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Notations

R:a set of reel numbers.

C:a set of complex numbers.

N:a set of natural numbers .

R, [X]:a set of polynomial .

IDE: Integro-differential equation .

FIDE: Fredholm Integro-differential equation .
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general introduction

n the last years there has been a growing interest in the Integro-Differential
equation , it is an important field in modern Mathematics , where we can
find them in many fields which include ; engeneiring , mechanics potential
theory electronic ...etc
The Integro-Differential equation of the second kind is an equation in which
both differential and integral operators appeared in the same equation , and The
Fredholm IDE is characteriesd by the integral boundaries in which are fixed ,

we define it in the next form

YO() = £O) + A f ] kCx, Dy(0dt
y=B0)=a, k=1,..,n

with k(x,t) is a continuous function , y(x) is the required function and y(”_k)(O) is
the initial condition
A Taylor collocation method is presented to solve the FIDE numerically in terms of

Taylor polynomial using the Taylor polynomial points

N ()
=310 oy

|
—o n!




CONTENTS 8

those equations are usually difficult to solve analytically , So the aim of this thesis
is presenting a numerical methode 'Taylor collocation’ to find the approach solution
for FIDE where this work is organized in the folowing way:

Chapter one : is a remainder about some notions such ;functional, numerical

analysis and operators theory , we will mention respectivelly ;the Hilbert, Banach
...(etc)spaces, the Collocation method and taylor seriers finaly the linear ,bounded
...(etc) operators .

Chapter two: is an introductory concepts ,about Differential, Integral and Integro-

Differential equations , showing the relationship between IDE and IE.

Chapter three: will be about the method we will use for solving FDIE where we

will explain the steps of this method then we will apply it on some examples .

Chapter four : we will solve some equations and find the approach solution using

the Matlab programing then we will compare it with the exact solution

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



CHAPTER 1

REMAINDERS AND FUNDAMENTAL NOTIONS

n this chapter we will remaind certain fundamental notions ,and the neces-
sary tools that we need in our thesis concerning the functional space and the

operators

1.1 Functional analysis notions

1.1.1 Normed space

Definition 1.1.1. Let E be a vectorial space in the field K = R or C we say that E is

normed vectorial space if it is endowed a norm ||.||.

Definition 1.1.2. (Norm) We call a norm in the space E any function denoted ||.||
defined from E to values in R; Such as

1. ||x||=0&=x=0

2. [|[Ax||=1|Alllx|]| forall x € E,and A €K

3. ”x —|-y” <|lx|l + Hy” forall x,y €E
Theorem 1.1.1. All normed space is metrizable

proof
For all x,y € E , we define the function f by f(x,y) = Hx — y” we observe that the

function is well metric in E because

f,y)=|x—y|]|[=0=x—y=0



1.1. FUNCTIONAL ANALYSIS NOTIONS 10

Hence
X=y

it’s obvious to see that f(x,y) is symmetrical

FO,y)=|x—y||
= ||y —x|| = F (. %)

For the triangle inequality , we write

fe,y)=|x=y| =||x-2)+E-y)
<llx—zl+]|z -y

=flx,2)+f(z,y)

1.1.2 Banach space

Definition 1.1.3. We call Banach space (E, ||.||) all normed vector and completed for

the distance deducted from its norm .

Definition 1.1.4. (Completed space) Normed space (E,||.||) is said completed if all

Cauchy sequence x, with element of E is a convergent sequence in E
Ve >0,IN. €N,Vp,q >N, = pr —xq“ <e

Such as

lim x,=x
n—-+400

Definition 1.1.5. (Cauchy sequence) Let x,, be a sequence of element of normed space

(E, ||.I) , we say that the sequence x,, is Cauchy if the following relation is verified
Ve > 0,dN,,Vp,q = N, we have ||xp — xq” <e

Theorem 1.1.2. Let x,, be a cauchy sequence in normed space (E,||.||) contains a

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.1. FUNCTIONAL ANALYSIS NOTIONS 11

subsequence x,, converges toward x. Hence the sequence x,, is also convergent toward

the same element x

proof

Let x, be a Cauchy sequence then it comes

Ve > 0,dN,,Vp,q = N, we have ||xp — xq” <e€

We particular for n, > N, , having

Vp,n, = N, we have pr — xnk” <e€

With the convergent of the sequence x,, toward x

n, >N, , xnk—x||<e.

