Rp7 oo (3.7)
Pn€Py

Eq. (3.4) and the convergence of the sequence {p}} result in

lim {le[pp ][ = 0. (3.8)

n—oo

Now, it is shown that {p}} is best polynomial approximation for y — €[p%] ( where y(z) is the exact solution of Eq.

(3-1)). According to Eq. (3.5), it is clear that
y() — elppl(x) — pu(x) = Rlpyl(2) + p;,(x) — pn(2). (3.9)
Due to Eq. (3.9), there exist a polynomial p,, such that:

ly — €lpn] — Pl = pmeig |y — €lpy] — Pullc = pmeig | Rp;] + 05, — Pulloe = IR[P}] + Py — Prlloo- (3.10)

n
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Moreover, p}, and p,, are almost the same, since according to Eq. (3.10) we have
125, = Pulleo < 2 R[p) ]|l oo (3.11)
On the other hand, due to the definition of R[p}] it can be written
IRIp7)lloe < IRIPY Nlloo < Lllpy" — ylloo, VR €N (3.12)

where L is a constant and p}* is the best polynomial approximation for the solution of Eq. (3.1)).
Theorem 2.4.6 of [21] for interval [—1, 1] gives

1 [yt ()]

B = 10 = vl = g7 oy €€ (L) (313)
Assuming g(x) = y(z + 1), —1<2<1 we get
EP(y) = B (g). (3.14)
From Egs. and we have
B0 (y) = -1 (g) = 1 |g(n+1)(i)|. (3.15)

27 (n+1)!
Based on the definition of g and Eq. (3.15)), it is deduced that

1 |y D(g)|
920+l (4 1)

P = ylleo = £€0,1]. (3.16)

With a little ignorance, Eqgs. (3.11)), (3.12]) and (3.16)), especially for n sufficiently large, are shown

Pn :p:y (3.17)

Since p,, is best approximation for y — €[p’] then, to obtain p, (or same p} ) of Eq. (3.10) can be achieved based on
the Remez algorithm which is based on the solution of the following equations system :

(y(x;) — €[pi](x:)) — Pnlxs) = (—1)'e, i=0,1,...,n+1, (3.18)

where x;, 0 <4 <n+1 are chosen in the interval [0, 1].

Egs. (83), (B-I7) and (B-I8) yield

R[p:](z;) = (—1)%e, i=0,1,...,n+ 1. (3.19)

Therefore, despite of the unknown y(x), by using of Egs. , and , steps of the Remez algorithm for
obtaining p} are executable.

Conclusion: In fact, to finding the best polynomial approximation p,, for y — ¢[p] is equivalent with minimization
|R[pr]|lo for p, € P, and it can be implemented by using the Remez algorithm based on solving the system .
Main conclusion I: Minimization of |R[p,]||cc leads to generation of the sequence {p}} which:

1- Converges to solution of integral equation.

2- ¢[p}] is convergent to zero according to (3.4).

Since p} is the best polynomial approximation for y — €[p}] and €[p:] — 0 hence

3- By increasing n, p;, is best polynomial approximation for solution of integral equation.

4 The convergence analysis of linear integral equations

In this section, it is assumed that in Eq. (3.1), Fi(t,y(t)) = y(t) and F5(t,y(¢t)) = y(t), which yields the linear
form of integral equation. It is supposed that the form of approximate solutions of integral equation is as Eq. (2.1)).
Substituting Eq. (2.1)) into linear integral equation causes that the residual function R[p,] turns into

R[pn] :a0¢0+a1¢1 ++an¢n + g, (41)
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where .
bi(z) = —a' + /\/ ky(x, t)t'dt + / ko(z, t)t'dt, 0<i<n.
0 0

Let minimization R [p,] occur for a}, i =0,1,2,...,n, therefore,

lajo +aion + ..+ ason+ gl = min [Rpalle. (42)
Now, we show that the sequence {p}} is convergent to the solution of linear integral equation where:

pi(z) =ala" +a_x" ' 4. Falx+al. (4.3)
As a result, items 2, 3 of Main conclusion for linear integral equation are concluded.

