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Abstract. This paper presents a spectral collocation approach using shifted Legendre polynomials on the
interval I = [0, T] for solving a class of linear Volterra integro-differential equations with discontinuous
kernels. The unknown solution and the kernels are approximated by truncated orthogonal polynomial ex-
pansions, and suitable operational matrices for integration, differentiation, and product are constructed.
The collocation scheme transforms the original problem into a system of linear algebraic equations for
unknown coefficients. An explicit L?-error bound for the proposed approximation is derived under appro-
priate regularity assumptions. Numerical examples are provided to demonstrate efficiency and accuracy
of the method. The method is developed under the assumption that the discontinuity curves are affine
functions; extensions to general curves are discussed as a future direction.
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1 Introduction

The theoretical foundations of integral equations trace their origins to concepts introduced by Fourier [1],
while Volterra [2] made seminal contributions to their advancement and practical applications. The year
1895 marked a pivotal milestone in this field. Over the past 15-20 years, there has been resurgence of
interest in Volterra integral equations (VIEs), propelled by their expanding domains of application and
an enhanced understanding of their properties. VIEs are fundamental mathematical tools for modeling
dynamical systems with hereditary influences in physics, engineering, economics, chemistry, and popu-
lations growth models [3—7]. Among these, Volterra integral equations of the second kind are of greater
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practical importance in numerical solution due to their well-posedness and inherent stability compared
to the first kind [8]. Recently, research focus has shifted to a specific class of Volterra integro-differential
equations (VIDEs) characterized by discontinuous kernels [8—13]. As a classical problem in mathe-
matics, Volterra equations have been studied for decades. In contrast, the analysis of such equations
has received increasing attention in recent years, with contributions from various research groups. This
research focuses on the VIDEs of the second kind with discontinuous kernels, represented as follows

n X
g =r+Y N /;[(() ki(x,t)g(t)ds, x,t €l=10,T], (1.1)
=1 1-1%
with the initial condition g(0) = 0. Here, for each [ = 1,2,...,n, we define the subdomains ; :=
[&-1(x),&(x)]. Then f(x) € L2(I) and k;(x,t) € L*>(I; x I;) are known functions, g(x) is the unknown
function to be determined, and {4}, are real numbers.

The kernels {k;(x,7)}}_, are discontinuous along the continuous curves &;(x), which satisfy 0 =
Eo(x) < &(x) < -+ < &(x) =x < T. On each subdomain I;, the kernels are assumed to be sufficiently
smooth for the purpose of error analysis.

The method itself does not require global smoothness; the discontinuities are handled through the
piecewise-defined integration limits. In this work, we further assume that these discontinuity curves are
affine functions of x, i.e., &(x) = a;x with 0 = ap < a; < --- < a, = 1. This assumption is essential
for the operational matrix formulation and will be discussed in detail in Section 3. This specific class
of equations, was first introduced by Sidorov and Lorenzi, and subsequently developed by several re-
searchers. From the analytical viewpoint, Evans [14] was among the first to study integral equations of
the second kind with discontinuous kernels, while Anselone [15] established the foundation of the uni-
form approximation theory for such problems. Later, Denisov and Lorenzi [16] derived sufficient con-
ditions for the existence of continuous solutions to linear VIEs with jump discontinuities, and Sidorov
and co-authors [17-19] extended these results by providing both existence and uniqueness criteria for
continuous solutions to system of VIEs of the first kind with discontinuous kernels along finitely many
continuous curves. From an applied perspective, Volterra models are distinguished by their ability to
incorporate memory effects of dynamical systems, where past states influence current behavior. This
fundamental feature has led to the widespread use of VIEs in various domains such as macroeconomic
modeling (the Vintage Capital model), ecology and population dynamics [20-23], and particularly in
the mathematical modeling of power and energy systems [24]. In the latter context, the Volterra ap-
proach has been effectively applied to load forecasting, energy storage analysis, and optimal power flow
problems involving renewable generation and battery systems, where iterative numerical methods based
on the modified Newton-Kantorovich procedure have proven to be efficient and convergent. Solving
Volterra integral equations with discontinuous kernels is often challenging, and obtaining exact solu-
tions is usually difficult or even impossible. Therefore, it is essential to employ numerical approaches
to achieve approximate solutions. Various numerical techniques have been developed for this purpose,
such as the Adomian decomposition method [25], homotopy perturbation method [12], matrix method
based on Genocchi polynomials [26], Taylor-collocation method [27], regularization method [28], a
novel iterative method based on FPA/CESTAC/CADNA [29], Lagrange-collocation method combined
with the CESTAC/CADNA approach [?], and the method based on triangular orthogonal functions for
two-dimensional Volterra integral equations [30]. In this paper, a spectral collocation method based on
orthogonal polynomials is employed. The approximate solution is constructed using these basis func-
tions and collocated at the roots of the corresponding polynomials. The main novelty of this work lies
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in the following aspects. First, unlike previous Legendre-based collocation methods that assume global
smoothness of the kernel, our approach directly handles piecewise integration limits without requiring
kernel regularization. Second, we provide an explicit construction of the product operational matrix for
shifted Legendre polynomials, which enables efficient treatment of the integral terms without expensive
numerical quadrature. Third, we derive rigorous L?-error bounds that confirm rapid convergence under
appropriate regularity assumptions. These features distinguish our method from existing approaches and
establish it as a viable tool for problems with discontinuous kernels. The main features that motivate the
use of this method can be summarized as follows

