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Abstract r )

In this article, we propose a numerical method based on alternative Legendre polynomials for approximating
the solutions of two-dimensional linear and nonlinear Volterra-Fredholm integral equations. Alternative Legendre
polynomials, known for their some special features and simplicity in constructing operational matrices, provide
an efficient basis for this method. By employing the integration and product operational matrices of alternative
Legendre polynomials, the integral equations are reduced to a system of algebraic equations, simplifying the
computational process. Error analysis is conducted to assess the method’s accuracy, and several examples are
presented to validate the high precision and efficiency of the proposed approach. The results confirm the accuracy
and effectiveness of the method in solving complex integral equations.
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1. INTRODUCTION

The study of integral equations, particularly Volterra-Fredholm integral equations, plays a crucial role in the
mathematical modeling of various physical and engineering phenomena. These equations are often challenging to
solve due to their inherent complexity, especially when dealing with nonlinearities and multiple dimensions. In recent
years, numerous numerical techniques have been developed to address such complexities. The primary aim of this
article is to introduce a novel numerical method for solving two-dimensional nonlinear Volterra-Fredholm integral
equations of the form:

z ry
o(x,9) = fl@y) + A /0 /0 il st )8 (1, 5, (1, 5))dids

+ /\2/0 /0 ooz, y, t,8)02(t, s, 9(t, s))dtds, (z,y) € D=10,1] x [0,1], (1.1)

where A1 and Ay are arbitrary constants, and g(z,y) is the unknown function defined in D. The functions f(z,y),
v1(x,y,t,s), and @a(z,y,t,s) are known functions. Also, the functions 0 (¢, s, g(t, s)), for w = 1,2, are continuous on
the domain D X (—o0, 4+00) and depend on ¢ in a nonlinear manner. The existence and uniqueness of the solution to
two-dimensional nonlinear integral equations can be found in [1, 11, 22, 23, 26].

The problem involves both Volterra and Fredholm components, making it a mixed-type integral equation, which
further adds to its complexity. Several methods have been developed for solving two-dimensional (2D) integral equa-
tions, each aiming to reduce the integral equation to a system of algebraic equations, facilitating easier computation.
Notable contributions in this area include the works of Babolian et al. [3], Mirzaee et al. [13], Ordokhani et al. [16],
and Rashidinia et al. [19], where various polynomial-based and collocation methods have been employed. These tech-
niques typically involve expanding the unknown function in terms of a suitable basis, which allows for the reduction
of the original problem to a finite-dimensional system.
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In this paper, we propose a novel approach based on alternative Legendre polynomials (ALPs) for approximating
the solutions of two-dimensional nonlinear Volterra-Fredholm integral equations. Polynomials, especially orthogonal
ones, are powerful mathematical tools for solving integral equations due to their flexibility, orthogonality properties,
and the ease with which they can be manipulated in computational frameworks. In particular, alternative Legendre
polynomials have desirable features such as orthogonality over a finite interval and simple recursive relations, which
make them ideal for use in operational matrix methods.

The main contribution of this paper lies in the construction and application of operational matrices for integration
and multiplication based on ALPs. These operational matrices are employed to transform the integral equations into
a system of algebraic equations, significantly reducing the computational complexity of the problem. By doing so,
the computational process becomes more efficient, and higher accuracy can be achieved with fewer polynomial terms,
making this method particularly attractive for solving high-dimensional problems.

Operational matrices have been extensively utilized in the literature for the numerical solution of various types
of differential and integral equations. Examples include the works of Chen and Hsiao [8], Sannuti [21], Razzaghi
and Yousefi [20], Hwang and Shih [12], Paraskevopoulos [17], Chan and Wang [6], Yousefi and Behroozifar [24],
Paraskevopoulos et al. [18], and Horng and Chou [10]. Among the various classes of polynomials used in these
methods, ALPs have shown superior computational efficiency and accuracy, particularly when applied to nonlinear
integral equations, making them the focus of this study.

Bazm et al. [5] used alternative Legendre polynomials (ALPs) to solve one-dimensional (1D) Volterra-Fredholm
integral equations. We provide a detailed overview of alternative Legendre polynomials, including their definitions,
properties, and the construction of the corresponding operational matrices for the numerical solution of one-dimensional
(1D) integral equations as a preliminary step. Then, we extend the method to the two-dimensional Volterra-Fredholm
integral equation described in Eq. (1.1). Error analysis is conducted to assess the method’s accuracy, and several
examples are presented to demonstrate the high precision and efficiency of the proposed approach. The results confirm
the accuracy and effectiveness of the method in solving complex integral equations.

2. FUNDAMENTALS OF 1D-ALPS

In this section, we will briefly review the ALPs and some of the operational matrices used in this article, as well as
the approximation of a univariate function.

Deifnition 2.1 ([7]). The first family of 1D-ALPs is defined as follows:

Alpa(z) = mz_:a(—l)“ (m - O‘) (m QA 1) 2ot a=0,1,...,m. (2.1)

K m—«
k=0

According to the weight function w = 1, the ALPs are orthogonal on the interval [0, 1], and every term in the set
Al = {Alpo(2) 17 has degree m.

One of the key matrices introduced in this article, which plays a central role in reducing the solution of integral
equations to systems of algebraic equations, is the diagonal matrix v1p. This matrix is also utilized in the numerical
treatment of two-dimensional integral equations. We begin by defining

U(x) = [Alpmo(2), A1 (2), . .., M ()]

and, using the function ¥(x), the following relation is obtained:

1 m
1
= [ U(2)V"(z)de = diag{ —— 2.2
R T e (2.2
where vy p, is a diagonal matrix of order (m + 1) x (m + 1), and ¥(z) is an (m + 1) X 1 column vector.