Where the convergence of the sequence x, toward x

Vp, ng>N,_,

ey = x| = ey = + 00, =

xnk—x” <e€

+|

< —_
— HXP x”k

1.1.3 Hilbert space
Definition 1.1.6. A Hilbert space is a Banach space which contains an inner product .

Definition 1.1.7. (Inner product) Let E be a vectorial space in R , an inner product
in E is a mapping of E X E € R, noted <.,.> verifying the following properties :
Vx,y,2€E, A€R

1. <x,x>=0
2. <x,x>=0= x=0

3. <Ax,y>=A<Xx,y>

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.2. NUMERICAL NOTIONS 12

4. <x,y+z>=<x,y>+<x+z>
5. <x,y>=<x,y>

Remark 1.1.1. 1. A vectorial space that endowed an inner product is called an Eu-

clidien space or Prehilbertien space.
2. The definltion of inner product gives us the following statements

e <x+Yy,z2>=<Xx,2>+<Y,2>.

e <X, Ay >=A<Xx,y>.

3. We can introduce the inner product as a norm defined by :
x|l =/ <x,x >

1.2 Numerical notions

1.2.1 Collocation method

In mathematics,the collocation method is a method of numerical resolution of In-
tegral, Differential and Integro-Differential equations . the idea is choosing a finite
dimensional space of candidate solution ( in the general polynomials up to a certain
degree ) and a certain number of points in the domain (which called the collocation
points ) and selecting the solution which satisfied the equation giving to collocation

points .

1.2.2 Taylor series

Definition 1.2.1. Let y(x) be a function with derivatives of all orders in an interval
[a, b] wich contains an interior point c,

a Taylor series is a sum of polynomial terms that expressed the derivatives of y(x) ; to

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.2. NUMERICAL NOTIONS 13

approximate it at the single point x = c , the general form of the Taylor series is :

N _ ()
¥ =30 o

|
—0 n:

Where
y™ are the Taylor cofficients

Theorem 1.2.1. For all n € N, Taylor formula is given by :

- (e
n!

y(x) = (x —¢)"

n=0

And let the Taylor polynomial be X = (x — ¢)" which form a base of R,,[X]

proof
Let the Taylor polynomial be :

X=(x-¢)" n=0,1,...,N (01)

So we will demonstrate that form a free familly of R"[X] We consider A € R
n=0,1,...,N such that :

A,X =0

i.e

Ao(x =)+ (x =) 4.+ A(x =)V =0

For x #0

So we obtain

AOZA]_:...:AH:O

Therefore , y(x) = (x —c)" is a free familly We can say that the Taylor’s polynomials

are linearly independent .

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.3. OPERATOR’S THEORY 14

1.3 Operator’s theory

1.3.1 Bounded linear operators

Definition 1.3.1. (The Linearity) Let E and F be two normed spaces , an operator A
defined in E to F is called linear if and only if :

e Additive condition:
Vi1, 92 €E ,we have A(p; + ¢2) =A(p;) + Alp,)

e Homogeneous condition :

Vo € E,A €K we have A(Ap) = AA(p)

Definition 1.3.2. (Continuity of linear operator) Let E and F be two normed spaces
, a linear operator A defined in G C E to F is called continious in xq, of G if :

For all sequence x, of G converges toward X, , the sequence A(x,) converges toward
A(x,) that means

lim A(x,) =A(lim x,) = A(x,)

Remark 1.3.1. Linear operator A is called continious in G if it is continious in each

point of the set G

Theorem 1.3.1. Let E,F be two normed spaces , a linear operator A defined in a subset

G C E to F is called continious everywhere in G If it is continious in point x, of G

Definition 1.3.3. (Bounded operator) A linear operator A defined in E to F is called

bounded if there exists a positive constant C > 0 such that :
A < Cllx|lg Vx€E

Theorem 1.3.2. A linear operator A is continious iff it is bounded

proof

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.3. OPERATOR’S THEORY 15

We suppose that the operator A is bounded , we have
IAGOlF < Cllx|lg

Or
lA(x) — A(0)[[r < Cllx — Ollg

Where the countinuity of the operator A in 0 such that
lim A(x) =A(0) where lim x =0

Which leads to the countinuity everywhere .