* Polynomial-based computations

* Banded structure of the integration operational matrix

* Moderate spectral resolution

* Transformation of the original problem into a system of algebraic equations
» Simple and straightforward implementation

Consequently, the proposed approach provides an accurate, stable, and computationally efficient numer-
ical framework for solving this class of equations. The remainder of this paper is organized as follows.
Section 2 presents some basic properties of Legendre polynomials and their shifted forms together with
several useful operational matrices. In Section 3, the proposed spectral collocation method based on
orthogonal polynomials is developed for solving the considered integro-differential equation with dis-
continuous kernels. In Section 4, an explicit L?-error bound for the proposed approximation is derived
under suitable regularity assumptions. Section 5 provides two numerical examples to illustrate the ac-
curacy and efficiency of the proposed method. Finally, concluding remarks are given in the Section
6.

2 Preliminaries and requirements

2.1 Classical Legendre polynomials (LPs)

The classical Legendre polynomials, denoted by L,(x), are typically defined over the interval [—1,1].
They form an important orthogonal basis, crucial for spectral methods applied to the solution of differ-
ential and integral equations. These polynomials satisfy the recurrence relation

(n+1)Lys1(x) = 2n+1)xL,(x) —nL,—;(x), n>1,

with Ly(x) = 1 and L (x) = x. The orthogonality property of these polynomials with respect to a weight
function of unity over the interval [—1, 1] is given by

2
C 2n+1

mns

/_ 11 Lo () Ln(x)dx

where 8, represents the Kronecker delta.
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2.2 Shifted Legendre polynomials (SLPs)

For problem defined on the interval /, a common domain in many physical and engineering applica-
tions, the family of shifted Legendre polynomials, denoted by {L;(x)}:_,, is obtained by applying the
following linear transformation to the classical LPs

Li(x) =L, <2T" - 1)

The SLPs satisfy the recurrence relation:
2x 4 |,
(n+1) n+l( ) (2n+1) ?_1 Ln(x)_nLn—l(x)a nZ 17 (21)

2
with L(x) =1 and Lj(x) = TX — 1. The orthogonality property of these polynomials with respect to a

weight function of unity over the interval [ is given by

* * T
/ L, (x)L,( 2n—|— 1 ———8un 2.2)

For a comprehensive treatment of orthogonal polynomials and their spectral approximations, we refer
the reader to the classical monograph by Canuto et al. [31].

2.3 Function approximation

We define the Hilbert space ® = L*(I) equipped with the standard inner product and norm

= [ spcian ela= ([ letorar) eR)

We consider the set of SLPs {L;(x)}! . Let ®, C ® be the finite-dimensional subspace spanned by
these polynomials

@, = span{L{(x),L}(x),...,L}(x)}

For any function g(x) € @, its best approximation g (x) € @, in the L>-norm sense satisfies ||g — g||» <
llg — fl|2 for all f € ®,. We define the vector of SLPs as

L*(x) = [L5(x), Li(x), .., Ly (0] 24

Thus, this best approximation can be expressed in a compact vector form as
g(x Z ¢L(x)=GIL*(x), x€l, (2.5)

where
Gs=1[g0,8%:---»8" 2.6)
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By employing the orthogonality relation of SLPs from Eq. (2.2), the coefficients g} are defined by

o (8(x),Li()) _2i+1
' 1L 13 T

[ s @)

This formula follows directly from the orthogonality property (2.2) of the SLPs. Similarly, for each
discontinuous kernel k;(x,t) € L>(I; x I), | = 1,2,...,n, we seek its best approximation in the tensor
product space SLPs basis. This approximation, denoted by k; ,(x,?), is structured as

ki(x,t) ~ ki (x,1) = L*T (x)KgL*(r), 1<I1<n, (2.8)

where Ky = [(ks1)ij](n+1)x (n+1)» 18 the matrix of coefficients. Employing the orthogonality property of
SLPs, the matrix entries (ky);; are determined by