Another important matrix is the operational matrix of integration, defined by the relation fo:c U(t)dt ~ Tip¥(x),
where W(z) is the vector of ALPs as defined in (2.2), and T1p = [Tar]i .= denotes the operational matrix for one-
dimensional ALPs integration of order (m + 1) x (m + 1). The entries 7, are given explicitly by the following

(=)=
E)NE
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formula:
m—a (_1)n(mfoz) (m+a+n+1) m—r (_1)l(m—r) (m+7‘+l+1)

Tm:(2r+1)’; a,il—/i—klm_a ZZ:; a+rl—|—l+/::r2 (23)
Now, given a univariate function h,,(x), its approximation is computed as follows [9]:
T (2) = haAla(2), (2.4)
a=0
where the coeflicients h, are given by
ha = (), Alma () = (2a+ 1){(h(x), Alpa(z)), a=0,1,...,m. (2.5)

<Almaa Alma>

3. FUNDAMENTALS OF 2D-ALPs

We use ALPs to address problems related to integral equations. The extension of ALPs to two dimensions is a
novel approach presented in this article. Below, we define and approximate functions of two and four variables. Let
U (z,y) be a vector composed of two-variable ALPs:

\I’(l’, y) = [AlmOmO(xa y)v AlmOml(x7 y)v e ,AlmOmm(xa y)) AlmlmO(xa y)) ) (31)
Almlmm<xa y)a seey Almmm0($7 y)7 .. aAlmmmm(xa y)]T7 (SL‘, y) S D.
The vector W¥(xz,y) is of order (m + 1)2 x 1, and it can be obtained via the Kronecker product of ¥(x) and ¥(y):

U(z,y) =V(z)® V(y), (3.2)
where each element of the resulting matrix is defined by:
Almamar = Mo (2) Mo (y), o =0,1,...,m. (3.3)

Now, let us assume that H = L?(D), so that the inner product and norm in this space are defined by:

<h($7y)7b(w,y)>=/o /O h(z,y)b(z,y) dv dy, (3.4)

A </01/01 |h(x,y)|2da:dy)é. (3.5)

Hm = Span{AlmOmO (:Ev y)? AlmOml (1'7 y)a ceey Almmmm(x, y)}

N

1A (2, y)ll2 = (h(z,y), h(z,y))

Consider the finite-dimensional subspace:

The space H,, is a closed subspace of H, and for every h(z,y) € H, there exists a unique best approximation
him(2,y) € H,y, satisfying:

1A= hmlla < [l =bll2, Vb€ Hip (3.6)
Furthermore, we have the following representation:
m m
hn(z,y) = Z Z hoa Mmamar (2,y) = O (2, y)H, (3.7)
a=0a’=0

where the coefficients are given by:

<<h($7 y)7 Alma ({,E)>, Alma’ (y)>
<Almou Almoz> <Alma’7 Alma’>

and thus, based on the ALPs basis, any function h(z,y) € D can be approximated as:
h(w,y) = h(z,y) = ©7 (2,y)H, (3.9)

hao = = 200+ 1)(20 + 1) ({1, Alma), Almar), (3.8)
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where

H = [ho0s hots - -« s Boms P10y -« s B -+« s Bangs « « « s B ] - (3.10)
The vector H is of dimension (m + 1) x 1.

Moreover, any four-variable function ¢(x,y,t,s) € L?(D x D) can be approximated in terms of ALPs as follows:

0(2,y,t,5) = pm(@,y,t,8) = VT (2,y)@U(t, s), (3.11)
where

Dk k! = <<(IO($’y7t78>7AlmLm/{>7AlmL’mm’>

e <Almme Almwrm> <Almblm,‘€/a Almb’mm’>
= (24 1)+ D+ DEE + DR 5,6 8), Ml (), Moo (6 9), (3.12)

and ® = [P ]0<ik w'<m 1S @ matrix of dimension (m + 1)2 x (m + 1)2. Tt can also be shown that the function
©m(x,y,t,s) provides the best unique approximation for the function ¢(z,y,t,s).

4. OPERATIONAL MATRICES

Theorem 4.1. Assume that the diagonal matrices v1p, and v1p, correspond to the vectors W(x) and W (y), respectively.
Then, the following relation holds:

V2D(4,y) = V1Ds O V1D, (4.1)

The diagonal matriz vap,, ,,, associated with the vector U(x,y), can thus be constructed from the Kronecker product
of these matriz.

Proof. Based on Eq. ( , the diagonal matrix corresponding to the bivariate vector ¥(z,y) is defined as follows:

Von(, ., = // wy\IfTwydxdy—// ® [U(y) V" (y)) dx dy
=[/ () <>d4 [/ () ()dy], (42)

which confirms that vop , = is an (m 4 1)% x (m + 1)* matrix. O

x,y)
Theorem 4.2. Assume that VU(x,y) is the 2D-ALPs, defined in Eq. (3.1). Then:

/Oac /Oy ‘If(ta 5) dtds ~ (TlDAlma(iC)) ® (TlDAlma/(y)) = (TID ® TID)\IJ((L" y) = TQD\I’(LU, y)’ (43)

where Tip is the operational matriz defined by Eq. (2.8), and Top is the operational matriz of integration 2D-ALPs
of order (m + 1) x (m +1)2.

Proof. Considering the integral of the vector ¥(x,y), we have:

fO foy AlmOmO t S) dt dS
fO 0 Almoml(t S) dtds

z Yy .
fo ) et e sy | )

_fow foy Mmmm (t7 S) dt dS_

Now, in terms of Eq. (3.3), we can write the following equation:

Ty z oy
/ / Alnamar (t,8) dt ds = / / Al () Ao (8) dt ds, (4.5)
o Jo o Jo
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that according to Eq. (2.1), we have:

[ [smtiomon [ (Ser("20) (325

(4.6)
/ 1 ,
Z ( a)(m—i—a—ﬂl—k >SQ+L dtds,a,a’ 1,k =0,1,...,m,
m—«
where
m—ao (m a) (m+o¢+n+1)xa+n+1 m—a’ (m «@ ) (m+a’+i+1)ya’+b+1
Alamar = e o ) 4.
// l (t,s)dtds = (Z P 2 PRI (4.7)
by approximating z®+*+1 and y®++! with the help of Eq. (2.4), we have:
m m—r (_1)l(m—r) (m+r+l+1)
zotrtl ~ N T (2r 1 ! ML 2 Nl (), 4.8
ST DD 0
, m m—r’ (_l)l’ (mfr’) (m+r'+l'+1)
ot 2 + 1 L ULSSAAYLY A 4.9
y S+ YR TR mr (Y), (4.9)

=0 I'=0
Substituting Eqgs. (4.8) and (4.9) into Eq. (4.7), the following equation is obtained:
K m—a) (m+o¢+ﬁ+1) m—r (71)1 (ml—r) (m+r+l+1)