1.3.2 Integral operator

Definition 1.3.4. We call integral operator all linear operator A defined in a normed

space E to normed space F given by the formula :

Ap(x) = J K(x,y)e(y)dy x€G,
G,

Where
K(x,y) :mesurable function defined in mesury set G; X G, who is called the kernel of
integral operator A ¢(y) : is mesurable function defined in G,

1.3.3 Differential operator

Definition 1.3.5. A linear Differential operator in ordre m is defined by

m
D=> a,(x)D"
a=0

Where the a,(x) are functions of n variable where they are called coefficients of oper-
ator D

Remark 1.3.2. Differential operator is an acting operator in the deferentiable func-

tions

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



1.3. OPERATOR’S THEORY 16

e When the function has single variable ;the differential operator is constructed

from ordinary derivates.

e When the function has miltiple variable ;the differential operator is constructed

form partial derivates .

When both differential and integral operator appeared in the same equation

we call it Integro-differential operator

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



I CHAPTER 2

INTRODUCTION TO THE THEORY OF INTEGRAL AND

INTEGRO DIFFERENTIAL EQUATIONS

U n this chapter we will have a look at the theory of Integral and Integro-
Differential equation where we will mention different types of IDE and the rela-

tionship between IDE and IE and will show the analytic solution

2.1 Differential equation

Definition 2.1.1. Differential equation is an equation where its unknown term is a
function , which has a relation between this function and its derivative

+a;(x)———+...... +a,(x)y =F(x)
dx (™ dx(n—1)

Where F(x) is given. With continious coefficients(ay, ..., a, ) and initial conditions:

y@=qy , Y(@ =g, Y (@) = 1.

Example 2.1.1.
y(x)+ 4y (x)=sin(x) 0<x<1
y(0)=0 y(1)=0

2.2 Integral equation

Definition 2.2.1. We call an Integral equation all functionall equation where the un-

known function y(x) appears under the sign of integration, the general form of an

17



2.3. INTEGRO-DIFFERENTIAL EQUATION 18

integral equation with unknown y(x) is given by:

y(o)=flx)+ J k(x, t)y(t)dt

E

Where f(x),k(x, t) are given

E is measure space .
Example 2.2.1. 1. f(x)= [ k(x,t)y(t)dt, (first kind).

2. y()=f(x)+A [ k(x,t)y(t)dt, A€R  (second kind).

2.3 Integro-Differential equation

Definition 2.3.1. The Integro-Differential equation is characterized by the existence
of one or more of the derivatives y'(x),y (x)...y™outside the Integral side , plus the

Integral operator We define the IDE as :

y(”)(x) i aly(”_l)(x)....any(x) = f(x)+ f k(x,t)y(t)dt.

E

Where a;, a,, ..a,, are constants.
f(x),k(x,t) are known functions.

y(x) is the unknown function,

2.4 Classification of IDE

We classificate the IDE based on their caracteristique such that :
1. Integration domain.
2. Kind of equation .
3. The nature of the function f(x) (homogenic).

4. The liniarity of the functiony .

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



2.4. CLASSIFICATION OF IDE 19

5. The nature of the kernel and singularity.

In our thesis we will mention only the first type wich is integration domain (for
other types see [3]])

We will define 3 forms of integration domain.

2.4.1 Fredholm Integro-Differential equation

The integral boundaries in FDIE are fixed , Which is given in the form :

b

yW0e) = f(x) + Xf k(x, t)y(t)dt

a
2.4.2 Voltera Integro-Differential equation

In the VIDE one of the Integral boundaries is varied Which is given in the form

X

y®(x)=fF(x)+ A f k(x, t)(t)dt

0
2.4.3 Fredholm-Voltera Integro-Differential equation

Here both fredholm and voltera inetgral operators are coincide so we have :

b X

k(x,t)y(t)dt + /’LJ k(x,t)y(t)dt.

0

¥y = £+ 2 J

a

Remark 2.4.1. We call the IDE is singular if either one or both of the integral bound-

aries are infinte, The kernel becomes infinte in the voisinage.

