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Abstract

We consider integral equations of the second kind with fixed singularities of Mellin type. According to the
behavior of the Mellin kernel, we first determine suitable weighted LP spaces where we look for the solution.
Then, for its approximation, we propose a numerical method of Nystrom type based on a Gauss-Jacobi
quadratura formula. Actually, a slight modification of the classical procedure is introduced in order to prove
convergence results in weighted LP spaces. Moreover, a preconditioning technique allows us to solve well
conditioned linear systems. We show the efficiency of the proposed method through some numerical tests.
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1. Introduction

This paper is concerned with the numerical solution of second kind integral equations with fixed singu-
larities of Mellin convolution type given by

)+ / k(. ) f(2)de + / W) f(@)dz = g(y), y < (0.1], (1)

where f is the unknown, h(z,y) and g(y) are sufficiently smooth functions on [0,1] x [0,1] and [0, 1],
respectively, and

k) = 1% () @)

is the Mellin kernel defined by means of a function & : [0, +-00) — [0, +-00) satisfying suitable assumptions.
Letting

(Kf)(y) = / k(z,y)f(2)da, 3)

1
(HNW = [ hew)f)ds ()
0
and denoting by I the identity operator, we can rewrite the equation (1) as follows

I+K+H)f=g. (5)
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The increasing interest in numerical methods for such type of integral equations, usually indicated as of
Mellin type, comes from their large range of applications, particularly in engineering. They usually arise from
a boundary integral equation reformulation of linear elliptic PDEs on nonsmooth domains. For example,
equations of type (1) with

R(t) = 1 | sin o]
w1 —2tcosa + t2
occur when the single layer potential is used to solve the Neumann problem for the Laplace’s equation on
domains forming corners with interior angle « (see [1, 2]).

Because of the fixed singularity of the kernel k(z,y) at the point x = y = 0, the Mellin convolution
operator K could be not bounded with respect to the uniform norm. As a further consequence, the solution
of the integral equation (1) or one of its derivatives could be singular at the origin. In order to deal with
these singularities, some Authors (see, for example, [3, 4, 5, 6, 7, 8, 9]) proposed to introduce suitable
smoothing changes of variables which improve the behavior of the unknown function f and let to carry
out the analysis of the problem in L? spaces. Then, in order to achieve the numerical solution, suitable
approximation schemes involving pieciewise polynomials, global algebraic polynomials or trigonometric ones
(see, for instance, [10, 11, 6, 7, 12, 3, 9, 13, 14, 4, 5, 8]) are applied, often combined with these regularization
techniques.

An alternative strategy can be represented by the study of (1) directly in weighted LP spaces, without
it being necessary to make use of any smoothing transformation. In such a case, the purpose of a numerical
method will be to approximate the searched solution in this type of space.

The latter is the approach which we are going to follow in the present paper. Once we have determined
a suitable weighted space Lg,ﬁ, with v =8 (z) =277, -1+ % <p< %, where we look for the solution of the
integral equation (1), we apply a Nystrom method which uses the Gauss-Jacobi quadrature rule with respect
to the weight function v#(x) = 2. As it is usual in the analysis of numerical procedure for the solution of
Mellin convolution equations, stability can be proved only by slightly modifying the classical method in a
neighborhood of the singular point.

Generalizing some recent results given in [15] (where the analysis of the method was performed only in
the L? space), we propose a procedure based on a suitable modification of the adopted integration formula.
It is employed in the numerical computation of the transform (K f)(y) when the evaluation point y lies very
close to the origin. By introducing such a modification, if the stability of the method is assumed, we are
able to give an error estimate which shows how the convergence order depends on the solution behaviour
close to the singularity 0. Anyway, the stability and convergence are amply demonstrated through several
numerical tests.

Moreover, for the computation of the Nystrom approximation of the solution f, inspired by a preconditioning
technique in [16], we can reduce to solve well conditioned linear systems, such that the condition numbers
of the system matrix do not increase with the matrix dimension.

The contents of the paper are so organized. Section 2 provides some preliminaries useful in the sequel.
In Section 3 the discrete operators approximating the integral ones K and H are introduced. In Section 4
the numerical procedure is described. Section 5 is dedicated to the discussion of some computational aspects
(the preconditioning of the linear systems and the choice of the free parameters involved in the numerical
method). Section 6 contains the proof of the theoretical results and in Section 7 we present some numerical
tests which show the efficiency of the proposed procedure.

2. Preliminaries

2.1. Notation and basic facts

In the sequel C denotes a positive constant which may have different values in different formulas. We
will write C(a, b, ...) to say that C depends only on the parameters a,b, ... and C # C(a,b,...) to say that
C is independent of the parameters a,b, .. ..
Moreover, we will use the following notation for the kernels

k(x,y) = ka(y) = ky(z), h(z,y) = he(y) = hy(z).



Let us introduce the function spaces where we are going to study the equation (5).