T y m m—ao (71) (
Almamo/ t7 dtds ~ 2 1 = m-a LLLanLs Almr 4.1
/0 /0 (¢, ) dt ds Z(T+ ) Z a+rk+1 Z a+r+l+r+2 (z) (4.10)

k=0 1—=0
- m—o (_1)L(m—o/) <m+°‘:"ﬁ+1) m—r' (_1)l’ (ml—,r’) (m+rl+l/’+1)
. ! L m—ao m—r )
wz;o(%Jrl) z::o o Nl lz::o itz | MW

where
m—a ( 1\k (Mm—a\ (Mmtat+r+1\ m=r ( 1\l (m—1 m4+r+I+1
Tor = (27’ + 1) Z ( 1) ( K )( m—ao ) Z ( 1) ( l )( m—r ) (411)

s a+rk+1 prd a+r+l+k+2

’

=< (—1)L(m_o‘/) (m+o¢i+L/+1) m—r’ (_1)1’ (ml—/r’) (m-‘rr'j—l/’-‘rl)
= ! £ jri—c m—r
Ta'r! = (27’ +]-) Z a/+L+1 Z a/+T/+l/+[,+2 9 (412)

=0 I'=0
which according to Eqgs. (4.10), (4.11) and (4.12), we have:

/Oa; /Oy Alinamar (t, s)dt ds ~ i (i (TMTQ/T/)AlmT(x)AZmW(y)) ) (4.13)

r’'=0

now by substituting Eq. (4.13) into Eq. (4.4), we can conclude:

f: (Z 70rTor' Mmrms (2, y))

=0

$ (z SER—)

r!

( Z TerOr’Almrmr’ (1‘, y)) : (414)
0 \r'=0

3

<
(=)

3

@y
/ / U(t,s)dtds ~
o Jo

ﬁ
Il

3

( Z TmrTmr'Almrmr’ (.’IJ, y))

’—0

g
livgE
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O

Theorem 4.3. Suppose that T = [Y00, Y01 - - - > Yoms V105«  + » Yims - - + s Ym0s - - - » Ymm) - 8 @ (m + 1)% x 1 vector. Then
we have:

U(z,y) 07 (z,y)T ~ TU(z,y), (4.15)

where T = [Foarrarlo<i.au ar<m 18 the operational matriz of the product for 2D-ALPs and of order (m+1)2 x (m +1)2,
in which:

'?Lou’o/ = (204 + 1)(20/ + ]-) Z Z Ver'Sikal k' ol (416)
k=0 k'=0
where
Stk kol = <Almnmn’AlmLmb’a Almama’> = / / Almnmlﬂ' (337 y)AlmLmL’ (Z’, y)Almama’ (1‘, ?J) dx dy7 (417)
0 0
Proof. At first, we assume:
E E 'Ynn/AlmOmO (1'7 y)Almnmn/ (-77; y)
k=0k'=0
20 ’ZO WHK’AlmOml ({)37 y)AlmﬁmK’ (xu y)
Uz, )V (@, )T = | 3 3 Y Alintmo (@, ) Al (2, 9) | > (4.18)
k=0 k=0

Z Z ’YRK’Almmmm(xv y)Almnmm’ (.’ﬂ, y)

Le=0 k’=0 J

which, according to Egs. (3.7) and (3.8), leads to the following approximation:

AlmLmL’ (1‘7 y)Almmmm’ ('r7 y) = Z Z bmel,’n’o/Almama’ (l’, y)a (419)
a=0a’'=0
in which
bmaL’n’a/ = (2a + 1)(20/ + 1) <AlmLmL’ ($7 y)Almnmn’ (1’7 y)7 Almama’ (x; y)>v (420)
Substituting Eq. (4.20) into Eq. (4:19), we get:
Al Mo o Z Z (20& + 1)(205/ + 1)<AlmLmUa JLVSp—— Almama’>Almama/7 (421)
a=0a’=0

which, according to Eqs. (4.18) and (4.21), leads to:

Z Z 'Ynn/AlmLmL/Almnmn’ Z Z Vew! Z Z 20‘ + 1 20[ + 1)<AlmLmL’aAlmnmn’a Almama’>Almo¢mo¢’7 (422)

k=0 kK’ k=0~r’ a=0a’'=0
where
Skal/ k' ! = <AlmLmL’Alml~eml~t’7 Almama’> = / / AlmLmL’ (fE, y)Alm/{mn’ (iL', y)Almama’ (l’, y) dz dyv (423)
0
Substituting Eq. (4.23) into Eq. (4.22), the following equation is obtained:
Z Z ’Ym»c’AlmLmL’ (:Ea y)Almnmn’ (I’, y) = Z Z (20( + 1)(20/ + 1 Z Z Ver!'Sikad k' o' Almama’ (Iv y)a (424)
k=0 ~r'=0 a=0a’'=0 k=0 k'

(=)=
E)NE
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Assuming
m
’AYL(XL/(X/ = (20{ + 1)(2(3(/ + 1) Z Z Ver!'Stkad k' a’ s (425)
k=0 k=0
we can rewrite Eq. (4.24) as
Z Z ’Ymﬁ’AlmLmL Z, y)Almnmn’ (x,y) = Z Z '?LocL'a’Almama’ (-T7 :U)7 (426)
k=0kK'= a=0a’'=0
Finally, substltutlng Eq. (4.26) into Eq. (4.18), we obtain:
E Z ’YOaOa’Almama (Z‘ y)
amo a’=0
20 ’ZO &Oala’Almama’ ({)37 y)
T Z Z :Yla()oz’Almama’ (3:7 y)
U(z,y)¥" (z,y)l' = | a=0a'=0 . (4.27)
E E ’A)/lala’Almama’ (37, y)
a=0a’'=0

m m ’
Z Z Amama' Mmama’ (z y)
La=0a’=0

5. NUMERICAL METHOD

To solve Eq. (1.1), we propose a numerical method utilizing multiplication, integral, and diagonal operational
matrices. By employing 2D-ALPs operational matrices, we transform the nonlinear integral equations into an algebraic
system. To achieve this, we assume the following:

771(%?/) = al(xvyvg(‘rvy))v (51)
n2(x,y) = 02(2,y,9(x,y)).
Substituting Egs. (5.1) and (5.2) into Eq. (1.1) yields:
x Yy 1 1
sog) = fey+xn [ [ awtomtddstde [ [ eatentsim(es) s, (5.3)
o Jo o Jo

where 7 (x,y) and na(z,y) are the unknown functions to be determined. By substituting Eq. (5.3) into Egs. (5.1)
and (5.2), we obtain:

T Y 1 1
nl(xvy) = 01 <x7yaf(xay) +)‘1/ / wl(mayata S)nl(tvs) dtds +)\2/ / 902(x7y3t7s)772(t3 S) dtds) ’ (54)
0 0 0 Jo
and
x Yy 1 1
772(%9) = 92 (xayaf(may> +)‘1/ / 501(557%72 5)771(7575) dtds +)‘2/ / (pg(.%‘,y,t75)772<t73) dtd8> . (55)
0 0 0 JO

To find the unknown functions n;(z,y) and n2(x,y), we approximate these functions using 2D-ALPs as follows:

m(z,y) ~ ¥ (z,y)q,

na(z,y) ~ U (2, y)g, 56)
(l’ yvt’s) \Il (33, )q)l (tv S)a
pa(x,y,t,s) ~ \IIT(:E, y) PV (¢, s),
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where ¢; and go are unknown vectors of order (m + 1)2 x 1. Substituting these approximations and Eqs. (4.1), (4.3),
and (4.15) into Egs. (5.4) and (5.5) the integral terms in Eq. (5.3) can be expressed as follows:

//gplxy,tsmtsdtdSN// T2, y)®1W(t, )V (t,5)q1 dt ds

:‘I’T(l'»y)‘bl/o /o U(t,s)UT(t,s)q dt ds
~ U7 (2,y)®, /z /y G (t,s)dtds (5.7)
o Jo

z oy
~ \IJT(x,y)élqu/ / U(t,s)dtds
o Jo

~ \I/T(:U,y)@lcﬁTzD‘I’(mvy)a

and

1
/ / p2(,y,t, 8)na(t, s) dt ds N/ / (z,y) P2V (t, s)UT (L, 5)qo dt ds
0o Jo

=0T (z,y <I)2/ / (t, s)UT(t,s)qo dtds (5.8)

~ UT (2, y)P212pGs,
where vyp is defined by Eq. (4.1). Substituting Egs. (5.6), (5.7), and (5.8) into Egs. (5.4) and (5.5) results in:
\I/T(:Ca y)ql = 91 (I, Y, f('ra y) + Al\IjT(‘T7 y)q)lquTQD\I](x7 y) + A2\I/T(:Ca y)(I)QVQDQQ) ) (59)

\I/T(:c,y)qg =0y (x,y, flx,y) + AllIfT(x,y)CIDltlegD\IJ(x,y) + )\Z\I/T(:c,y)CIJQVQDqg) . (5.10)
We use the set of Gauss-Chelyshkov collocation points for I = 0,1,...,m

(@1, y1) = (Mlmy1,0(20) = 0, Almy1,0(yn) = 0) -
By applying the collocation method to Egs. (5.8) and (5.9) at these points, we obtain:

U (@, y)a = 01 (2 ye, flany) + M7 (20) @1 Top Y (@, w) + X287 (21, 1) Paropa) (5.11)

U (2, y1)a2 = 0 (20, v, F (o, y1) + 8T (20, ) @11 Top U (e, yr) + AoV (21, 1) Parongs) - (5.12)

These equations constitute a system of (m + 1) x 2 nonlinear algebraic equations, containing the same number of
unknowns. After solving this system, the approximate solution to Eq. (1.1) can be derived by combining the equations:

In(z,y) = f(2,y) + MU (2,9) 211 Top ¥ (2, y) + AV (2, y)P2r2pao. (5.13)
6. CONVERGENCE ANALYSIS

Let C™™(D) denote the space of functions h : D — R with continuous partial derivatives. Specifically, let
8L+Ii

dzt oy~
The purpose of this section is to obtain an upper bound for any function approximated by 2D-ALPs.
Theorem 6.1. Assume that h(x,y) € C™TL™mTY(D) and that
h(2,y) = O (2,y)H

is the best approximation of h in terms of its expansion using ALPs. In this case, we have:

1 w3
h—hmlls € ——— S N 6.1
| lo < Gz (“’1 Tty 1)!22m+1> (6.1)

h(b’”)(aj y) = h(z,y), (z,y) € D, Lk=0,1,....,m,

(=)=
E)NE
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where the constants wy, wo, and ws satisfy the following relations:

O™ h(x,y)

- I 2

(z%?é(D Oxm+l =1 (6.2)
O™ h(z,y)

’ < 6.3

(x| | S (6.3)
922z, y)

X | gLyt | S @3 (6.4)

Proof. Let Py, m(x,y) be the interpolating polynomial of h at the points(x;, yx), where [,k = 0,1,...,m and z; = y,
are the roots of the shifted Chebyshev polynomial of degree ( m+1 ) in [0,1]. For every(z,y) € D, we have:

O™ Lh(C,y) O™t Lh(z, 0)
h(l’,y) _Pm,m(J?,Q) = amerl m+]_ |H amerl m+1 ! H Y- yk
82m+2h(</ /
B I () () ”
k=

where ¢, 0,¢', 0 € [0,1].
According to the estimate for the Chebyshev interpolation points, we have:

1 w3
|h(z,y) = Pm,m(z,y)| < (m+ 1)22m it (Wl +w2 + W) ) (6.6)

and since h,,, is the best unique approximation of A in H,,, we have:

1 1
=l < W= Pl = [ [ lhie9) = Pl o dy (©.7)

2
< I (s (405 G )) o

2
- ((m+1)!22m+1 (“1 K (m+1)!22m+1)> '

Hence, the following relation is obtained:

1 W3
h=hlls € )
| o< fn T Tyt <‘”1 et 1)!22m+1>

O
Now, let us assume
(m 4 1)122mF = o) (6.8)
(w1 +ws + (1) ;J)?;QQmH) =w'.
Then
[h = hmll2 < % (6.9)

Theorem 6.2. Suppose that o(z,y,t,s) € CmTbmTLm+lm+l(D % DY) and that

Om(z,y,t,s) = \I/T(ac7 y)PU(t, s)
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is the approzimation of ¢ in terms of its expansion using ALPs. In this case, we have:

ws + wg + wr + wg + wg + wig
(m + 1)12mt

1
||<P—<Pm||2§( (w1+w2+w3+w4+

m + 1)122m+1

w11 + Wi2 + Wiz + Wig W15
(m + 1)1224m+2 (m + 1)!1326m+3

(6.10)
+

where the constants wy,wa, ..., wis satisfy the following relation:

max |2yt

(z,y,t,5)€DX D Jrm+1 S wi,
max  |2elwyts)