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



2.5. CONVERTING FREDHOLM INTEGRO-DIFFERENTIAL EQUATION INTO FREDHOLM INTEGRAL
EQUATION 20

2.5 Converting Fredholm Integro-Differential equation into

Fredholm integral equation

Let us consider the foLlowing FIDE

{ Y'(0) = p()y(x) +q0x) = [, k(x,y()de  0<x <1
y(0)=a

Where p(x),q(x) and k(x, t) are continious functions, We put :
y'(x) =2(x) (1)

We integre both sides of (1)) w.r.t to t from O to x we find

X

y(x)=«a —I—J z(t)dt (2)
0

Substituting (1)) and (2) in the FIDE above
We get :

X 1 t
z(x) =p(x) [a+J z(t)dt] +q(x) —f k(x,t) [a—I—J z(s)ds} dt
0 0 0

We put

1

g(x)=ap(x) -|—p(x)J z(t)dt +q(x)+ aJ k(x,t)z(t)dt
0 0

X 1 t
h(x) :p(x)f z(t)dt -I—J k(x,t) (J z(s)ds) dt
0 0 0

z(x) = g(x) +h(x)

And

Hence

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



2.6. ANALYTIC SOLUTION 21

1 t 1 t
f k(x,t) (f z(s)ds) dt =f (J k(x,s)ds) z(t)dt
0 0 0 0

1
kK(x,t)= J k(x,s)ds

We have
We put

We substitute in h(x) we find

b 1
h(x) = p(x)f z(t)dt + f kK'(x,t)z(t)dt
0 0

Hence
1
h(x) = J (a(x).H(x,t)+k'(x,t)) z(t)dt
0
Where
H(x’t):{ 1 (s—t)>0,
0 (s—t)<O.
We put

R(x,t)=p(x).H(x,t)+ k'(x,t).

Finaly we get the FID ;

1

z(x) = g(x) +f R(x, t)z(t)dt.

0

2.6 Analytic solution

A real function y(x) is called analytic if it has derivatives of all orders such that

Taylor series at any point c in its domain .

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



2.6. ANALYTIC SOLUTION 22

The generic form of Taylor series at x=0 can be written as :

N
E a,x"

n=0

For solving Fredholm Integro-Differential equation we will assume that the solution
is analytic

Therefore possesses a Taylor series where the coefficients a, will be determined
recurrently

Substuting Taylor series in FIDE we find :

00 (n) b 00
(Z anx“) = T(f(x))—l-?LJ (k(x, t)Zant")
a n=0

n=0

Where T(F(x)) is the Taylor series for f(x)

Example 2.6.1. Let us consider the folowing FIDE :

{J”(x)=4+4X+f11(1—Xt)y(t)dt 0<x,t<l1
y(0)=1

We substitute the Taylor series form in the equation we find

00 ! 1 00
(Zanx“) =4+4x+f ((1—xt)Zant”>
n=0 -1 n=0

00 1 00
Z:nanx”_1 =4+4x—|—f ((1—xt)2ant“)

n=1 -1 n=0

This leads to :

After integrating the right side of the integral and collecting the coefficients of like

powers of x we find :

205430504 = 64+ 2+ 2a it Za Zas b (4 2 — 20— 20— 20y
a a,Xx as X oo — —a —a —-a —a — —ady— —-d3— —dg— —a7)X
e 3 32 54 7% 978 3" 5% 7°% 97

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



2.6. ANALYTIC SOLUTION 23

Equating the coefficients of like powers of x in both sides gives
a, =6, a,=0,n=>2
Where the exact solution is given by

y(x)=1+6x

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



CHAPTER 3

NUMERICAL RESOLUTION FOR FREDHOLM
INTEGRO-DIFFERENTIAL EQUATION BY TAYLOR

COLLOCATION METHOD

z z this chapter , the Taylor Colocation method is developed for FIDE

Where we explained the different steps , with an illustrating example

3.1 Description of the method

We have the Fredholm Integro-Differential equation :

m b
Zpk(x)ym(x):f(x)mf KCx, Dy (6)dt (eq:1)
k=0 a

Where the known functions f(x) , pi(x), k(xt) are defined on the a < x, t < b, A is
a real parameter , y(x) is the unknown function We mention that the condition in the

most general can be written in the form :

[u—Y

3

[aijy(j)(a) + bijy(j)(b) + cijy(j)(c)] =A;i=0,1..m—1 (eq:2)

I
o

J
Where a <c < b, a;;, b;j,¢;;
We have the truncated Taylor series is

pare approprlate constants

N (Tl)
y =2 _(C)(x—c)” (eq:3)

n=0

24



3.1. DESCRIPTION OF THE METHOD 25

Where y™(c) are Taylor coefficients .