With v?(z) = z?, p > —%, 1 < p < 400, we denote by LE,, the weighted space of all real-valued

measurable functions F on [0, 1] such that

1 b
1Pz, = 100Fl, = ([ e @F@par) <o
0
Moreover, we consider the following weighted Sobolev type spaces
WP(vP) = {F e Ir, . FU=Y e AC(0,1), [P FDyr||, < +oo} ,

where r is a positive integer, ¢(t) = \/t(1 — t) and AC(0, 1) denotes the collection of all functions which are
absolutely continuous on every closed subset of (0,1), endowed with the norm

1E e ey = 07 Fllp + 07 FO "

The notation LP and WP refers to the case p = 0.
Let us denote by
E(F)yep= inf |v°(F-P
(Flor = jnf [07(F = Pl

the error of best approximation of the function F' € L, by means of polynomials of degree at most m (P, is
the set of all polynomials of degree at most m). For functions F' belonging to WP (v?) the following estimate

C T 's
Em(F)vP,p < %HUPF( )90 H,m C#C(m,F), (6)

holds true (see, for example, [17, (2.5.22), p. 172]).

Now, since the proposed method will be of Nystrom type we need a quadrature formula to approximate
the integrals. We will use a Gauss-Jacobi quadrature rule on the interval [0,1] w.r.t. a weight v” (see, for
instance, [18])

/0 F@)0@)de = 3 A Flms) + em(F), (7)

where 2, j,7 = 1,...,m, are the zeros of the m-th Jacobi polynomial orthogonal w.r.t. the weight v?,
Am,j,J = 1,...,m, are the corresponding Christoffel numbers and e, (F) is the remainder term. We recall
that for functions F belonging to W, (v?) the following estimate of the quadrature error

1
en(P)] < - [P @IFO@I @)z, € £ Clm. ), 0
0
holds true (see, for example, [17, Theorem 5.1.8, p. 338] and [17, (2.5.22), p. 172]).

2.2. Mapping properties of the operators K and H
Next theorem establishes the continuity of the operator K defined in (3) in suitable weighted L spaces.

Theorem 2.1. If the function k(t) in (2) satisfies
+oo . _
/ tp PR dE < 400, (9)
0

with 1 < p < +o00 and B < %, then the operator K : LZ,B — Lf,ﬁ s continuous and

—+o0
1Kl yonr, < [ 67 R,

=B



Concerning the operator H given in (4), we state the following theorem.

Theorem 2.2. If the kernel h(z,y) satisfies

sup || hallwpw-s) < 400, (10)
0<z<1

with 1 < p < 400 and —1 + % < B< %, then the operator H : LY _, — LP_, is compact.

Using the above theorems, the following result is a consequence of the Neumann series theorem and [2,
Corollary 3.8].

Theorem 2.3. Let 1 <p < 400 and —1 + % <p< %, and let us assume that Ker(I + K + H) = {0} in
LP_,. If the function k(t) in (2) satisfies

+oo
/ tr 1 PR(bdt < 1 (11)
0

and the kernel h(x,y) satisfies (10), then the equation (5) admits a unique solution f in LP_, for each
right-hand side g € L¥_.

Since, as one can deduce from the above theorem, the unique solution f of the equation (5) belongs to
the space Li,ﬂ, we can find a function f € LP such that f = v f.
It is easy to prove that the equation (I + K + H)f = g is equivalent to the following equation

(I+K+H)f=g, (12)

where I = v°1,

— 1 —
(EF)(y) = / Kz, ) F(2)® (2)de,
and

(HF)(y) = / W, y) f(x)o® (2)de,

in the sense that if f is the unique solution of (I + K + H)f = g then f = v~ Pf is the unique solution of
(I + K+ H)f =g and vice versa.
Moreover, the following result is a consequence of Theorems 2.1-2.3

Corollary 2.1. Let 1 < p < +o0, —1 —1—% <p< % and let us assume that Ker(I + K + H) = {0} in LP.
If the function k(t) defined in (2) satisfies (11) and the kernel h(z,y) satisfies (10), then the equation (12)
admits a unique solution f in LP for each right-hand side g € Lf}’,ﬁ.

3. The discrete operators

In order to introduce a Nystrom type method for the numerical solution of the integral equation (12),
we consider two suitable discrete operators for approximating the operators K and H, respectively.
From now on we will assume 1 < p < 400, —1+%<ﬁ<%,q:1—%andr21.

We approximate the operator H by means of the following operator

(Hm.f)(y) = Z )‘m,jh(xm,j7 y)f(xm,j)a

obtained applying to (H f)(y) the Gauss-Jacobi quadrature rule (7) w.r.t. the weight v”.
The following theorems hold true.



Theorem 3.1. If the kernel h(x,y) satisfies

sup ||hEHLP7ﬂ < 400 (13)
0<z<1 v
then -
sup | Hp[lwrpr < +o00. (14)
m v

Moreover, if the kernel h(x,y) satisfies (10) then

sup || Hpn llwz_swe -5y < +00. (15)
Theorem 3.2. Let us assume that the kernel h(z,y) satisfies (10) and
sup || hy[wews) < +oo. (16)
0<y<1
Then L
limH(H—Hm)FHLpiﬂ =0, VFeWp, (17)
and the sequence of operators { Hy, }m, as maps from WP into Lz_ﬁ, satisfies

limsup sup En(HpF),-5, =0, (18)
M-m |||y p=1

i.e., 1t 15 collectively compact.