(z,y,t,s)EDXD dym+1

|2 @yt
(z,y,t,s)EDXD gtm+1 = ws,

" o(z,y,t, 5)

max —— 2 7 2 <y
(z,y,t,s)EDXD Osm+1 ’

max 62m+2g0(x’ Y, tv 5)
(myt,s)eDxD |  Oxmtigym+l
02 +20(z,y,t, 5)

max <w
(zy,t,5)€EDxD | Oxmtlggm+l > We,
max 0?m20(z,y,t, 5) <
(z,y.t,s)EDxD | Oxmtlgsm+l > )
32m+2@(‘r3 Y, ta 5)

max <w
(z,y,t,s)€EDXD 8ym+latm+1 > ws,

max a2m+290(957y7t78)
(z,y,t,s)eDxD | Oymtlgsm+tl

max 62m+2gp(gj’ Y, tv S)
(z,yt,s)eDxD | Otmtlggmtl
833 (2 b5

max <w
(z,y,t,5)€Dx D | OxmTLoym+1gpm+1 | = 11,

83m+3¢(‘r7 Y, t7 S)
OxmF1loym+lggm+l

3 p(x,y,t,5)
max <wy
(@.ts)eDx D | Qxmtlgmtiggm+1| = T1%

max w
(z,y,t,s)ED XD 8ym+16tm+135m+1 =T
Ot p(z, y,t, 5)
amerlamerlathrlastrl

§w27

S’U)5,

< Wy,

S w10,

max < wiag,

(z,y,t,s)EDXD

max S wW1i5.

(z,y,t,s)€DXD

Proof. Let Pmmm’m(x,y,t,s) be the interpolating polynomial of ¢(x,y,t,s) at the points (x;, yk,t, spr), where
LEU K =0,1,...,m and 2; = yx = ty = sp are the roots of the shifted Chebyshev polynomial of degree (
m+1 ) [0,1]. For every (z,y,t,s) € D x D, we have:

t m m+1
o(z,y,t,8) — Pmm,m.m(x,y,t,8) = w H v —m) (9

Azt (m 4+ 1)! .
an
BE

m
(z,01,t,8) H
A o1 N y— Z/Ic
m+l
Oy (m+1)! P
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" (e, y, Ay s) 7 O™ p(a,y,t, 1) 17
+ atny+1(m+1)! H (t*tl/)ﬁ’m H (S*Sk/)

1’=0 k'=0
82m+2(p(427927t78) i i
T xm 1 gym L (m + 1)12 g (z —m) kl:[g (Y — yx)
™20 (Gs,y, Az, s) T M /
_ ) b b _ t _t
Dz 19+ (m 4 1)12 g (z — ) l[IO( D)
82m+2 (C4,y,t 0_2) m m
— 8xm+138m+1(m T 1)|2 g (ZE — l'l) kl/__IO (S — Sk’)
62m+2§0($€, QS,A[&, ) m m
_ aym+18tm+l(m 1 1).2 kl:IO (y - yk) l],:[O (t — tl’)
P 20(x, 040t 03) 1 e
T Oymt1gsm i (m + 1)12 H (y —yx) H (s — 81r) (6.11)
k=0 k=0
a2m+230(m Y, A4a 0—4 i i
_ AMF1Psm+1 (m 4 1)12 H tl kl:[O (s —sir)
83m+3 (<5 05 A5 ) m m m
) ) b _ A t _ t ,
* OxmH1gym+19tm+1(m + 1)13 11(33 1) kl;[O(y Yr) z[lo( i)
"0 (Cs, 06,5, 05) o e i
- QxmH19ym+19sm+1 (m + 1)13 s[1@ =2 ] =) IT (s = s0)
1=0 k=0 k=0
83m+3 (47’11/’ As, 06) m m m
+ Dz +1gtm+19sm+1 (m + 1)13 1;[0 (CU — ) lli[(] (t —ty) kl:IO (s — spr)
a3m+3$0(x o7 A7 0_7) m m m
. - t—ty — Spr
+ aym+18tm+lasm+l(m+ E 1:[0(21 yk)z[[o( 1 )kl:[() (s —spr)
84m+4@(€8,@8,A87US) m m m m
_ 8xm+18y7n+18tm+188m+1(m ¥ 1)!4 E} (ﬁU — xl) kl;IO (y - yk) lli[O (t — tl/) kl/__[O (s — sk/)
w1 + w2 + w3 + w4 n w5 + we + w7 + ws + w9 + wio
- (m+41)22m+t (m + 1)1224m+2
w11 + w12+ wiz + wis w15
(m+ 1)1326m+3 (m, + 1)1428m+4”
where {(1,Ca, ..., (s, 01, 02, 4+, Qg,Al, Ao, ..., Ag,01,09,...,08} C [0,1]. Now, according to Eq. (6.8), we have:
4 10 w
15
= B*Z Z*** (6.12)
B=1 B=5 B=11
Thus,
w//
lo = pmlla < = (6.13)
O

Theorem 6.3. Suppose g(x,y) is the exact solution of Eq. (1.1) and g, (x,y) is its approximate solution obtained
from the 2D-ALPs method. Also, Assume further that the nonlinear term satisfies a Lipschitz condition, as follows:

172 (2, 9) = Neom (2, 9)|| < Lellg(z,y) — gm(z,y)l,  w=1,2,
and
1-— |)\1|L1 (M1 + M{/) — |>\2|L2 (MQ + Mé’) > 0.
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Then, we obtain the following upper error bound:
N A+ [ M| M MY + Ao My M
L1 (M1 + MY') — [A2|L2 (Mz + M)’

- <
lg(@:9) = gm(@ 9l < 775

where
(1) For all (z,y,t,s) € D x D, max |pz(z,y,t,5)| = Mg, w=1,2,
(2) For all (z,y) € D, max |ng(z,y)| = ML, w=1,2,

1)

2)

(3) maX'f(xay) - fm(x’y” = Na

(4) max |px(2,y,t,5) — Ppom(z,y,t,s) = ML, w=12.