We assume that the solution of can be truncated Taylor series as If we
suppose that the functions pi(x) in (eq:1)are defined in a < x < b and k(xt) is
defined also and if bounded variation in a < x,t < b, that is k(x,t) can be expanded

to Taylor series If we put

y ()

n=0=y(x)= o (x —¢)°
€Y
n=1=y(x)= Y u(c)(x Sk
(2)
n=2=y(x)= Y 2!(C)(x —¢)?
(N)
n=N=y(x)= 4 N!(C)(x — )N

We can see that
t
A= [y ¥V () yP(c) .yM(e)]

X = [(x —c)° (x—=o) (x—=¢)? ..(x— c)N}

1

(2000 ..0)

0%00...0
My=| 00 3 0 ..0

ooo%...o

O e ny )

So that we can write the solution in the matrix form such as ;

[y(x)] =XMA
and now we apply the Taylor collocation method,
We define the Taylor collocation points by :

b—a
X;=a+1i N ; i=0,1..N; Xo=a, x;=D>b (eq:4)

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



3.1. DESCRIPTION OF THE METHOD 26

We substitute into we find
3 Py @) = £ (x) + AL (x,) (eq:5)
k=0

Where ,
I(x;) Zf k(x;, t)y(t)dte.

With the same method we did to we can write The matrix form of the system

eq:5
PY@+ Py 4 4P, yW=>"py®=F+ (eq:6)
k=0

Where

[ px) o . [ fxo) ) [ yO(x) )

00 ° P, (x;) “.O f(x1) J’(l)(x1)
b= ) ' ) ' : s F=1 f(x) |5 Yk= y(z)(xz) ;
0 0 ...P, E 5
\ bon) WicHy Ly ™(xy) )

[ 1(xp) )
I(x1)
I=1| I(x;)

\ I(;cN) )

We derivate the function w.r.t x we find :

ey — Y™ _an-1
Y (X) o nx(n—l)x...xln(x C)

y/(x) — y™(c) (x — C)n—l

(n—1)x...x1
Then we derivate for the second time we find :
ey — y™(c) _ _\n=2
Y () = et~ Dlx =)
y™(e)

" . -9
Y (X) o (n—z)x...xl(x o C)n

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



3.1. DESCRIPTION OF THE METHOD 27

Hence we find the kth derivative :

Substituting in we find :

(n)() .
y®(x,) = Z( o (x;—c)" % a<x<b

With the same method we find the matrix form :

[y®(x)]=cMA (k=0,1,..,N) (3.1)
Where
Xy, (xo— c)° (xo— o)t (xo — )N
C= Xy, . (X1_C)O (X1_C)1 ---(X1_C)N
Xy (ey =) (xy =) (g — )Y
©(x)
A= (1?(")
y™W(x) )
(00 .10 )
00 0
M, = AN
00 ..0 0 ...
\ 00 ...0 0 o )

C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation



3.1. DESCRIPTION OF THE METHOD 28

We write the system as :

(Z PkCMk) A=F+ 2l (eq:8)

k=0

Now we truncated the kernel k(x,t) to Taylor series (when x = c and t = c¢) in order to

find the matrix I

N 1.(n) (m)
9=3 70, oo 3k YO

n=0 ! m=0

b (n+m)( )
k(x,t)= J ——(x =) (t —c)"dt

Hence
1 a n+m

T nlm! 9x o x™

So the formula becomes

N N

kG, £) =D gn(x —c)"(t — )"

n=0 m=0

We can write the matrix form of k(x,t) by the formula :
[k(x,t)] =XKT! (eq:9)

Where
koo kor .- koy )

kio ki1 ...k
K = .10 .11 . N

kNO KNl DY kNN }

X=(@—d0@—d1”LP%W);TZ(U—QOU—QIWU—QNY
Hence ; we have
[yl =XMA, [y(t)]=TMyA (eq:10)
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We find the expression of the integral I in the matrix form by :

b
I(x)= f (XKT'TMyA)dt (eq:11)