As done for the operator H, we could approximate the integral (K f)(y) by means of

m

(BnD)®) =Y Mgk (@, y) [ (@m.j), (19)

j=1

i.e., using the quadrature rule (7) w.r.t. the Jacobi weight vP. However, the following lemma, giving the
estimate of the corresponding remainder term e,,(k, f), shows that the behaviour of the Gaussian formula
becomes worse and worse when y is closer and closer to 0.

Lemma 3.1. Assuming that the kernel k(x,y) given in (2) satisfies

Ik, i_1
B Y., B—5—% -
Hv 5 ¥ <Cy , j=0,1,....mr, C#C(y), (20)
then, for all ' € WP, we have
C _r_1
em(ky )| < | Flwpy® 575, € #Clm. Fyy) (21)

We observe that by assumption (20), we require that the function k(-,y) belongs to the weighted Sobolev
space W4 (v?), for any fixed y € (0,1], but not uniformly with respect to y € [0,1]. On the other hand, the
uniform boundedness of the norm in (20) cannot be assumed for kernels of Mellin type, because of their
fixed strong singularity at z =y = 0. B
The estimate (21) suggests us to approximate K by means of a new “modified” discrete operator K, defined
as follows.
We choose the points ¥, = —5 and ¥, = — 5z, With c a fixed positive constant, ¢ an arbitrarily small
positive quantity and p a parameter chosen in the interval (1, é) such that g, is sufficiently close to y,.
Then, we introduce the operator

(B )y = § o DW <y =1 (22)

LN(Kmfvy)a 0< Y <Ym

5



where (K, f)(y) is given by (19) and

N N
En(Rof ) = LR e, o) = T[22
i=1 il
i

is the Lagrange polynomial interpolating the function K,,f at the equispaced points z; = T + %,
i=1,....,N, N < m.

In this way, we approximate (K f)(y) by the Gauss-Jacobi quadrature rule only when y is sufficiently far
from 0. Conversely, when y is very close to 0 we use the Lagrange polynomial that interpolates (K,,f)(y)
at the knots 2;,i=1,...,N.

Concerning the operator K, we state the following theorem.

Theorem 3.3. Assuming that the kernel k(x,y) given in (2) satisfies (9) and (20), we have

sup | Knlwyspe , <C, C#Clm), (23)
~ +oo 1 _
lim sup || Ky, ||y r . S/ tp PRt dt, (24)
m v 0
and o
im [[(K — Kp)F||p =0, VFeW. (25)

We point out that the choice of the interpolation knots in the interval (g, 2% ) is crucial for proving
the relations (24) and (25).

The stated properties of the operators IN(m and H,,, encourage us to employ them in the application of
a Nystrom-type method for the numerical solution of (12).

4. The numerical method

~ The numerical method we propose is a Nystrom type method that consists in computing the solution
fm of the following finite dimensional equation

(I+[F€m+Hm)fm =g (26)

as an approximation of the solution f of (12). It can be regarded as a “modification” of the classical method
just based on the Gauss-Jacobi quadrature rule.

In order to derive a linear system in some sense equivalent to (26), we collocate it at the zeros z,, ,
i =1,...,m, of the Jacobi polynomial of degree m that is orthogonal with respect to the weight function
v?. Then, letting

Tms = min {Zpm; @ Tmi> Ym},
1 m

.....

and taking into account that

N m
LN(I_(mea y) = le(y)([_(7rbf)(zl) = Z )‘m,jLN(k(mev ')’y)f(me)’
i=1 j=1
we get, fori=1,...,m,
> [P @mi)big + Am B(@m s Tm.i) + h(@m. g, Tmi))] @ = g(@m.q), i,

1

<.
I

NE

(08 (2m,1) 05,5 + Am (L (K@, )y Tmi) + M@, Tmi))]| @5 = 9(@m), 1< s,
1

<.
Il

6



that is a linear system of order m in the unknowns a; = fm(xm,j), j=1,...,m.
Solving the above system we can construct the Nystréom interpolant

v W) 19W) =D A (@, ) + B@m 5, 9) a5 | ym <y <1,

v ) 19) = D A N (R(@mgs ), y) + h(@mg,y) aj |+ 0 <y < ym.

Note that each solution f,, of (26) furnishes a solution of (27): merely evaluating it at the node points
(@m,j)j=1,....m. Conversely, if a = (a;,..., am)T € R™ is solution of (27) then f,, is the unique solution of
(26) that agrees with a at the node points.

The following theorem gives an error estimate for the proposed method.

Theorem 4.1. Let us assume that Ker(I + K + H) = {0} in LP, the kernel k(x,y) given in (2) satisfies
(11) and (20) and the kernel h(x,y) satisfies (10) and (16). If, for sufficiently large m, the operators
I+ K+, : WP — LP_, are invertible and their inverses are uniformly bounded, under the assumptions
feWPandge Lg,ﬁ, we get the following error estimate

- Ym _ 5 Pl
I1F = Fullin <€ [( [ aEpwre) + 'J;,'L'W] , 29
with v = min {r,?(,u -1)(-8+ %)} and C # C(m, f).
Setting frn, = vP fy, it is easily seen that
”f - fm”LZ_ﬂ = Hf_ fm||Lp7 (29)

then (28) actually provides an error estimate for the approximation of the solution f of the initial problem
(1) by means of the function f,,.