((ki(-1), L7 (), L5 (1)) (2i+1)(2j+1)

T T
kst )ij = = ky(x,1)L; (x)L(¢)dxd. 2.9
)i LRI T2 /o/0 10, 1)L (1)L (1) (2.9)

Note that the double integral in (2.9) is well-defined under standard regularity assumptions on the kernel
pieces k;(x,t), which are assumed to be sufficiently smooth on each subdomain between the discontinuity
curves & (x).

2.4 Operational matrices for SLPs

Operational matrices allow integration, differentiation, and multiplication operators to be represented in
simple algebraic form. In the following, we examine the operational matrices required for our formula-
tion.

We can represent the operation of integration from 0 to x with respect to the SLPs basis vector L* (x)
as follows

X
/ L*(r)dt = H,L*(x), x€l, (2.10)
0
where
T
Hy=2H. (2.11)

This matrix is derived directly from the integral operational matrix H associated with the classical LPs.
This follows from the recurrence relation

y Liv1(x) —Li—1(x)
Li(t)dt = s
/—1 ( ) ! 2i+1

and the change of variable x = %(z +1). For a rigorous derivation see [32]. The matrix H of size
(n+1) x (n+1) is given by

1, i=j=0,
! j=i+1,i=0,1 1
- 2['—’—17 .]_l 7l_ b 7"'?” b
Hi,j_ 1
_2l—1’ j:i_17i:1727"'7n7

0, otherwise.
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Equivalently,
! 1 0 0 0 7
1 1
—— 0 = 0 e 0
3 3
1 1
0O — 0 - 0
5 5
H=
1 1
0 = 0 . 2n—1
1
o - 0 0 — 0
L 2n+1 J
The product of SLPs can be represented through the operational product matrix as [32]
L*(x)L7 (x)Gy ~ G,L* (x), (2.12)
where
~ T -~
G, = ) G, (2.13)

and G is defined as G = [Gh j](n+ 1)x(n+1)> With row index /& and column index j, where each entry is
given by

G _2h+1
i + Z /L* )L5(x)Ly(x)dx; R, j=0,1,....n. (2.14)

The integrals [; L (x)L7(x)Lj, (x)dx are proportional to the triple product integrals of classical LPs;
they vanish unless |i — j| <h <i+ jand (i+ j+h) is even. For explicit formulas, see [32].
The derivative of the SLPs basis satisfies

d
EL* (x) = DL*(x),
where D is an (n+ 1) x (n+ 1) matrix. To derive D, we recall the derivative property of classical LPs on

[_lal]
k—1

mEk—}InZ?mod 2)

This means that the derivative of Ly (x) is a linear combination of LPs of lower degree with the same
parity as (k— 1). Applying the chain rule to the affine transformation x — % — 1, we obtain

Consequently, the entries of the differentiation matrix D are given by

2 |2j+1, ifi> jand (i+j)is odd, ..
D,-J:T'{J =) i,j=0,1,....n

0, otherwise,
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For illustration, with n = 4 we obtain

000 00O

1 00 00O

D:% 03 000
T

1 05 00

03 0 7 0

For a complete derivation of the differentiation matrix for SLPs using this recurrence-based approach,
see [33].

The computational cost of the operational matrix approach is primarily determined by the solution of
the (n+1) x (n+1) linear system, which requires ¢'(n*) operations using standard Gaussian elimination.
The construction of the matrices themselves requires ¢'(n?) operations, except for the product matrix
which involves triple product integrals and requires ¢(n*) operations. The method is stable for moderate
values of n, as the condition number of the collocation matrix grows polynomially with n. The memory
requirement is &(n?) for storing the dense coefficient and operational matrices.

3 Methodology description

Throughout this Section, we assume that the discontinuity curves & (x) are affine functions of x, i.e.,
&1 (x) = aix with 0 =ap < a; < --+ < a, = 1. This assumption ensures that & (x) maps the interval I onto
I and that L*(&;(x)) remains a polynomial in x of degree at most n.