Theorem 4.1. There exists a p}, as Eq. (4.3) such that ||R[p}]|lecc = mig 1 R[Pn] |l co-
Pn€

n

Proof . The set V = {agpo + ar1¢1 + ... + andn|(ao, a1, ...,a,) € R* 1} is a finite dimensional subspace of normed
space C|0,1]. Hence there is a best approximation function g with respect to V' [20]. O

Theorem 4.2. If ks (z,t) is continuous on 0 < ¢t < z < 1 and f(x) is continuous on 0 < x < 1, then the integral
equation y(z) — v fox ko (x,t) y(t) dt = g(x) possesses a unique continuous solution for 0 < x < 1.

Proof . See [20]. O

Theorem 4.3. The sequence {p}} of presented method is convergent to the exact solution of Eq. (3.1)) whenever in
Eq. (3.1) A =0. (linear Volterra integral equation)

Proof . At first, corresponding to the integral equation

y() — / ko (2, 0)y(t) dt = g(a),

we define the linear transformation T : C'[0,1] — C'[0, 1] by

T [v] (z) = v(x) — fy/w ko(z, t)v(t)dt. (4.4)

0

Obviously the operator T is bounded, because ka(z,t) is bounded on the set
{(x,t)|0 <t<a< 1}.

Also T is one-to-one, since Eq. (3.1) has a unique solution. Moreover, according to Theorem 4.2, T is onto. Thus
there exist 0 < a and 0 < 3, such that (see [16]) o ||v]| ., < [|[Tv], < Bv]l,, for all v € V where

! and 3 = |7 - (4.5)

B 1
1T~ o
In particular for v = p,, — y, we have:

allpn =Yl < IR pnlllo < BlPn — vl » (4.6)

where y is the exact solution Eq. (3.1). Since span {vq, 1, .., ns ©n+1, .-} is dense in C'[0,1] and y € C'[0, 1], for
given £ > 0, there exists some py such that | R [pn] ||, < ce. According to definitions of p and R |[p}] for any n > N
we have:

lloo

[7[pn] oo < RPNl < IR [pn]llo < e (4.7)

By (4.6) and (4.7) the proof is completed. O
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Theorem 4.4. (Fredholm alternative) Let V be a Banach space and let K : V — V be a compact operator where
K] (z)=— fol k1(z,t) v(t) dt . Then the equation

1
o) <A [ k@) o) dt = go)
0
has a unique solution v € V for any f € V, if and only if the homogeneous equation
1
v(x) — A / ki (z,t)v(t)dt = 0,

0

has only the trivial solution v = 0. In this case, the operator I + K has a bounded inverse (I + K)™ "

Proof . See [17]. O

Theorem 4.5. The sequence of approximate solutions {p, } of the proposed method is convergent to the exact solution
of Eq. (3.1)), whenever in Eq. (3.1)) v = 0 (Fredholm integral equation).

Proof . The proof is the same as of Theorem (3). O

Theorem 4.6. The sequence of approximate solutions {p } of the proposed method is convergent to the exact solution
of Eq. (3.1) whenever in Eq. (3.1)), v, A # 0 (mixed Volterra — Fredholm integral equations ).

Proof . By defining .
T (2) = v(z) -~ /0 ko (2, Yo (b d, (4.8)
1

and

S (x) =— )\/ ki (x, t)v(t)dt, (4.9)

0

Eq. becomes
T [v] (z) + S [v] (x) = f(z). (4.10)

Obviously T~! is bounded and S is compact. Hence, the linear operator T=1S is compact too. Due to [17], the
linear operator I+7~1S has a bounded inverse, as Eq. (3.1]) has a unique solution. Therefore similar to the proof of
Theorem 4.3, the result can be obtained. [J

Conclusion IT: With the aid of Theorems 4.3, 4.4, 4.5 and 4.6 it is concluded that:
aa [Rlpnlllee < IPn = ylloe < Ba IR [pn] o Vn, (4.11)
— 1 — -
where ay = AT - Ba = HA 1HOO , and

€T

1
Ay(x) = y(z) — )\/0 k1 (z, t)y(t)dt — 'y/o ka(z, t)y(t)dt. (4.12)

Using (4.4) gives
aallR il < Ph =yl < BalR [Pl - (4.13)

Conclusion III: Assuming p}* is the best approximation for the solution of linear integral equation (2.1)), according
to definition || R[p%]||cc and inequalities (4.11)), (4.13)) we can write
1P7 = ylloo < &(A)IP" = ylloo (4.14)

where r(A) = [|A||||A7Y]| > 1. Consequently p}, can be very close to pi*.