5. Computational aspects

5.1. Conditioning of the linear system

In the paper [16] the authors propose some new techniques for obtaining well conditioned linear systems
in the numerical solution of Fredholm integral equations of the second kind by means of projection type
methods. Inspired by such techniques we propose to solve in place of (27) a new preconditioned linear
system. First, we multiply both sides in (27) by the following nonsingular diagonal matrix

VAT, v P (Tm) 0 L. 0

0



where Az, xm’jﬂ Tm,j, J=1,. —1, and Az, 1 = 1 — 24y, . Then, choosing as new unknowns

a; = \/Azp, ;f. m(@Tm.j), 7 =1,...,m, we get the following new system

- Aty _ . _
Z 1 Ag (@) Am,j (k(2m,j, Tm.i) + h(xm,j;xm,i))‘| @i = /D2y ;v (2n,)g(Tm,i),
j=1L e
12> 8,
m
| Ax * _
Z Axm ’L m,j LN(k(xm,ja ')7 xm,i) + h(xm,ja xm,z))‘| aj = 4/ A.ﬁm,i’U ﬁ(xm,i)g(xm,i)7
=1l m.J
1< s.
B (30)
After solving (30) we can construct the Nystrom interpolant f,,(y) as follows
m aaf
—B( _ . ) ; J
v ) |9(y) =D A (k(@m,j ) + h(@m 5, 9)) : ym <y <1,
i =1 ,/Axm,j
fm(y) = ~
76( - . a
v ) |9w) =D Amg (Ln(k(@m g, ) y) + iz g, y)) ; 05y <Ym.
i j=1 \/Al'mJ'

As one can see in the examples showed in Section 7, the linear systems (30) are better conditioned than the
linear systems (27).

5.2. The choice of the parameters

The choice of the parameters ¢, ¢ and p involved in the definition of the points y,, = %% and
Um = 72z can be made according to the solution behavior near the origin.
In [19] (see Theorem 1.10) it has been proved that, if the Mellin kernel

o= (2

satisfies the conditions

(oo}
/ tp10 tﬂ’k(ﬁ(t)‘dt <oo, j=0,1,...,1, (31)
0
for some 1 < p < oo, 0 > 0 and [ € Ny, then, under suitable assumptions on k, h, and g, the solution f of
(1) belongs to the space X! + Py, with d < min{l,s — 1/2}, being
xpl={f 2 fD@) e rr, j=0.1...,1},

and Py the space of the polynomials of degree < d if d > 0, P, = {0} if d < 0.
Assuming that (31) holds true, we can suppose that the solution of the equation (1) takes the form

f(x) =27 fo(z) + fi(z), (32)

with xjféj)(x) eLr, j=0,1,...,1, and fi(z) a smoother function in [0, 1].
Furthermore, we suppose that the condition (11) is fulfilled for some —1 + 1% <p< % and 3 < o.

Under the previous assumptions, (32) implies that f € WP with r > |2(c — )] (| 7] denotes the integer
part of 7). Moreover, since the Gaussian quadrature rule (K, f)(y) in (19) could suffer a loss of accuracy for
y very close to 0, especially for larger values of r (see the estimate (21)), we propose to take ¢ = - 102(0=8)
with 0 < v < 1, and the small positive number € such that 107! < ¢ < 1073. This choice of the couple (¢, &)
guarantees that the breaking point y,, is sufficiently far from 0.

8



We also suggest to choose p = 2(o — 8) + 1. With this value of y the error estimate (28) combined with

(29) becomes 1
(/Oym |v—/3(y)(Kf)(y)|pdy) 7 . mlys

with ¥ = min {r,4(0 - 5) (—ﬂ + %)} and C # C(m).
Finally, when p = 2(¢ — ) + 1, from Theorem 4.1 we can deduce the following result.

)

I = fuller , <€

Corollary 5.1. Under the same assumptions of Theorem 4.1, if the condition (31) is fulfilled for some
o > 0 and the solution f of (5) takes the form (32), then the approximating solution f,, satisfies

1 1
If— meLP s <C (n»ﬂw—ﬁ)ﬂ—d+rrw€)’ (33)

with v = min{r,4(a - B) (—,6’ + %)} and C # C(m).

We remark that the number N of the equidistant knots z; = 4., + %, t=2,...,N, has to be small in
order to guarantee a sufficiently accurate approximation of (K f)(y) by means of the interpolating polynomial
Ln(K,f,y), when y < ,,,. The numerical evidence shows that an efficient choice is N = 4, 5.

The numerical tests in Section 7 highlights also that the theoretical rate of convergence provided by the
error estimate (33) sometimes seems to be a bit pessimistic if compared with the true convergence order.