The affine assumption is essential for the operational matrix formulation presented in this work.
Indeed, the use of the integration matrix Hs in (3.6) relies on the fact that L*(&(x)) is a polynomial
of degree at most n, which allows the exact evaluation of integrals of the form fog’ ® L*(¢)dt. If the
discontinuity curves were nonlinear, L*(&(x)) would no longer be a polynomial, and the operational
matrix approach could not be applied directly. In such cases, one would need to evaluate the integrals
! éll,(f()x) L*(¢)dt numerically using Gaussian quadrature or adaptive quadrature rules, which would in-
crease the computational cost. This extension, while conceptually straightforward, is beyond the scope
of the present work and is left for future investigation.

Regarding the Gibbs phenomenon, we emphasize that the discontinuous kernel k;(x,) is not approx-
imated globally by a single polynomial expansion. Instead, the method exploits the piecewise structure
of the integration limits & (x). The approximation &} (x,7) = L*” (x)KyL*(t) in (2.8) is applied to each
smooth piece of the kernel on each subdomain. The discontinuities are handled by the limits of integra-
tion, not by global polynomial approximation. This approach effectively avoids the Gibbs phenomenon
because the polynomial approximation is only required on subdomains where the kernel is smooth.

In this Section, we utilize SLPs collocation technique to solve Eq. (1.1). For this purpose, the
unknown function g(x) is approximated by a truncated SLPs expansion

T
8(x) ~ Gy L' (x), 3.1
and its first derivative is represented via the operational derivative matrix D as

g (x) ~ GTDL*(x), (3.2)
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Here, vector L*(x), the coefficient vector Gy, and the operational matrix of derivative D are defined in
Egs. (2.4), (2.6), and above, respectively. The known function f(x) is expanded in the same basis to
ensure spectral consistency of the discretization

F(x) = F'L*(x), (3.3)
where the coefficients vector F; is given by

E=[fgfl )" 3.4)
Substituting the approximations (2.8), (3.1), (3.2) and (3.3) into the VIDEs (1.1), we obtain
1(x)
GI'DL*(x) = FTL* (x) + Z A / ( )L*T x)KgL* (t)GTL* (¢)dt, (3.5)
&ix

Applying the operational product and integration matrices defined in subsection 2.4, and exploiting the
linearity of the integral together with the independence of L* (x), K, and G from the integration
variable ¢, the integral term in (3.5) can be transformed as follows

7(x) &i(x)
Z)L, / . LT (x)KyL* (1)GTL* (r)de Z/l, / ()L*T(x)Kle*(t)L*T(t)Gsdt
=1 1-1(x) =1 -1

() N
NZA, / )L*T x) Ky G,L* (t)dt
[— l

=1

~

&i(x)
L*(r)dt

x)K,
( ) &1(x)
T ~ &i(x) &1(x)
AL (0K, G, ( / L*(1)di — / L*(t)dt)
0 0

ML (1)K GoHy (L7 (&1 (x) = L7 (§-1(x)))

I
1=
S~
=
4
§3>

-~
Il
4

I
=

-~
Il
—

I
=

-
I

1

2 ~
ITTL*T(X)KszGH (L*(&(x) =L (&-1(x))),  (3.6)

Il
=
>

-
Il
_

where Kj;, H; and (A?S are defined in Egs. (2.9), (2.11) and (2.13), respectively. It is worth emphasizing
that the passage from the fourth to the fifth line in (3.6), where the integration matrix H; is applied,
is valid precisely because the functions & (x) are affine. For non-affine discontinuity curves, this step
would require replacing Hy with a numerical integration scheme. Inserting (3.6) into (3.5) yields the
fully spectral form of the governing equation

n 2
GIDL (1) = FTL* () + Y L (0KyGH (L (61(0) L (1), (3.7)
=1

Let {x,}’“rl be the roots of Ly, (x) (the shifted Legendre-Gauss points). The collocation scheme
requires that equation (1.1) holds at these points. To incorporate the initial condition g(0) = 0, we
replace the first collocation equation by

GT'L*(0)=0.
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We use the (n+ 1) shifted Legendre-Gauss roots x1,X2,...,X,+1 of L (x) for collocation. To en-

force the initial condition g(0) = 0, we discard the collocation equation at the smallest node x; and
replace it with the initial condition G L*(0) = 0, evaluated at x = 0 rather than at a Gauss node (note
that Gauss nodes are strictly interior to the interval, so x = 0 is not one of them).