Also by definition of €[p,](x) and the fact that k; and ks are continuous, we have

lelpilloo < Klly — Phlloo- (4.15)
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5 The convergence analysis of nonlinear integral equations

In this section, it is assumed that Fy(z,y(z)) and Fy(z,y(x)) with respect to variable y(z) are nonlinear. Even
though the presented method is practical for all nonlinear integral equations of the second kind, the existence of the
nonlinear terms in the integrand of these equations will increase the computation time and complexity. In order to solve
this problem, first we linearize the integrand term by changing variables Z;(x) = Fi(z,y(z)) and Z3(z) = Fa(x, y(x)).
Therefore, Eq. is converted into following system

(5.1)

{Z1($) = Fi(x, L[Z1, Z2)(z)),
Zo(x) = Fa(z, L[Z1, Zo](x)),

where L[Z1, Zg](x) = As fol ky(x,t) Z1(t)dt + s fox ko(z,t) Za(t)dt + g(x).
Then the system (5.1]) is solved by the Remez algorithm. It is clear that y ( = As fo ki(a, t) Z7 (t)dt+s [ ka(x, ) Z5 (t)dt+

g(z) is the solution of Eq. (3.1) where (Z1 , ZQ) is the solution of system ([5.1]). It is assumed that p,,, g, are polynomials
of degree n the same as (2.1). So from we have

{(a (#) = €1[Pns 4a] (1)) = pa(@) = Ri[pn; 4a)(@) 52)
(Za() — €2[pn, 4nl(2)) — qn(®) = Ra[pn, ¢u](2)
where
€1[pn, @nl(®) = Fi(, L[Z1, Z2](x)) — Fi(x, L[pn, gn]()),
€2[pn, @nl(x) = Fo(x, L[Z1, Zo]()) — Fa(x, L[pn, gn]()), (5.3)
Ri[pn, 4n](x) = —pn(z) + Fi(z, Lipn, ¢a)(2)), '
]

( (
Ro[pn; qn](2) = —gu (@) + Fo(, Lpn, gn)(2))-

Now, in a similar way as in section [3] we look for p}, and ¢, which are the best polynomial approximations for Z; — ¢;
and Zs — €9 in such that by increasing n, ¢; and €5 tend to zero.

Remark: Corresponding to A = 0 or v = 0 have Ra[py, ¢»)(z) = Ra[gn](z) or Ri[pn, ¢u](x) = Ri[ps](x), respectively,
that for obtaining p;, or ¢ proceed the same as previous sections.

Corresponding to A # 0 and v # 0, at first is defined:

R[pn; qn] = max{||R1[pn; gnllloc s [[R2[Pn;qn]lloc}- (5.4)

Then, we put R[p},q¢i] = min_ R[pn, ¢n].
Pnsqn €Pn

Finally, to find p}, ¢}, the follwing system of equations will be solved .

{Rl[pn,qn](xi) =(~1)er, i=0,1,.,n+1, 55)

Rolpn, gnl(z;) = (—1)7es. 5=0,1,...,n+ 1.

Theorem 5.1. Suppose that F} = Fy(z, g(z)) and Fy = Fy(x, g(z)), if | lim (s—Fy(x,js))| > 1+||F1|| and | lim (57
S§— 00
Fy(x,48))| > 1+ || Fz] (j is a constant ). Then there exists pf and ¢ where ||R1[pX, ¢]|lcc = P | R1 [pn,qnmoo
D E

ny4n

and || Ra[p},, g5 llco = | R2[Prs Gn) || -
p q GP

n,dn

Proof . First let A = 0 (Volterra), therefore

Zy(x) = Fy(x, L[ Z:](x)), (5.6)
Ra[gn)(z) = —qn(x) + Fa(x, Llgn] (z)), (5.7)

where z
LIZ)(z) = s /O o, ) Z(8)dt + g(). (5.8)