6. Proofs

Proof of Theorem 2.1. The result stated in this theorem is well known (see, for instance, [20, p. 173]). For
the reader’s convenience, here we give its proof. We have
P
dy>

1 1
_ _ 1-ry
B — B k(2
o= (K ), ( Lo [ 35 (%) P
1
_ < k(t Yy P v
v ﬂ(y)/ M (*) X(y.c0) ()t dy) ,
0
where X[y.oc) denotes the characteristic function of the interval [y, oo]. Applying the Minkowski inequality,
we get
1
[e%e] ]76 t 1 _ y p P
[TE ([ o |F (2) xmi] av)
0 0

_ /0 tzlalﬁk(t)</0tv_5p(z)‘F( X (2 |dz> dt

= ||v*ﬂF||p/ 5 PR () dt.
0

S =

I
VRS
B_‘

=2 (KF)l,

IN

Proof of Theorem 2.2. Applying the Minkowski and the Hélder inequalities, we get

%
l P (HF)l|, / Fa / 0P (b, y)Pdy) dz<C sup [hallr [IFlz
OSxSl v B v ﬁ



and, analogously,
-

9 b
L

[ HE) Oy < sup |

0<z<1

1Fllr -
B

Then, under the assumption (10), the operator H : LY_, — WP(v=") is continuous. Moreover, using the
inequality (6) we have

C
En(HF)ys, <~ [0 (HF) g, <

. C#Cm,F),
and, then,
lim sup En(HF),-5,=0. (34)

m ”FHLP le
o

Now, from (34) we deduce the compactness of the operator H as a map from L”_, into itself (see [21, p.
44]). O

Proof of Theorem 3.1. Applying the Minkowski inequality, we have

lo P HnFl, < ZAm,j|F(xm,j)|</O |v—ﬂ(y)h($m’j,y)|pdy)
P
< su hell pr M i | F ()]
B 05121” ”Lu—ﬂ; AlE (@m.j)|

Taking into account that (see, [17, pp. 338-339])

fjAmJFme|<C(/ P |v<>dx+—/ F@lple)’(@)dz ) € #Clm,F),

applying the Holder inequality and Lemma 2.1 in [22], we get
v PHuFll, < € sup |hollpe NIFlwp, C#Clm, hy, F). (35)
0<z<1 v

Thus, from the hypothesis (13) we can deduce (14). Now, proceeding as before, we obtain

_ o
o™ (HnF) V", <C sup || o—hoe" [Ellwe,  C#C(m, ha, F), (36)
0<z<1 || OY" v,
and, then, combining (35) with (36), under the assumption (10), we get (15), too. O

Proof of Theorem 3.2. We note that |(HF)(y) — (HnF)(y)| = |em(hy F)|, where e,,(h,F) is the remainder
term of the Gauss-Jacobi rule (7) w.r.t. the weight v”. Then, one has

1
1 :
o=ttt = )L = ([ 1o wennyFIPay)
On the other hand, using (8), the Holder inequality and Lemma 2.1 in [22], we get

1 T
enl Pl < o [ 0@ |3 @ P@)| ¢ (@)da
¢ £S5 () [ olZ o ol
=0
< & oy (37

10



where C # C(m, hy, F'). Therefore, we can conclude that
“B8/5 B C
[0 (H = Hp)Fllp < —|IFllwe sup |[hyllwas), C# C(m,hy, F), (38)
m 0<y<1

and then, under the assumption (16), (17) follows.
Now we prove (18). Since, by Theorem 3.1, H,,,F € WP(v="), VF € WP, using (6), we get

o A (HWF) ", C#C(M,H,y,F).

Moreover, using (36), under the assumption (10), we deduce

_ C
EM(HmF)vfﬁ,p < WHF”W}‘U C# C(M, m, F),

and, then, (18) easily follows. Finally, using a result in [21, p. 44], it is easy to prove that the condition

(18) is equivalent to the collectively compactness of the sequence of operators {H,,},, as maps from W2

into LP_,. O
v

Proof of Lemma 3.1. Proceeding as done for the estimate (37), we get

C
ety P) < o l1Flwe Iy ooy . € # Clm, by ),
and, under the assumption (20), (21) follows. O

Proof of Theorem 3.3. We first prove (23) and (24). We have

1
P

IN

(/Oym |UB(Z/)(I~(WF)(y)de>‘1° N (/1 Uﬁ(y)(f(mF)(y”pdy)

m

||U7ﬁ}?mF||p
=: A]_ +A2 (39)

Recalling (22) and (7), we get

Ay = ( / o ) [(RE)) — enky )] dy)’l’

=

IN

=P KF|, + (/yl Iv‘ﬁ(y)em(/ﬂyFﬂpdy) : (40)

From Theorem 2.1 it is easy to deduce that, for F' € W2,
— +oo 1 —
IKFl_, <IFl, [ 67 ket (41)
v o

Moreover, using Lemma 3.1 and recalling that y,, = =5, we obtain

1 5 1 . L
([ 1t wentumPar)” < Sl ([ o052y

A

< W?J;FHF”WS
C
S 1|l we, (42)

11



where C # C(m, F, k). Therefore, substituting (41) and (42) into (40), we deduce

+o0 1 _ C
A2 S ||F||Wf (/O t?ilfﬁk(t)dt + W) B C 7& C(’I’I’l,F‘7 ky) (43)