Proof. According to Eq. (1.1) and approximating the functions f(x,y), g(z,v), ¢1(z,y,t,s)
) @2(11, Y, t, S)a 91 (ta 5, g(t7 8)), 92(t7 8, g(ta S)) by USing ALPS) we have:
l9(x,y) = gm(z, Y)|| < [If (2, 9) = fm (2,9l
+ [Adlllzlllylller (@, y, ¢, )m(t, s) = e1,m (@, Y, L, $)n1,m (L, s)||
+ |)\2|||()02($, Y, ta 3)772(t» S) - QOQ,’VVL('I’ Y, tv S)T]va(t 5) ||7

Now, considering ||z||||y|]| < 1, we have:

lg(x,y) = gm (@, 9)|| < 1f (2, y) = fm(z, )]
+ Al (@, g, T, 8)mt, s) = p1,m(@,y, b, 8)nrm () ||
+ [X2llle2(z,y, t, 5)n2(t, 8) — 2,m (@, Y, t, )n2,m (L, 8)||,
which implies:
1f (@, y) = fm (@, )| + [Malllor(@,y, ¢, 5)m (L, s) — o1(@,y, 6.5)m1m (2, )
+ 1@, y, 6, 8)m1,m(ts 8) = @1m (2,4, 1,8)mm (t, 5]
+ [ Xolllp2(z,y,t, 5)n2(t, s) —@2(@,y,t, 5)n2,m (2, 5)
+ @2(2, Y, b, 8)12,m (L, 8) =@2mlT, Y, t, 8)12,m (L, 5|
< N A+ [Aaf(lpr (s y, &)l (E, s) — num (L, s)]
+ ller(@,y,t, ) — @rml@,y, 6 8) || -(ln,m () = mut, s)l| + [[n1 (2, 5)1]))
+ [Na(lle2(z, 45, )IHIn2(t, 5) = m2,.m(t, 5)|
+ lo2 (@, yst, 8) = p2,m (@, Y, 8)|| - (m2,m (E, 8) — m2(t, s) || + lIm2(t, s)11)
which by using assumptions {1}-{4}, we have:
l9(2,y) = gm(@,9)| < N + M| (MiL1]lg(2,y) — gm(@,9)|| + M{(L1[lg(z,y) — gm(z,y)|| + M]))
+ o] (M2La|lg(2,y) — gm (2, 9)|| + M3 (Lallg(z,y) — gm(2,y)|| + M3)).

7. NUMERICAL EXAMPLES

In this study, we have implemented a numerical algorithm using MATLAB to evaluate the performance of the
proposed method through a series of examples. These examples enable us to compare the effectiveness of the proposed
method against other existing methods. The accuracy of the method is quantified using the following relations, which
define error terms:

em(xvy) = |g(m,y) _gm(xay”a (xvy) €D, (71)
llem lloo = max{en (z1,y1)},

where ¢ represents the exact solution, and g,, is the approximate solution obtained via the proposed method. The
points (xz;,y;) correspond to the selected collocation points used in the calculations.

(=)=
E)NE
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TABLE 1. Absolute errors: |e,(z,y)| for Example 7.2.

(2,1) Present method Method in [3] | Method in [14] | Method in [25]

’ m=4 m=6 m=38 m =8 m =38 m=4 m=6
(0.0, 0.0) | 1.83E-5 2.18E-8 2.16E-9 4.71E-6 1.73E-3 3.05E-3 8.29E-4
(0.1,0.1) | 1.08E-4 5.29E-9 5.06E-9 4.09E-4 1.65E-3 3.16E-3 8.51E-4
(0.2,0.2) | 1.17E-4 4.29E-9 8.24E-10 1.63E-4 1.43E-3 3.50E-3 8.19E-4
(0.3,0.3) | 2.20E-4 5.03E-9 1.27E-8 8.81E-4 1.35E-3 2.72E-3 6.14E-4
(04,0.4) | 4.52E-4 4.52E-9 4.62E-9 7.69E-4 1.65E-3 3.91E-5 2.89E-3
(0.5,0.5) | 1.00E-4 4.73E-9 5.83E-9 1.33E-3 3.15E-4 1.91E-3 1.02E-3
(0.6, 0.6) | 6.41E-4 6.94E-9 1.12E-8 2.71E-3 8.16E-3 3.35E-2 5.15E-3
(0.7,0.7) | 7.52E-4 8.68E-9 2.90E-8 6.21E-3 2.53E-2 2.11E-2 1.18E-2
(0.8,0.8) | 6.89E-4 6.12E-9 1.62E-8 1.20E-2 4.38E-2 3.85E-2 8.77E-3
(0.9,0.9) | 1.95E-3 2.92E-8 3.68E-8 1.88E-2 2.99E-2 8.06E-2 2.83E-2
lemlle | LOSE-3 2.02E-8 3.68E-8 1.88E-2 1.38E-2 8.06E-2 2.835-2

Remark 7.1. In this article, we consider both dimensions equal (m = n).

Example 7.2 ([25]). Consider the following nonlinear integral equation:

y o 1 1
so) = fa)+ [ [ comy-t-9ftsdds+ [ | Caysigles)drds @)D, (12)
o Jo o Jo
where the function f(z,y) is defined as:

fla,y) ="+ i + %xy + goﬁy“ + %:4.@2 + ngyQ *+ %:ﬁy-

The exact solution of the equation is given by g(x,y) = #® + 2ry. Equation (7.2) is classified as a nonlinear
Volterra-Fredholm integral equation. To solve this problem, we employ the ALPs method, which utilizes product and
integral operational matrices.

We have compared the absolute error and maximum error of the proposed method with the methods reported in [3],
[14], and [25]. As presented in Table 1, it is evident that the error of our method is significantly lower. Additionally,
to further illustrate the effectiveness of the method, we computed the error at various points, which is summarized in
Table 2.

The graphs of the absolute error, approximate solution, and exact solution for m = 8 are displayed in Figure 1.
Furthermore, in Figure 2, we plot the progression of the absolute error for m = 2,4, and 6.

In Table 3, we provide the CPU time for all computational steps corresponding to the values of m = 4,5,6,7,8, and
9, which demonstrates the efficiency of the proposed method, particularly in handling a high volume of calculations
with increasing values of m.