Such that we define :

b
H=[h,,] =f T'Tdt

(t—c)P (t=c) ...(t=c)"

T'T = (t—.c)l (t.—C)z ...(tfc)n—i_l

(t—c)™ ... ...(t=c)m

So we integre the matrix we find

1 1
b (t—c)ls E(t—c)2|2 ...n—H(t—c)”+1|3
lro _ \21b lr._ \31b 1y ntlpb
f T'Tdt = (!t .C) o 3t ‘C) lq "'n—i—l(t. )"l
. : : :
L (p—cynt1b L1 4 ymt2|b 1 _ ntm+1b
m+1(t c) |a m+2(t c) |a n+m+1(t c) |a

We conclude the general form of h,,,

B (b _ C)n—}—m-i-l _ (Cl _ C)n+m+1

hnm o n+m+1 |n,m=0,1...,N (eq12)

We substitute (eq:12) in (eq:11) we find the final formula of the matrix I

I =CKHMyA (eq:13)
Finaly we substitute in We have

( P.CM, — ACKHMO) A=F (eq:14)
k=0

We assume that

W =) P.CM; — A\CKHM,
k=0
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So becomes
WA=F (eq:15)

m
W =[wy] = P,CM, — ACKHM,

k=0
So we write the augmented matrix :
Woo Wor ---Won 5. (Xo)
[(W:F] = W:10 W:11 ":WlN ;f(:xl)
Wno Wh1 ---Wan S (xy)

As we know that solving the FIDE is by finding the Taylor coefficients that presented in
the vector A Such that

A=W~IF (eq:16)

Now we represent the matrix form of the condition giving in using the truncated
Taylor series ; we find

(

m—1 N (n) N (n)
y'(c) _ y'(c) s
a; —(a—c)"7 | +b; —(b—c)"
el I ;(n—ﬂ! : ;(n—ﬂ!
\ Y0i(a) YUI()

N

i
£ (n—))!

ya)?c) /
i=0,1...m-—1, a<c<b

Like the previous method we find the matrix representations of : yY(a), y¥(b) and
yP(c) as :

[YP(a)] =PM;A
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YD) =QMA
[YP(c)] =RM;A

such that
p

[(a—c)o (a—-c) ...(a—c)N:|
[(b—c)o (b—c)! ...(b—c)N]
R=[(c—c) 0 ...0]

Q

Substituting in the matrix representation of the condition

We find
m—1
Z(aijp + b;;Q + ¢ ;RIM;A= [A;]
j=0
We put
m—1
Ui = Z(aiip + bijQ + Cin)Mj = [u;p Uy ---Uy]
j=0
i=0,1....m—1
Hence

The matrix form of the condition becomes
UA=[A]
So that the augmented matrices of theme are
(U Ad = [uo uin - uns Al (eq:17)

Hence Replacing the m rows matrices of by the last m rows of augmented

matrix of [W;F ] we get the augmented matrix;

[W; F]
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Where
( Woo Wo1 ... Won \ ( f(x0) \
Wio W11 -e. Win f(xy)
W= WN-mo WN-m1 --- WN-mN JF=| flxey_m)
Ugo Uy cee Ugy Ao
\ Un—10 Up-11 -+ Up-1N } \ Am—1 )

If |V\7| # 0 we write
A=W~'F

Finaly We provide our work by an a example :

3.1.1 Example
Let us consider the FIDE :

y'+xy —xy =e*—2sin(x) + f_llsin(x)e_ty(t)dt —1<x,t<1
y0)=1 y(0)=1

Which has the exact solution given by : y(x) =e*
We approximate the solution y(x) using the Taylor polynomial for N=3

=~ y(0)
n!

xn

y(x)=
n=0
We havea=—-1,b=1,c=0, A =1,
Ph=—x, Pi=x, P,=1
f(x)=¢e*—2sin(x), k(x,t)=sin(x)e” "
We have

2
w =Y P.CM; — ACKHM,
k=0
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So that

w = P2CM2 + PICMI - POCMO - CKHMO

And the Collocation points are :