Now, we collocate (3.7) at the points xo,x1,...,X,, which are the roots of SLPs Ly, (x). Thus, we
obtain the following system of linear equations with (n+ 1) unknowns and (n+ 1) equations

n 2 R
GIDL"(x;)) = F/L*(x;)+ ) A,%L*T(x,-)KdGH (L*(&(x) —L*(&-1(x)), i=0,1,...,n. (3.8)
=1

An alternative equation can be derived by substituting g(0) in the initial condition given in Eq. (1.1) as
follows
2(0) ~ GTL*(0) = 0. (3.9)

Although we assume g(0) = 0 in this work, the method can be applied to problems with g(0) # 0 by
the simple translation g(x) = g(x) — g(0), which reduces the problem to the homogeneous case g(0) = 0.
Subsequently, the equation obtained from the initial condition (3.9) is incorporated by replacing one
of the equations in the linear system (3.8), thereby maintaining the square structure of the system with
(n+1) equations and (n+ 1) unknowns. This substitution preserves the square, non-singular nature of
the resulting algebraic system, as the collocation equations are linearly independent and the replacement
of one equation by the initial condition does not introduce linear dependence. The resulting system of
algebraic equations is then solved to determine the unknown coefficients gj, i =0, 1,...,n. Consequently,
the approximate solution g% (x) of the problem is obtained.

4 Error bound and convergence analysis

In this Section, we perform a detailed error analysis for the numerical scheme. An upper bound for the
error is obtained by employing the L?-norm, as introduced in Section 2.3.

The following theorems establish the convergence rates of the proposed method under the stated reg-
ularity assumptions. The error bounds exhibit exponential decay with respect to the polynomial degree
n, characterized by terms of the form %, which indicates rapid convergence for smooth kernels.
This behavior is guaranteed only under the smoothness assumptions stated in the theorems.

Theorem 1. Let g(x) be a sufficiently smooth real-valued function defined on the interval 1. Suppose
that

gn(x) = G{L" (x),
denotes the best L* approximation of g(x) obtained by the SLPs expansion of degree n. Define Q =
max.c; |V (x)|. Then the following error estimate holds

T (n+1)!

— 3N, < VT

Proof. Let P,(x) denote the interpolating polynomial of degree n for the function g(x) at the nodes
xi, i =0,1,...,n, which are the zeros of the SLPs of degree (n+ 1) on the interval I (i.e., the shifted
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Legendre-Gauss points). According to the interpolation remainder formula, we have

g (@)

Ty e

i=0

8(x) = Pulx) =

where a = a(x) € I depends on x and on the interpolation nodes. Since the SLP nodes on the interval /
satisfy the bound

T ((n+1)1)2

0 - (2n+2)!

it follows that
o1 (n+1)!
—P <zl

Since g (x) represents the best approximation of g(x) in the space spanned by the first (n+ 1) SLPs with
respect to the L?-norm, we have

llg—gnll2 < llg = Pull2-

Hence
T"+1(n+1)zr

5112 r 2
Il < [ oo —Afar <7 [0l

Taking the square root on both sides completes the proof. Ul

Theorem 2. Assume that the kernel k;(x,t) € C*"*2(I; x I}), | = 1,2,...,n is a sufficiently smooth real-
valued function. Let k(x,t) = L*T (x)KyL*(t), be its approximation obtained using SLPs, where the
degree of these polynomials is at most n. Define the constants

9"k (x,1)
1. Q= et
O1= X | o

’

9"k (x,1)
2. 0= g Gl
Q2 ()c,glealj(xll otntl

>

32"+2 kl (x t)
3. = -
2 (x,f])ne%f(xz, oxHlggntl

Then, the error of the approximation in the L*-norm satisfies

T (n+1)!
(2n+2)!

T2n+2((n+ 1)1)2
(2n+2)1)2 |’

+ 03 4.1)

Hh—@hgrk@+gg

Proof. Let P, ,(x,t) denote the bivariate interpolation polynomial of k;(x,z) constructed at the nodal
points (x;,7;), i,j = 0,1,...,n, where {x;}]_ and {#;}_ are the SLPs nodes of order (n+ 1) on the
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interval /. For this polynomial, the remainder formula yields

1 8”“k,(a,t) 1
(1)1 oxnt] ,.UO(’C_"")
1 0" k(x,B) -
T o g(’ 1)

ki(x,t) — Py y(x,t) =

1 82n+2kl(a/7ﬁl) n n

T DI 1) dxrt gt i:0<x—xi>g<t—tj>7 4.2)

where {a,3,0/,8'} €1;,1=1,2,...,n. The bivariate interpolation remainder formula (4.2) is standard in
multivariate approximation theory. For a direct reference, see [34], where the remainder of the Lagrange
interpolation formula for two variables is expressed in terms of partial derivatives. Taking absolute
values on both sides and employing the definitions of the constants O, 0> and O3, and further, utilizing
the properties of the SLPs nodes, we obtain

T (n+1)!
(2n+2)!