Example 7.3 ([15]). Consider the following two-dimensional nonlinear integral equation:

Yy xT
sw) = o)+ [ [ @ry—s-gtitds ()€ D, (73)
o Jo
where
1
flw,y) =z +y— Gay(a® + 42’y + 2y’ + o).
The exact solution of the equation is given by g(x,y) = x +y. We present the numerical results of this example,
comparing the absolute error and maximum error of the proposed method for m = 4 in Table 4 with other methods,
such as Haar wavelets [2], Chebyshev polynomials [15], and Legendre polynomials [15]. The error of the proposed
method is lower compared to these methods. The plots of the absolute error, approximate solution, and exact solution
for m = 4 are shown in Figure 3. Additionally, we report the CPU time in Table 8, confirming the efficiency of the
method.
an
(o] < |
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Approximated solution Absolute Error
n=m=8 n=m=8 x10®
35
2 3
x10°8
25
15
2
=
1 R3 15
=l
1
0.5
0.5
0

FI1GURE 1. Plots of numerical results for Example 7.2.

Absolute Error Absolute Error
n=m=2 n=m=4 %103
025 4
35
02 x10°3
5. 3
0.15 4 25
=3 2
2
52
0.1 15
1
1
0.05 0
o 05
Absolute Error
n=m=6 x10®

FIGURE 2. Absoulte errors for Example 7.2.
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TABLE 2. Absolute errors: |e,(z,y)| for Example 7.2.

TABLE 3. CPU time(s) of proposed method for Example 7.2.

(,9) Present method
’ m=5| m=6 | m=7
(0.05, 0.05) | 2.96E-6 | 1.02E-8 | 2.17E-8
(0.15, 0.15) | 4.09E-6 | 4.02E-9 | 4.91E-9
(0.25, 0.25) | 1.42E-5 | 4.82E-9 | 4.98E-9
(0.35, 0.35) | 8.37E-6 | 4.85E-9 | 4.97E-9
(0.45, 0.45) | 1.89E-5 | 4.38E-9 | 3.07E-9
(0.55, 0.55) | 2.19E-5 | 5.64E-9 | 4.60E-9
(0.65, 0.65) | 1.90E-5 | 8.18E-9 | 9.38E-9
(0.75, 0.75) | 4.68E-5 | 7.85E-9 | 9.68E-9
(0.85, 0.85) | 1.80E-5 | 7.92E-9 | 2.55E-9
(0.95, 0.95) | 3.35E-5 | 1.15E-7 | 3.34E-8
Temlloo | 4.685-5 | 1.15E-7 | 3.34E-8

Compute Compute | Compute Total
U(z,y) Compute ¢ | Compute ®; | Compute ®o Typ niatrix Vop CPU time(s) Max error
m =4 0.000778 0.009883 0.021268 0.022386 0.001766 0.000733 1.472287 6.06E-3
m =251 0.023839 0.023839 0.040263 0.041343 0.002087 0.000814 3.837237 2.04E-4
m =26 | 0.001223 | 0.055802 0.064608 0.065971 0.003638 | 0.000569 8.588116 3.74E-7
m =7 0.001068 | 0.128283 0.115509 0.116243 0.004143 | 0.000548 22.689024 3.47TE-7
m =38 | 0.001303 | 0.255771 0.185068 0.178971 0.006797 | 0.000784 | 60.744029 2.10E-7
m =19 | 0.001805 | 0.489955 0.287980 0.326172 0.007817 | 0.000811 | 165.824428 2.36E-7
TABLE 4. Absolute errors: |e,,(z,y)| for Example 7.3.
Legendre Chebyshev Haar
. . Present
(2,1) polynomials polynomials wavelet method
’ method [15] method [15] method [2]
m=4
m=4 m =4 m = 32

(0.5, 0.5) 9.2E-10 1.1E-10 3.1E-2 4.9E-10

(0.25, 0.25) 8.0E-10 1.7E-10 3.1E-2 6.9E-11

(0.125, 0.125) 7.0E-10 8.3E-10 3.1E-2 5.6E-11

(0.0625, 0.0625) 5.3E-10 5.2E-10 3.1E-2 6.3E-13

(0.03125, 0.03125) 8.0E-10 2.5E-10 1.2E-3 1.5E-11

(0.015625, 0.015625) 1.2E-10 1.1E-10 2.2E-9 1.4E-11

em oo 9.2E-10 8.3E-10 3.1E-2 19E-10

Example 7.4 ([25]). Counsider the following two-dimensional integral equation:
1 1
g(z,y) = f(z,y) +/ / (t-sin(s) + 1)g(t, s)dtds; (z,y) € D, (7.4)
o Jo
where
sin(1) , .
fla,y) = - cos(y) — —=(sin(1) +3).
[c ][]
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Approximated solution Absolute Error
n=m=4 n=m=4 x10°®

1.8 3
16 N

x10 25
14 4
12 3 2

=
1 2 2

E] 15
0.8 1
0.6 0 1

~ 1 N
1 04 1
0.5
02 05 05
0 X
Exact solution
18

1.6

FiGURE 3. Plots of numerical results for Example 7.3.

TABLE 5. Absolute errors: |ey,(z,y)| for Example 7.4.

Present method Method in [25]
m=7 m=38 m=8 m=16
( ) | 7.37TE-8 - 7.57E-9 | 9.50E-6 5.91E-7
( ) | 1L.O9E-7 9.74E-10 | 1.02E-5 4.79E-7
( ) | 1.13E-7 1.38E-8 | 5.92E-6 2.95E-7
( )| 1.12E-7  7.16E-9 | 2.25E-5 1.30E-6
( ) | 1.13E-7  3.14E-9 | 2.07E-7 3.18E-6
(0.5,0.5) | 1.13E-7 1.70E-8 | 9.50E-6 5.91E-7
( )

( )

( )

( )

( )

1.13E-7 3.14E-9 | 3.12E-5 4.48E-6
1.12E-7 7.16E-9 |4.29E-5 2.89E-6
1.13E-7 1.38E-8 | 8.49E-5 5.11E-6
1.09E-7 9.69E-10 | 3.38E-5 1.18E-5
7.37E-8  7.57TE-9 | 9.50E-6 5.91E-7
Temloo | L13E-7 1.38E-8 | 8.49E-5 1.18E-5

The exact solution of the equation is given by g(x,y) = x - cos(y). We present the numerical results of this example,
comparing the absolute error and maximum error of the proposed method with the method [25] in Table 5. The plots
of the absolute error, approximate solution, and exact solution are shown in Figures 4 and 5. Additionally, we report
the CPU time in Table 8, confirming the efficiency of the method.