Concerning Ay, using (22) and the Minkowski inequality, we have

Y p 1
A= (/ dy)
0
3 Ym s
< ‘ i —Bp
(le(KmF)(zm) max OSHyl?;le(y)< /0 y ) ”

On the other hand, recalling that z; = 7, + %, i=1,...,N, we have z; —y < Um (%) and

viﬁ(y) Z Z’L(y)(KmF)(Zl)

=1

IN

— Um

|2i — zj| = &2 |i — j| > Lz then

2

N
zZj — Y . (N)n (N)n

4 — it A N -1 = < 4
|i(y)] == WN+i-D=57-75 N (45)

G

(.
Wl
-

where (a); = (G(Zfz)ll)! denotes the Pochhammer symbol. Moreover, we have

(K F)(20)] < [(KF)(2)] + lem (k= F)|-

By Lemma 3.1 and taking into account that, using the Holder inequality and the assumptions on k, we get

1
— ﬁ*%
(KF)(z)] < /0 k2, 2)[|F(2) 0P (2)dx < | F|loo |0k, |lg < || Fllwez; 7
we obtain
B-5-1 .
x Zi B-z
((KmF) (=) < ClFlwy | =———+2 ; (46)

where C # C(m, F, k,). Substituting (45) and (46) into (44) and recalling the definitions of z;,i=1,..., N,
Ym and Y, we get

Bl L gt o
A< Ol Y B
i=1
1 1
< C||F|wr 1
< ClFlwr m25(y—1)(—B+%) [ +mm€}
C
< ——||F P A7
= m25(#_1)(_ﬁ+%)” ”WM ( )

where C # C(m, F, k). Finally, combining (47) and (43) with (39), we have

| K F|| < ||F| o 7 PR () dt + < + ¢
m Lf‘:75 = wpr o mre mQ‘S(“_l)(_B‘F%) ’

where C # C(m, F, k), and (23) and (24) easily follow.
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It remains to prove (25). For F' € WP, we have

A (K — R)F, < ( / . |v-ﬂ<y>[<f<F><y>—(f?mm(y)npdy)”

By (22) and (19) and recalling (7) with p = 3, we get

By = (/1 v (y)em (ky F)|" dy);

and, using (42), we deduce
C
B2 < W”FHW,?v C#C(m,F,k@) (49)

Concerning By, we have

and, by (47), we get

B ([T o E @) s P (50)

m2e=D(=8+3)

with C # C(m, F, k). Therefore, combining (50) and (49) with (48), we obtain

IR = Kn)Fllay_, < (/Oy’"wB<y><KF><y>|pdy)’1’
+ (o + = ) 1P o

2e(u=1)(—B+3)
where C # C(m, F, k). Since {ym}m is a monotonic decreasing sequence with limy,,, = 0, we deduce that

_ 1
{(foym v (y)(KF)(y)[Pdy) }m is a monotonic decreasing sequence with

=

A

m

and, then,
1
Ym _ P
i ([ Wt wEnwPa) =0
m 0
Consequently, from (51) the thesis follows. O

Proof of Theorem 4.1. Under the hypotheses, by standard arguments, we can deduce
1F = Fully < C(IK = Ko Fllzr, + I = H) fllzr )

and, using (38) and (51), the estimate (28) easily follows. O
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Proof of Corollary 5.1. Under the assumptions, we have

(/OJm |U_’3(y)(l?f)(y)|pdy>’l’ _ (/Oy’"y_ﬁp
(11 #ar el w)
(L1 E0 7 (2)

where X(y.o0) denotes the characteristic function on the interval [y, 0o).
Now, by using Minkowski’s inequality and recalling that, under our assumptions, f = v=%f with f € X!,

we get
e (e

S
U
<
N—
S =

‘X[y,oo) (t) ’P dy) ’ dt

I/~
h
<

)
—
<
=
=
!
S
SN~—
=
QU
N
~_
A

yy (e=B)p N 1
= /0 (/ (Z) ( ) f(t)‘ [X1y.00) ()] dy) dt
p ) 5
< Ym /0 o+l (/ )‘ ‘X[y,oo)(t)’ dy) dt
oop [ k(t) . v
- m 6/0 pot1-3 (/ 1277 F ()] X101 ()] dz) dt
—Bl— < k()
_ o—p o
= bl [
from which the thesis immediately follows. .

7. Numerical results

In this section we show by some numerical tests the effectiveness of the proposed method. For each
example, in the tables we will report the absolute errors

em(y) = |f(y) - fm(y)|’ y e (07 1]a

or the weighted absolute errors

em(y) =v P WIf W) — fm)], v € (0,1],

in case the solution f belongs to some space Li,ﬁ with g < 0.
Moreover, we will get approximate values err,, for the weighted norm error ||f — fn.|| o, without a

further computational effort but only using the solutions of the solved linear systems (30). To this end, we

write 1
1= dulia, = ([ 170~ n@ o2 wae )

and, applying the Gaussian rule w.r.t the weight v*, we compute

1
2

errm = [ > Amj (f(@mj) - Fon(@m)” 077 (@m.y)
j=1
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When the exact solution f is not known we will retain as exact the approximating one fa4s.
In the following tables we will also show the estimated order of convergence

log (erry, /erram)

E =
OCm log 2

As one can see the convergence order appears to be much higher than the theoretical expectations.