T2n+2((n+ 1)!)2
(2n+2)1)2 7’

ki (x,2) = Py p(x,1)] < (Q1 + Q2) + 03 4.3)

Since kj(x,t) is the best approximation of k;(x,t) in the space generated by SLPs with respect to the
L?(I; x I) norm, we have

1kt = ki ll2 < [l = P nl|2- 4.4)
Hence
2 rr 2
k=13 = [ [ o) — ki Gon) Pear
T (T )
< /0 /0 K1 (x,2) = Py (x, 1) “dxds 4.5)
T (n+1)! TP 2((n+1)1)27°

<T?

<[+ o0 ) o T
Taking the square root on both sides completes the proof. Ul

Theorem 3. Let g(x) and g} (x) denote the exact solution and the numerical approximation of Eq. (1.1),
respectively, where the approximate solution g'(x) is constructed via interpolation based on SLPs. As-
sume that

2

1—
3

7Y [M|M; > 0. (4.6)
=1

Define the constants

1. & = max|f(x) — £, (x)],

)

_ s
2. y=max|g,(x)

3. M= max |k(x,)|, VI=1,2,...,n,

(x,t)GIlXII
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4. = max |k(x,0)—ki(x,t), VI=1,2,....n

(X,Z)EIIX][

Here O, v, M), and n,, are fixed positive constants. Then, the error between the exact solution g(x) and
its numerical approximation g},(x) satisfies the bound

i % !
T2+ Z Almy
e —gnll2 < = , 4.7
1—%TZZ|MM1
=1

Proof. Suppose that the functions g(x), f(x) and the kernels k;(x,t), [ = 1,2,...,n, are approximated
according to (2.5), (3.3) and (2.8), respectively. To analyze the error between the exact solution g(x) and
its approximation g3 (x), we consider the difference between the original equation and its approximated
form

¢ -89 = FO -+ L A [ e (-3 2 [ dengow. as)

-1z -1Z

By integrating both sides of (4.8) with respect to z over the interval [0,x], we obtain

-0 = [V -f@ [T W -Hengoee @9

Taking the absolute values of both sides, we have

o)~ &1 < [ 1) - Field+ [k [ mens-Hengoe @)
where

Iki(z,0)8(1) — ki (2,0)85 (1) = [k (2,1)8(r) — Ki(2,0) 5, (2) + ki (2,) 5, (1) — Kj (2,2) 5, (¢)]
< lki(z,0)l18(1) — gn(0)| + ki(z,1) — ki (z,0)[ |8, (2)]- (4.1D)

Using the definitions of &, v, M; and 1;, together with (4.10)-(4.11), we obtain

8() 3 |<5T+/ZVLI|/ (M[g(0) =g, (1) + miy) dr @12)

For the geometric double integral with unit integrand, using the definition of Eq. (1.1), which implies
0<&_1(z) <&(z) <z< T, we obtain

x 8l . .
/O/H(Z)dtdZZ/O (51(2)—51_1(2))dz§/0 Zdzg?' (4.13)

For the second double integral, we apply the Cauchy-Schwarz inequality to the inner integral

&(2) Y &0, \T [ [EE I
[ e -gotar< (17 va) ([ et giorar)
&i-1(2) 1-1(2) 1-1(2)

<&@ -& 1) gl (4.14)
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Using again 0 < §(z) — &_1(z) < z, we obtain

&(2) .
// p(t)]drdz < |lg — gnllz/0 2dz
11

2 3
=37 llg—&ll2
2 3
< 372lls— gull2: (4.15)
Hence, from relations (4.12), (4.13) and (4.15), we obtain
s 2 3 s < T2 -
18(x) g ()| < 6T + 213 lg — g2 Y 1Al M + TS Y (Al (4.16)
=1 =1

We now take the L?-norm of both sides of the inequality (4.16). Since the right-hand side is independent
of x, its norm is obtained by multiplying it by /T, i.e., ||C||» = C\/T for any constant C. Thus, we have

2 3 n T2 n
llg —gnll2 < ﬁ<5T+3T2||gg2||2Z|AZ|M1+722/11|771>7 (4.17)
=1 =1
Therefore,
s 2 2 < 3 T% <
le=gnlla ( 1=37° L 1AM, | <8T> +y— 3 [Almi, (4.18)
=1 =1

Finally, dividing both sides of relation (4.18), by the positive quantity
2 o
1—=T E Mi|M,
33 Al

yields
5 n
ST +v22 Y |l

K =1
lg—gull2 < n ;