Example 7.5 ([25]). Consider the following two-dimensional Volterra integral equation:
Y T
sy = o)+ [ [ @i+ cos(o) e s)avdsi (z,0) € D, (7.5
o Jo

(=)=
E)NE
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Absolute Error Absolute Error
n=m=7 x10° n=m=8 x10°®

[

FI1GURE 4. Absoulte errors for Example 7.4.

Approximated solution

Exact solution
n=m=8

0.9
0.8
0.7
0.6
0.5
0.4
0.3
0.2

0.1

FiGURE 5. Plots of numerical results for Example 7.4.

where
6
flz,y) = ;—0
The exact solution of the equation is given by g(z,y) = z - sin(y). We present the numerical results of this example,
comparing the absolute error and maximum error of the proposed method for m = 4,8 with another methods in
Table 6. The plots of the absolute error, approximate solution, and exact solution are shown in Figures 6 and 7.
Additionally, we report the CPU time in Table 8, confirming the efficiency of the method.

(sin(2y) — 2y) + %sin(y) (9 — 22 - sin®(y)).

Example 7.6 ([4]). Consider the following two-dimensional Volterra-Fredholm integral equation:

y T 1 1
X = T xS 2 S S — S S X .
o(ey) = 1 ,y>+/0 / (¢, 5)ded +/0 / (t — y)glt, s)dtds; (x.y) € D, (7.6)

where
fay) = =
:C7y - 16

— zsin(2y) — xsin(2x) — 32y cos(1) + 16y cos(2) + z sin(2y + 2x) + 2yz cos(2y) — 2yx cos(2y + 2x)).

(16y 4 16 cos(1) — 16 cos(2) — 32sin(1) 4 16sin(2) — 16 cos(y + =) + 4y*x?

The exact solution of the equation is given by g(x,y) = cos(x + y). We present the numerical results of this example,
comparing the absolute error and maximum error of the proposed method for m = 6 with another methods in Table 7.

(&)
ENE
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TABLE 6. Absolute errors: |e,,(x,y)| for Example 7.5.

Present method | Method in [25] | Method in [2]

(9) m=4 m=8 |m=4 m=8|m=4 m=2_8
(0.5, 0.5) 3.8E-6 2.2E-10 | 7.7E-6 1.1E-6 | 1.2E-1 6.0E-2
(0.25, 0.25) 2.8E-8 1.5E-11 | 4.5E-7 1.2E-7 | 7.5E-2 3.4E-2

(0.125, 0.125) 1.3E-9 1.0E-12 | 2.3E-6 2.1E-9 | 3.8E-5 1.9E-2
(0.0625, 0.0625) 7.0E-9 3.5E-14 | 3.0E-6 2.0E-8 | 1.2E-2 2.5E-6
(0.03125, 0.03125) | 8.0E-9 3.5E-14 | 1.2E-6 4.0E-8 | 1.4E-2 2.9E-3
(0.015625, 0.015625) | 1.0E-8 3.1E-15 | 3.6E-7 1.7E-8 | 1.5E-2 3.6E-3
lem || oo 3.8E-6 2.2E-10 | 7.7E-6 1.1E-6 | 1.2E-1 6.0E-2

Absolute Error Absolute Error
<107 n=m=8 %10
7

=m=6
4.5
6
%107 4 %100
6 8
35 5
6
4 3
> >
= 25 z4
e } =1
) 2
0 15 0 2
1 1 ) 1 1
1
05 05 0.5 0.5 05
y 00 X y 0 0 X

FIGURE 6. Absoule errors for Example 7.5.
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Z05 3
= z 0.4
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03 : 0.3
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1 1 02 1 02
05 05 01 05 05 01
0 0
y 0 0 X y 0 0 X

FIGURE 7. Plots of numerical results for Example 7.5.

The plots of the absolute error, approximate solution, and exact solution are shown in Figures 8 and 9. Additionally,
we report the CPU time in Table 8, confirming the efficiency of the method.

8. CONCLUSION

In this research, we successfully applied 2D-ALPs operational matrices and the collocation method to solve two-
dimensional nonlinear integral equations. A key contribution of this work is the development of explicit formulas for
an
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TABLE 7. Absolute errors: |e,(z,y)| for Example 7.6.

Method, m =6

(z,9) Present method | Method in [4]
(1.0, 1.0) 3.2E-6 3.6E-6
(0.5, 0.5) 4.0E-8 1.1E-5
(0.25, 0.25) 9.2E-9 4.5E-5
(0.125, 0.125) 8.7TE-8 2.2E-5
(0.0625, 0.0625) 9.7E-8 1.8E-5
(0.03125, 0.03125) 9.0E-8 1.8E-5
(0.015625, 0.015625) 8.9E-8 1.8E-5
Tem oo 3.2E-6 45E-5

Absolute Error Absolute Error

%10 n=m=6 %10 x10°® n=m=8 x10°®

35

’ 3
25

N 2
. 15

1
- 05

1
1
0.5 00 05
y X

F1GURE 8. Absoulte errors for Example 7.6.

u(x,y)

TABLE 8. Total CPU time (s) of examples.

Example m=4 m=25 m =06 m="7 m =38 m=29
Example 7.3 | 0.680725 | 1.716595 | 4.080173 | 9.922513 | 29.200006 | 64.32143
Example 7.4 | 0.556352 | 1.549495 | 5.058304 | 13.604409 | 35.530252 | 88.656782
Example 7.5 | 1.437029 | 7.959578 | 22.511002 | 27.06528 | 53.315282 | 127.049667
Example 7.6 | 1.065567 | 2.168973 | 7.279949 | 18.601045 | 52.242704 | 126.166915

product, integration, and diagonal operational matrices, which enable efficient approximation of functions involving
two and four variables. One of the significant advantages of the proposed method is that it simplifies the original
problem into a nonlinear system of algebraic equations, achieving accurate results with only a small number of basis
functions. The effectiveness of the method was demonstrated through several numerical examples, which showed that
the approach is both computationally efficient and highly accurate. Additionally, the error analysis of the method was
rigorously examined through three theoretical theorems. Numerical experiments, presented in tabular form within
the examples, demonstrate that the proposed numerical solution achieves both high accuracy and computational
efficiency. These results validate the reliability and efficiency of the method, highlighting its potential for solving
complex nonlinear integral equations.
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FiGURE 9. Plots of numerical results for Example 7.6.
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