Finally, we will report the condition numbers cond(A,,) and cond(A},), in the spectral norm, of the
matrices A,, and A}, associated with the linear systems (27) and (30), respectively. As one will be able to
see, the values cond(A},) related to the preconditioned systems (30) are smaller and do not increase with
m.

The kernels h(z,y) and k(z,y) considered in the numerical tests satisfies the assumptions (10), (16) and
(20) for any r € Ny. We will specify for which values of the parameters 8 and o the assumptions (11) and
(31) are fulfilled. Furthermore, for each example, we will report the values chosen for the parameters ¢, e
and p involved in the method. Such choices have been performed according to the criteria explained in
Subsection 5.2.

Example 7.1. We consider the second kind equation of Mellin convolution type (1) with

Ty3

k(z,y) = W,

h(z,y) =2y +1, g(y) = —

whose exact solution is unknown. The function k(t) = ,/ﬁ defining the kernel k, satisfies condition (31)
with —1 < o < 2. Moreover, (11) is fulfilled taking B = —0.49. Then, when o = 1.99 and 8 = —0.49 we get
f(x) = 2794 f(x) with f belonging at least at W2. In Tables 1-3 we report the results obtained by applying
the proposed method. The numerical evidence shows that the condition numbers of the preconditioned linear
systems (30) do not increase when the dimension m grows up, differently from what happens for the initial

linear systems (27).

Table 1: Example 7.1 ¢ = 0.0001-102248, =596, e=10"1, N =4

m | €n(0.1) | €,(0.3) | €n(0.5) | €,(0.7) | €,(0.9)
8 1.51e-02 | 1.33e-02 | 1.03e-02 | 8.26e-03 | 7.08e-03
16 | 1.19e-02 | 3.58e-03 | 2.23e-03 | 1.90e-03 | 1.78e-03
32 | 9.09e-04 | 2.89e-04 | 3.07e-04 | 3.48e-04 | 3.82e-04
64 | 1.67e-05 | 2.05e-05 | 2.69e-05 | 3.19e-05 | 3.56e-05
128 | 1.82e-07 | 4.67e-07 | 6.18e-07 | 7.31e-07 | 8.14e-07
256 | 1.71e-07 | 2.89e-07 | 3.72e-07 | 4.38e-07 | 4.88e-07
512 | 5.33e-08 | 9.03e-08 | 1.16e-07 | 1.37e-07 | 1.52e-07
1024 | 1.15e-08 | 1.95e-08 | 2.52e-08 | 2.96e-08 | 3.31e-08

Example 7.2. Let us assume that the known functions in the Mellin integral equation (1) are the following

. 1 Y 5 1 o 2 oy
Ko = (1) o5y Mo =Gyt gl) =y

The exact solution is unknown. The function k satisfies (31) with 0.3 <o < 1.3, then we choose o = 1.25.
Taking B = 0.45 also condition (11) holds true and we get f(x) = x%45 f(x) with f belonging at least at W3.
In Tables 4-6 we show the results obtained applying our numerical method.
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Table 2: Example 7.1 ¢ = 0.0001-102248 , =596, e=10"1, N =4

m | en(1072) [ €,(107°) [ €,(1077) | €, (107%) | €, (107 1T)
8 6.88¢-05 | 3.10e-05 | 3.28e-06 | 3.43e-07 | 3.59e-08
16 1.55e-02 5.65e-04 5.92e-05 6.20e-06 6.49e-07
32 | 1.17e-02 | 4.30e-04 | 4.51e-05 | 4.72e-06 | 4.94e-07
64 | 7.51e-04 | 1.72e-04 | 1.80e-05 | 1.89e-06 | 1.98e-07
128 | 9.95e-06 | 5.13e-05 | 5.40e-06 | 5.65e-07 | 5.92e-08
256 | 6.05e-08 | 1.12e-05 | 1.20e-06 | 1.26e-07 | 1.32e-08
512 | 1.86e-08 | 1.40e-06 | 1.74e-07 | 1.82e-08 | 1.91e-09
1024 | 3.78¢-09 | 2.18¢-07 | 4.04e-09 | 4.23e-10 | 4.43e-11

Table 3: Example 7.1 ¢ = 0.0001-102248, =596, e=10"1, N =4

m Ertm EOC,, | cond(A%) | cond(A,)
8 1.49e-002 0.96 3.8086 1.0555e+01
16 7.67e-003 2.02 4.2625 1.9767e+01
32 | 1.88e-003 3.20 4.4943 3.8391e+4-01
64 2.04e-004 3.69 4.7014 7.5352e4-01
128 | 1.57e-005 4.03 4.8722 1.4836e-+02

256 | 9.64e-007 2.92 5.0145 2.9242e4-02
512 | 1.26e-007 2.34 5.1544 5.7657e+-02
1024 | 2.50e-008 5.2644 1.1370e4-03

Example 7.3. We consider the second kind integral equation of type (1) with kernels

1 1
k(z,y) = —5 ———, h(z,y) = (z+79),
(@,9) = {62 FCEE) (x,y) = (z+y)
having as exact solution the function f(y) = y%. In Tables 7-9 we show the numerical results obtained

applying the described method with o = 0.49 and 8 = 0.1. Let us note that, with this choice of the parameters
o and f3, the kernel k satisfies both (31) and (11). Moreover, one has that f € W§.