The set ,, is defined as follows:

Qn = {gn € Pul |R2laullloc < 1+ [|Falloo}- (5.9)
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Clearly 0 € Q,,, so Q,, is nonempty and based on definition of €2, it follows that ||Rz[¢n]||cc attains its minimum over
the set €, and this set is uniformly bounded, otherwise there exists sequence {¢,,} of set Q,, such that

|gm (@m )| = llgmloc = o0 (5.10)
Case 1: F; satisfies similar to Lipshitz condition with constant 7, in other words

|Fo(2, g (x)) — Fa(x, Z2(x))| < rlgm(x) — Z2(2)]. (5.11)
Hence, subtracting (5.6) from (5.7)) and using Lipschitz condition gives

|gm (2m) = Za(@m)| < |Ra[gm](2m)| + 7 |/0zm ka(@m, 1) (gm (1) — Z2(t))dt]. (5.12)

It is clear that Zs(x,,) and |Ra[gm](zm)| are finite, therefore, due to (5.10) and dividing the two sides of Eq. (5.12)
by |gm(zm)| and then taking the limit on both sides of Eq. (5.12)), it can be deduced that

oL 19 T ki Dan(Odt = glom) = i ka(em 1) Za(0)d]

T m/oo Gm (zm)|

< k. (5.13)

where ko = Jmax |ka(2,t)|. Thus, there exist r; and 7o such that for sufficiently large m value, we have:
_‘/1;7 =

r1m (Tm) < g(zm) + /me ko (@m, ) gm (H)dt < r2Gm (Tm)- (5.14)

From (5.7) and (b.14) it is obtained
Ry [Qm](xm) = _Qm(:ﬂm) + FQ(xm7ij($m))' (515)
Due to the ¢, € Q,, itis in contradiction with the assumption | lim (s — Fy(z,js))| > 1+ || Fy]|.
S—>00
Case 2: Case 1 does not satisfy. Then for any r € N, there exists ¢, € €2,, such that

rlar(z) — Za(z)| < |Fa(z, qr(2)) — Fa(z, Za2(2))]. (5.16)
Also, subtraction (5.6) , (5.7) and then applying absolute value is yields

|Fa (2, gr(2)) — Fa(z, Z2(2))| = lgr (2) = Z2(2)| < |Rag,)(2)]. (5.17)
Since r can take large values and ¢, € Q,,, then 15.16‘ and (| contradict bounded Rs[g,]. Therefore, it is proven
that €, is bounded. So, the function I'(g,) := || Rz qn]||Oo is contmuous therefore, 2, is a closed set. Hence the

continuous function I' attains its minimum over the set Q,(compact). According to the definition 2, we have

min [ Ralgallloe = min | Ralgalllc. (5.18)

dn n Adn n

which completes the proof. Fredholm and Fredholm-Volerra are proved similar to Volterra. [J

Theorem 5.2. If lim (s — Fi(x,js)) # 0 and lim (s — Fa(x,js)) # 0, then sequences {¢}:} and {p}} of presented
55— 00

sr00
method are uniformly bounded.

Proof . It can be proven in analogous way as Theorem 5.1 . O

Theorem 5.3. The sequence {¢’} of presented method is convergent to the exact solution of Eq. (3.1)) whenever in
Eq. (3.1), A = 0. (nonlinear Volterra integral equation)

Proof . The Theorem 5.2 states that the sequence {¢}} is uniformly bounded, hence F5 over {q}} U{Z>} satisfies in
the Lipshitz condition. The subtracting (5.6)) from (5.7) and applying of Lipschitz condition for F» leads to:

IRa[ga]lloo < (1 + ko) Z2 — gullocs (5.19)



The Remez algorithm in finding polynomial approximations for the solution of integral equations 2137

and
| Z2(2) = qn(2)] < [Ra[qn](z)] +7“/ ka(x, 1)| Z2(t) — qn(t)|dt, (5.20)
0
where r is the Lipschitz constant of function Fy and ko = [Jnax |ko(z,t)].