2
x=-1+iZ 1=0,1,2,3

Hence
1000 1 0 00
,_| 0100 01— 0 — 00
Pe=l o010 |7 PP7P 7 0 0 io0
0001 0 0 00
00 010 0 0010
= 00 y_| 0010 y_| 0001
0 Lo |’ ! 0002 |’ > 0000
0% 000 O 0000
(0 0o 0 o 20%0\ (1 -1 1 -1
1 1 2 2 1 1 1
S I R S I e
0 0 0 0 totol 71yl
\. "6 & 12 3 05075 1 1 1 1

And we have the augmented matrix of the conditions are

100031
0100;1
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After calculating we find
53 _47 103 1307
18 18 36 756
53 _477 609 _ 499
w=| 46 697 479 1319

1 0 0 0
0 1 0 0

And the matrix form of F:
1372

669
462

F = 337

We have A=W ™1F
1

1

475
526
241
481

Finaly we obtain the approximate solution :

y(x) =14 x4+ 0.5003x2 + 0.1669x> = ¢~
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I CHAPTER 4

COMPARISON BETWEEN

THE EXACT AND THE APPROACH SOLUTION

z 2 this chapter we worked on some examples then we compared between their exact
a

nd approach solution in tables and strengthen our work by grafics

4.1 Example 1

Let us consider the following FIDE :

y'+xy —xy=e—2sin(x) + f_llsin(x)e_ty(t)dt —1<x,t<1
y0)=1 y'(0)=1

35
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We mentioned in the Chapter 3 that the exact solution is given by y,,.(x) = e*

X exact(n=3) | approach(n=3) | error(n=3) | approach(n=7) | error(n=7)
0 1.0000 1.0000 0 1.0000 0
0.1000 | 1.1052 1.1046 5.7220e-004 1.1052 1.5710e-008
0.2000 | 1.2214 1.2187 2.6739e-003 1.2214 5.4584e-008
0.3000 | 1.3499 1.3429 6.9673e-003 1.3499 7.5564e-008
0.4000 | 1.4918 1.4776 1.4237e-002 1.4918 3.3868e-008
0.5000 | 1.6487 1.6233 2.5403e-002 1.6487 8.5675e-010
0.6000 | 1.8221 1.7806 4.1534e-002 1.8221 4.0990e-007
0.7000 | 2.0138 1.9499 6.3865e-002 2.0138 2.5302e-006
0.8000 | 2.2255 2.1317 9.3812e-002 2.2255 9.1895e-006
0.9000 | 2.4596 2.3266 1.3299e-001 2.4596 2.5903e-005
1.0000 | 2.7183 2.5350 1.8325e-001 2.7182 6.2489%e-005

] —

06 0.8 1

1] PSSR USRS SR SO
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4.2 Example 2

Let us consider the following FIDE

|

y'(x)=e —x+ folxty(t)dt;
y'(0)=1

y(0)=1

Where the exact solution is given by y,,(x) = e*

0<x,t<1

X exact(n=3) | approach(n=3) | error(n=3) | approach(n=7) | error(n=7)
0 1.0000 1.0000 0 1.0000 0
0.1000 | 1.1052 1.1052 2.6525e-005 1.1052 9.7676e-010
0.2000 | 1.2214 1.2216 1.7679e-004 1.2214 3.2358e-009
0.3000 | 1.3499 1.3503 4.7216e-004 1.3499 4.9497e-009
0.4000 | 1.4918 1.4926 8.1167e-004 1.4918 6.7194e-009
0.5000 | 1.6487 1.6497 9.5913e-004 1.6487 8.6506e-009
0.6000 | 1.8221 1.8226 5.2893e-004 1.8221 9.9418e-009
0.7000 | 2.0138 2.0127 1.0297e-003 2.0138 1.2198e-008
0.8000 | 2.2255 2.2211 4.4500e-003 2.2255 1.2712e-008
0.9000 | 2.4596 2.4489 1.0667e-002 2.4596 4.2589e-008
1.0000 | 2.7183 2.6974 2.0839¢e-002 2.7183 3.9510e-007
C. Bentoumi Numerical method for Fredholm intergro-differential equation by Taylor collocation




4.3. EXAMPLE 3 38

0.5

4.3

Let us

ISR I A AU SRR 7 SOSO S— AR AR S

0 []|2 []ld- Ulb []IB ‘|1 U[] UIE Uld- Ulb UIB ‘I1
X X
Example 3
consider the following FIDE

xy' () +y() =32+ Yx+2— [ (x+0y(Ddt  0<x,t<1
y(0)=2
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The exact solution is given by y(x) = x% + 2