Example 7.4. We consider the Mellin convolution equation (1) with

1 T sin o 5 7
a=-m  hzy)=ai@®+y?),  fly) =

k(z,y) = —
(z,9) w2 — 2rycosa + y?’ 4

<
NS

Let us observe that the solution belongs to the space L* but does not belong to W2 for some r > 1. In this
case the method proposed in [15] cannot be applied and it becomes nececessary to study the problem in a
suitable weighted L* space. Since the function k satisfies (31) with —0.5 < o < 0.5, taking f = —0.49, we
get (11) and f € W2. In Tables 10-12 we show the results provided by our numerical method with o = 0.49
and = —0.49.

Conclusions

Several boundary integral equations on domains with corners turn into equations of Mellin type through
a parametric representation of the boundary. Therefore numerical methods for approximating their solutions
are of increasing interest in applications.
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Table 4: Example 7.2 ¢=0.1-10208 ;, =26,e=10"3, N=5

m | en(0.1) | €,(0.3) | €n(0.5) | en(0.7) | €,(0.9)
8 1.71e-07 | 1.96e-06 | 2.04e-06 | 2.26e-06 | 2.63e-06
16 | 6.38¢-06 | 4.35e-06 | 3.00e-06 | 1.51e-06 | 2.50e-07
32 2.30e-06 | 1.57e-06 | 1.07e-06 | 5.22e-07 | 1.37e-07
64 | 6.37e-07 | 4.35e-07 | 2.97e-07 | 1.44e-07 | 3.87e-08
128 | 1.56e-07 | 1.07e-07 | 7.32e-08 | 3.55e-08 | 9.43e-09
256 | 3.59e-08 | 2.46e-08 | 1.68e-08 | 8.16e-09 | 2.15e-09
512 | 7.72e-09 | 5.28e-09 | 3.61e-09 | 1.75e-09 | 4.60e-10

1024 | 1.38e-09 | 9.46e-10 | 6.47e-10 | 3.14e-10 | 8.23e-11

Table 5: Example 7.2 ¢=0.1-10%98, 4, =26,e=10"3, N=5

m | en(1072) | €,(107°) | en(1077) | €, (1079) | €, (107 11)
8 6.58e-04 | 2.50e-03 | 2.52e-03 | 2.52e-03 2.52e-03
16 1.61e-05 7.79e-04 7.94e-04 7.94e-04 7.94e-04
32 4.51e-06 2.31e-04 2.43e-04 2.44e-04 2.44e-04
64 1.22e-06 6.41e-05 7.39e-05 7.41e-05 7.41e-05
128 2.99e-07 1.49e-05 2.21e-05 2.23e-05 2.23e-05
256 6.85e-08 2.22e-06 6.45e-06 6.59e-06 6.59e-06
512 1.47e-08 1.39e-07 | 1.75e-06 1.85e-06 1.85e-06
1024 | 2.63e-09 1.95e-08 3.76e-07 4.26e-07 4.27e-07

In this paper we consider integral equations whose Mellin kernels satisfy condition (9) for some —1+ % <

B < %. We highlight that when § is negative the solution is singular at the origin and necessarily belongs
to weighted spaces. To our knowledge, this case has not been extensively investigated in literature.

We propose a new Nystrom type method based on a Gauss-Jacobi formula. Since this quadrature rule is
inefficient for approximating the Mellin integral operator (see Lemma 3.1), we suitably modify the discrete
operator close to the singularity.

The well conditioning of the linear system arising from the discretization of the integral equation is a
crucial issue in the computation of the approximate solution. A preconditioning technique, which takes into
account the function spaces where we solve the equation, allow us to solve well conditioned systems.

Funding: The research was supported by University of Basilicata (local funds) and by GNCS Project 2016
“Integrazione numerica di problemi singolari e di evoluzione con basi non standard”.
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Table 9: Example 7.3
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Table 11: Example 7.4
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8 2.44e-02 | 1.19e-02 | 3.92e-02 | 3.43e-02 | 2.35e-02
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Table 12: Example 7.4 ¢ =0.01-10%998 ;, =296, =10"3, N=5

m errm EOC,, | cond(A%,) | cond(A,)
8 4.92e-03 1.42 1.8316 8.2229e+00
16 1.83e-03 1.45 1.8181 1.6207e+01
32 6.71e-04 1.46 1.8080 3.1762e+01
64 2.42e-04 1.47 1.8031 6.2424e+01
128 | 8.72e-05 1.47 1.8010 1.2294e+02
256 | 3.12e-05 1.48 1.8000 2.4241e+-02
512 1.12e-05 1.48 1.7994 4.7824e+02
1024 | 4.01e-06 1.7991 9.4374e+02
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