Using Gronwall’s inequality for ((5.20)), especially when g, = q; , it follows that

1Z2 = anlloo < [[R2lgn]llcce™. (5.21)

Based on the definition Rs[g}], obviously
| R2[gp]lloc — 0. (5.22)

Inequality (5.21)) and (5.22)) prove the convergence {¢*} to Zs( exact solution). O

Theorem 5.4. The sequence {p%} of presented method is convergent to the exact solution of Eq. (3.1)) whenever in
Eq. (3.1), v = 0. (nonlinear Fredholm integral equation)

Proof . In this case we have

Rulpn)(x) = —pu(z) + Fi(z, Lpa](2))- (5.23)
where )
LIZ](x) = As /O b (2, ) Z(8)dt + g(2), (5.24)
Eq. gives
Py () = P (2)] < [Balpy)(2)] + [Ralpr)(2) 4+ 1l Lipp)(2) — Lippl(2)] + ralz — =], (5.25)

where r1 and ro are the Lipschitz constants of function Fy. Since ||R1[p}]llec — 0, k1 is continuous and especially
{p;} is uniformly bounded, then the sequence {p}} is equicontinuous. Considering that {p}} is uniformly bounded
and equicontinuous, according to Arzela—Ascoli theorem proof is completed. [

Proving the convergence of Volterra-Fredholm integral equation is the same as Theorem 5.4. Therefore Main
Conclusion in the previous section for nonlinear integral equations is satisfied.

6 Numerical results

In this section, five numerical examples will be solved using the proposed method. These examples confirm the
accuracy and high performance of the method, and all of them are carried out using programs written in MAPLE.
Also, when the results are compared with those of [6], [I0], and [16] it is indicated that the presented method is more
accurate.

Absolute error between the exact solution and its approximate solution is defined by

en(x) = lyn(2) —y* ()],
and (6.1)

lenllc = max e, (x)],

z€[0,1]

where y7 is an approximate solution of the proposed method and y* is the exact solution. On the other hand, it is
assumed that p;* is the best polynomial approximation of degree at most n, for y* by using Maple software. y;; in
Examples and is a polynomial (same p7), the comparison between the two graphs y and p;*, reveals that
they are identical and it does not display minor differences between them. To show this and the rate of convergence
of this method, the graphs y* — y’ and y* — p;* are plotted in Figures and From these figures one can see
that y and p}* are almost the same. Especially, it is clear that by increasing n, the difference between y? and p}*
decreases. This confirms our theoretical results.

Example 6.1. Consider the following Volterra integral equation
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x
y(z) = sin(z) — @ 41 4+ / cos(t)evdt, (6.2)
0
with the exact solution y(x) = sin(x). The comparison of y* — y* and y* — p** for n = 6 and n = 8, is presented in
Fig[l] Overlapping of these two ghraphs in Fig[l] reveals that y is a best polynomial approximation for y*.

® Difference between exact solution and its best polynomial approximation
= Difference between exact solution and obtained polynomial based on proposed method

15%10°°
-6
Errors 1.x10
5.x10°7
0 T T T T
0.2 0.4 0.6 0.8
X

-5.x10774
-1.x 10704 :
-1.5% 1070 i
a)n=6
3.x10°8
Errors  2-% 1078
1.x 108
0 T
0.2 0.4
-1.x10°8
-2.x10°8
-3.x10°%
a) n=8

Figure 1: The comparison between differences the exact solution with its best polynomial approximation and obtained polynomial based
on the proposed method for Example

Example 6.2. Consider the following Volterra integral equation [6]:
3 1 —2z ¢ 2
yo) =5 — ge — [ R0 +yol, (63)
0

with the exact solution y(x) = e~®. The errors obtained by the proposed method and those of the method in [6] are
shown in Table This table demonstrates that presented method has smaller errors than those of the method [6]. So,

the graphs of y*—y» and y* —p* forn = 12 andn = 15in Fig show that v} is a best polynomial approximation for y*.
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Table 1: Absolute errors based on the proposed method and the method in [6] for Example

n llenlloo llenlloo
Proposed method Method in [6]

4 1E-05 2.39E — 05

8 15E-11 1.99E — 10

® Difference between exact solution and its best polynomial approximation
= D)ifference between exact solution and obtained polynomial based on proposed method