1-372Y |4 |M,
=1

This completes the proof. O

A note on the sufficient condition

The sufficient condition (4.6) involves only the problem data T, A;, and M;, and is independent of the
polynomial degree n. For problems where this condition is violated, convergence can still be achieved
by either:

1. subdividing the interval / into smaller subintervals (a time-stepping approach), or

2. noting that 17; = &((n!)~2) decays exponentially as n — oo, which ensures the inequality holds for
sufficiently large n.
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S5 Numerical experiments

To evaluate the accuracy and efficiency of the proposed method, two numerical examples are considered.
All numerical computations are carried out using Maple software (version 2018) on a personal computer
equipped with an Intel Core 15-4200 CPU with 4 GB of RAM. All computations were performed using
Maple 2018 with double precision (IEEE 754), providing about 16 decimal digits of accuracy. Since
the algorithm is fully deterministic, repeated runs give identical results; hence, single-run CPU times are
reported.

It should be noted that the proposed method is developed for a specific class of Volterra integro-
differential equations with discontinuous kernels, for which no direct comparable numerical method
exists in the literature. The numerical examples are constructed to illustrate the effectiveness of the
method in handling discontinuities. Since the exact solutions of these two examples are available, the
accuracy of the proposed method can be evaluated by computing the absolute error. Let g(#;) and g (¢;)
denote the exact and approximate solutions at the grid points ¢; € I and T = 1, respectively. The absolute
error at the point #;, denoted by AE(1;), is defined as

AE(t;) = [g(t:;) — g (ti)]-
Example 1. Consider the following linear VIDE with discontinuous kernels
X B X
g () = F(x)+ A /0 (1+x+1)g(t)ds ”2/; (2+xt)g(t)dt+k3ﬁ (14x+0)g()dr, x€[0,1],
4 2
0, where f(x) and the parameters A;, A, and A3 are given by

271 , 1099 5 31
— X — X — X
8192 20480" 40960

to the initial condition g(0)

f(x)zgxz M=h=Ak=1,

In this example, the exact solution is given by g(x) = % Table 1 reports the absolute errors for several
values of n and x, illustrating the convergence behavior with respect to the polynomial degree. Table 2
presents the corresponding CPU times for different choices of n, further confirming the computational
efficiency of the approach. Figure 1 displays the exact and approximate solutions for n = 8, showing an
excellent agreement between them, while Figure 2 illustrates the absolute error distribution for the same
value of n.

Remark 1. For n =2, the absolute error is of order 1072, This is expected because the kernel approxi-
mations kj(x,t) in (2.8) are of degree 2 in each variable, whereas the exact kernels require higher-degree
expansions to represent the product k;(x,t)g(t) accurately. As n increases, the error decreases spectrally,
confirming the convergence analysis of Section 4.

Example 2. Consider the following linear VIDE with discontinuous kernels

2 X

(%) = FI+ A / * (= 1) sin(0)g(1)dt + A / sin(d)g(r)dr, x€[0,1],
0 b
subject to the initial condition g(0) = 0, where
fx) = cos(x)— fA (—2 + 3x% +2cos(x) — 2xsin(x)

— 22 (x +sin(x) — 2cos(x) Sin(x))) )
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Table 1: Absolute errors for various values of n and x in Example 1

X n=2 n=4 n=8
0.0 0.00 0.00 5.30E-12
0.1 1.13E-02 2.33E-07 3.30E-11
0.2 1.93E-02 3.32E-07 3.30E-11
0.3 2.45E-02 3.55E-07 2.70E-11
0.4 2.78E-02 3.47E-07 1.20E-11
0.5 3.00E-02 3.40E-07 1.00E-18
0.6 3.17E-02 3.56E-07 1.00E-18
0.7 3.37E-02 4.03E-07 1.00E-18
0.8 3.68E-02 4.78E-07 1.00E-11
0.9 4.17E-02 5.64E-07 3.00E-11
1.0 4.92E-02 6.34E-07 1.00E-18

Table 2: CPU time(s) corresponding to different values of n in Example |

n 1 2 3 4 5 6 7 8 9

CPU time(s)  0.016  0.015  0.031 0.032  0.047 0078 0.094 0.109 0.171

0.187

0.124
—— Exact solution

—O— Approximated solution

0.10-
0.08 -

®

% 0.06 -
0.04 -

0.02

and

15
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3.x 10711
25x 10711

2.x 10711

1.5x 1071

Absolute Error

1.x 1071

5.x10"

0 0.2 0.4 0.6 0.8 1
X

Figure 2: Graph of the absolute error of the proposed method for n = 8 in Example 1