X exact(n=3) | approach(n=3) | error(n=3) | approach(n=7) | error(n=7)
0 2.0000 2.0000 0 2.0000 0
0.1000 | 2.0100 2.0100 4.4409e-016 2.0100 4.4409e-016
0.2000 | 2.0400 2.0400 0 2.0400 0
0.3000 | 2.0900 2.0900 4.4409e-016 2.0900 4.4409e-016
0.4000 | 2.1600 2.1600 0 2.1600 0
0.5000 | 2.2500 2.2500 0 2.2500 4.4409e-016
0.6000 | 2.3600 2.3600 4.4409e-016 2.3600 4.4409e-016
0.7000 | 2.4900 2.4900 4.4409e-016 2.4900 8.8818¢-016
0.8000 | 2.6400 2.6400 4.4409e-016 2.6400 4.4409e-016
0.9000 | 2.8100 2.8100 4.4409e-016 2.8100 1.3323e-015
1.0000 | 3.0000 3.0000 4.4409e-016 3.0000 6.2172e-015

-------------------------------------------------------------------

| — SR S S —
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4.4 Example 4

Let us consider the following FIDE :

y(0)=1

{ Y =4+ax+ [ (1-x0)y(D)dt

0<x,t<ll1

In this example we will compare between the approach, exact and the analytic solution

for n=>5

exact

approach

error

analytic

error

1.0000

1.0000

0

1.0000

S

0.1000

1.6000

1.6000

0

1.6000

0.2000

2.2000

2.2000

0

2.2000

0.3000

2.8000

2.8000

4.4409e-016

2.8000

0.4000

3.4000

3.4000

1.3323e-015

3.4000

0.5000

4.0000

4.0000

2.6645e-015

4.0000

0.6000

4.6000

4.6000

6.2172e-015

4.6000

0.7000

5.2000

5.2000

1.0658e-014

5.2000

0.8000

5.8000

5.8000

1.8652e-014

5.8000

0.9000

6.4000

6.4000

2.9310e-014

6.4000

1.0000

7.0000

7.0000

4.6185e-014

7.0000

QIO ||| || |O
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exact and approach exact and analytic
? T o ? T s
AP & ExX &
8 1 o E}( % __________________ | 8 | * T ___________________ _
error |, error 2
Z E %
5 --------------------- e m e e e e e - - - — 5 --------------------- L R ] —
-
4 Rk 4o Hpmoommoommommeeees 1
@2 : :
= 5 ®
] T T - ] T SRR -
! * l
2 S— ER— - 2 S S AR— ]
i = i
gl e T EY EOEECEPEEPEEPEPEEREES g SR TR EE TR PR EEt CEREEREEEEPEEP PR .
0 0 '
0 0.5 1 0 0.5 1
X
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Conclusion

in this thesis we had presented

e An analaytic method for solving linear FIDE of second kind which is the series

solution method

e A numerical method called Taylor Collocation method ,where we wrote the solu-

tion as a Taylor series

In the end we proposed some FIDE and tested this method ,
when we compared the exact solution of the example 3 which is a polynom to the

approch solution we recognized that they are too close and we found the error almost

null
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he objective of this work is proposing a method which is Taylor Collocation method for solving linear
Fredholm integro-Differential equation numerically, using Taylor collocation points ,
this method is based on transforming the IDE into a matrix equation which leads to a system of linear algebric

equation where we can solve it easly . and we presented some examples to prove the effectiveness of our method

keywords: integro-differential equations, Taylor polynomials and series, Taylor collocation point..

bjectif de ce travail est de proposer une méthode qui est la méthode de collocation de taylor pour résoudre
les équations integro-différentielles linéaires numériquement utilisant la méthode des points de collocation de
taylor
cette méthode est basée sur la tronsformation des EIDs en equation matricielle qui mene vers un system d’équation
linéaire algebrique , ott nous pouvons le resoudre aisement .

Nous avons aussi présenté quelques examples pour preuver Uéfficacité de notre méthode .

Keywords:

les équations integro-differentielle, les polynomes et les séries de taylor, les points de collocation de Taylor
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