2.x10°18 n
Errors
1.x 10718
T
-1.x 10718
-2.x 10718
an=12
1.x10°2 “ n ﬂ
Errors
5.x 10724
0 T T T
h.2 0.4 0.6 0.
-5.x10°% =
-1.x10°2 u U

b)n=15
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Figure 2: The comparison between differences the exact solution with its best polynomial ap- proximation and obtained polynomial based

on the proposed method for Example

Example 6.3. Consider the following Volterra-Fredholm integral equation[I6]

yia) = 2c0s(a) 243 | " sin(z — t)y (00t + =g ooy [ (1= 000 @) e+ y(0)at

(6.4)

with the exact solution y(z) = cos(x). Table [3|indicates that the results of our method have more rapid rate of con-
vergence than the method [I6]. The comparison of y* — pX*,y* — y¥ for n = 10,12 are exhibited in Fig. [2l Maximum
absolute errors 1074 and 10~!7 show that y* is a good approximation for y*. Also, by increasing n, y; is very close

to best approximation.
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Table 2: Comparison of absolute errors for Example in case n = 8.

x;  ep(x;) in [I6] e,(x;) in presented method

0 0 7.12E-12
0.2 2.81E-14 0
0.4 2.88E-11 1.38E-11
0.6 1.66E-09 6.51E-12
0.8 2.94E-08 5.23E-12
1 2.73E-08 3.28E-12
@ Difference between exact solution and its best polynomial approximation d|
=== Difference between exact solution and obtained polynomial based on proposed metho
8.x10°15
N
6.%x 10
1A & A
Errors -15 1
4.x1071% ¢
] > )
i £
2.x10°15 : 4 ®
; »

L 2 20 o0 an an a4

=3
=
S
=3
=N
=3
)
ala o ala o o

&
4

'R 4 *
L L2

Figure 3: Comparison between differences the exact solution with its best polynomial ap- proximation and obtained polynomial based on
the proposed method for Example @

Example 6.4. Consider the following Volterra-Fredholm integral equation[10]:

T 1
y(x) :f(:z:)+/0 sin(y(t))dt+/ 22t In(y(t))dt, (6.5)

0

with the exact solution y(z) = 1+ x. In this example, accoding to (5.1) nonpolynomial approximate solution is as
follows:

T 1
v () = f(2) + / pL(t)dt + / 20217 (1)t (6.6)
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Table 3: The relative error for [6.1} [6.2] [6.3] and [6.4] in case n=11 , n=13.

n Enr Enr Enr Enr
Example (6.1) Example (6.2) Example (6.3) Example (6.4)

11 2.7E-13 1.5 E-16 4.5E-16 1.75E-12

13 6.4E-17 3.4E-20 8.3E-20 4.2E-15

where polynomials p and ¢, are obtained from the system [5.5] The comparison of absolute errors in Fig. [ with the
figure of example 7 of [10] confirms the high efficiency of this method.

8. x 10-15_-
7. % 10-15_.
6. x 10-15:
5.x 10-15—-
4. x 10-‘5:
3.x 10-‘5:
2. % 10-15_-

1.x 10—15_

0 0.2 0.4 0.6 0.8 1

Figure 4: Graph of e, (z) for example (6.4)) with n = 13.

Finally, to ensure the convergence and efficiency of the proposed method, a relative error of the approximate
solution is obtained for each of the presented examples for n=11 , 13 in the table [3]

7 Conclusions

This study discussed how the Remez algorithm can be applied for obtaining the approximate solution of integral
equations. The most important contribution in this work is that the implementation of this method for integral
equations yielded the best polynomial approximations for the solution of the integral equation. So, a great advantage
of the recommended method from a computational point of view is simplicity and quick reduction of an integral
equation to a system of algebraic equations. The proof of essential theorems and the presentation of numerical
examples confirm the application of this method for obtaining the approximate solution of integral equations with a
high convergence rate. So, it could be possible to extend this method to integrodifferential integral equations, multi-
dimensional integral equations, ordinary and partial differential equations, which will be investigated in the future
studies.
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