Table 3: Absolute errors for different values of 7 in Example 2

by n=2 n=4 n=8
0.0 0.00 0.00 1.00E-18
0.1 1.64E-02 1.96E-04 1.47E-07
0.2 2.75E-02 2.50E-04 1.17E-07
0.3 3.43E-02 2.45E-04 1.22E-07
0.4 3.76E-02 2.30E-04 1.94E-07
0.5 3.85E-02 2.24E-04 2.54E-07
0.6 3.79E-02 2.29E-04 2.32E-07
0.7 3.65E-02 2.36E-04 1.40E-07
0.8 3.53E-02 2.38E-04 7.30E-08
0.9 3.48E-02 2.32E-04 1.12E-07
1.0 3.59E-02 2.33E-04 1.62E-07

Assume that the exact solution for this example is given by g(x) = sin(x). Table 3 reports the absolute
errors for various values of n and x. Table 4 presents the CPU times corresponding to different value
of n. Figure 3 displays the graph of the exact and approximate solutions for n = 8. Figure 4 depicts
the corresponding absolute error distribution. All numerical results obtained in this example confirm the
accuracy, stability, and computational efficiency of the proposed method.

The numerical results presented in Tables 1-4 and Figures 1-4 demonstrate that the proposed spectral
collocation method achieves high accuracy with moderate values of n. The exponential decay of the
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Table 4: CPU time(s) for various values of n in Example 2

n 1 2 3 4 5 6 7 8 9 10

CPU time(s)  0.047  0.093  0.171 0.265 0499  0.609  0.921 1.248 1482 2.043

0.8 .
—— Exact solution

0.7- —o— Approximated solution

0.6

0 0.2 0.4 0.6 0.8 1

Figure 3: Graph of the exact and approximate solutions for n = 8 in Example 2

error as n increases confirms the rapid (exponential) convergence predicted by the theoretical analysis
in Section 4, consistent with the error bounds derived therein. Furthermore, the CPU times reported
in Tables 2 and 4 indicate that the method is computationally efficient, with n = 10 requiring less than
0.2 seconds in Example 1 and 2 seconds in Example 2. Regarding the sensitivity of the method to
computational parameters, the polynomial degree n is the primary parameter controlling accuracy. The
method is not sensitive to other computational parameters, such as the quadrature tolerance, due to its
deterministic nature and the use of double-precision arithmetic.

6 Conclusions

In this paper, a spectral collocation method based on orthogonal polynomials has been developed for
the numerical solution of linear Volterra integro-differential equations with discontinuous kernels. The
method relies on the expansion of the unknown solution and the kernel in terms of shifted Legendre
polynomials together with the construction of operational matrices for integration, differentiation, and
polynomial products. This framework transforms the original problem into a finite system of linear alge-
braic equations for the expansion coefficients, which can be solved efficiently. An explicit L2-error bound
for the proposed approximation has been derived under suitable regularity assumptions. The theoreti-
cal error estimates confirm exponential convergence with respect to the polynomial degree for smooth
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2.5%1077 1

2.x 10771

1.5x 10771

Absolute Error

1.x 10771

5.%x 10781

Figure 4: Graph of the absolute error of the proposed method for n = 8 in Example 2

kernels. Numerical experiments further verify the theoretical results and demonstrate that the method
achieves high accuracy with a relatively small number of basis functions while maintaining low com-
putational cost. A key practical advantage of the proposed method is its ability to handle discontinuous
kernels directly through the piecewise integration limits, without requiring kernel regularization or global
smoothness assumptions, making it particularly suitable for problems arising in applications where such
discontinuities naturally occur. These results suggest that the proposed spectral scheme provides an effi-
cient approach for the numerical treatment of Volterra integro-differential equations with discontinuous
kernels, within the constraints discussed below.

The proposed method has several limitations that should be acknowledged. First, the discontinuity
curves & (x) are assumed to be affine functions & (x) = a;x (see Section 3). This assumption is necessary
for the operational matrix formulation, as it ensures that L*(&;(x)) remains a polynomial of degree at
most 7, thereby enabling the exact use of the integration matrix H,. For non-affine discontinuity curves,
the method can be extended by replacing the operational matrix with numerical quadrature, although
this would increase the computational cost. Second, the method is restricted to linear problems. Third,
the error analysis in Theorem 2 requires smooth kernel pieces k;(x,t) € C*"*2(I; x I}) for I = 1,2,...,n.
Fourth, the method is developed for the one-dimensional case. Fifth, the initial condition is restricted
to g(0) = 0. Extension to more general curves, nonlinear problems, multidimensional settings, and the
development of an adaptive version of the method are subjects of ongoing research.
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