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1. Introduction

In this paper we deal with numerical problems associated with the well-known geometric series theorem. Recall that this
result establishes, in its most popular version, that given a Banach space X, for a continuous, linear and contractive (norm
less than one) operator L: X —> X, I — L is bijective, continuous and linear, and moreover, its inverse operator coincides
with the sum of the Neumann series of L:

I-n'=)"1.
j=0

The fact that it is sufficient that the Neumann series be convergent for the same conclusion to be obtained, leads to consider
various generalisations of the previous version, in particular the one that requires absolute convergence of the Neumann
series. See also [3], which uses the contractivity of a power of the operator, or [17] for a condition in terms of the spectral
radius of the operator.
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In the context of the numerical study of linear equations of the second kind, and more specifically in that of integrals,
the geometric series theorem has turned out to be an extremely useful technique, since it allows us to approximate the
solution x* of such an equation

x—ILx=y

by means of a partial sum of the series Z;’io Liy. The Volterra integral equation, when working in continuous or p-

integrable function spaces, is a clear example of absolute convergence of the Neumann series, while for the Fredholm
integral equation in the same function spaces, the original version (contractive operator) is typically used. In this respect,
it is worth noting that all linear integral Volterra equations of the second kind admit a unique solution and a numerical
treatment from the associated Neumann series, but for the Fredholm equation this is guaranteed when the operator is
contractive. In this paper, we extend the class of Fredholm integral equations to which the geometric series theorem -and
hence its numerical analysis- can be applied when absolute convergence of the Neumann series is required, since we prove
that for certain linear Fredholm integral equations of the second kind whose integral operators are not contractive, the
corresponding Neumann series are convergent, because they are absolutely convergent.

The need to introduce numerical algorithms to solve second kind linear integral equations that fall within the scope
of the geometric series theorem is due to the fact that the explicit calculation of the sum Z?io Liy, even of one of the

terms L/y (which can be the second one, Ly), is not always possible. The way in which such a sum is approximated is
very diverse (see, for instance, [4,5,15,16]). We adopt here an approach derived from the use of suitable Schauder bases for
the spaces involved in the integral equation in question, along the lines of other works on integral, integro-differential and
differential equations ([6-8,13]). Thanks to this and to a generalised geometric series theorem, we develop algorithms for
the numerical approximation of the solution of the linear Volterra equation of second kind, as well as that of certain linear
Fredholm equations of second kind. In this way, we extend the algorithms developed in [10], which are confined to the
Fredholm equations in the contractive case.

In addition to the numerical solution of a linear equation of the second kind, from an applied point of view, the study
of its inverse problem consisting of identifying some parameters of such an equation, assuming that we know a solution
-typically an approximate one, since it usually comes from an experimental observation- is of interest. In this context of
inverse problems, the original problem is often referred to as the direct problem. Many techniques are commonly used for
this purpose (see [2,11,25]). We opt here for the type of algorithm that is designed when the collage theorem or one of its
generalisations is applied as has been done for other problems in [1,9,18-20].

The structure of the paper is as follows. Section 2 deals with the problem of approximating the solution of a linear
equation of second kind, (I — L)(-) =y, an equation which will be our direct problem throughout the paper. To this end, we
give an extension of the geometric series theorem, a perturbed version of it which, with the aid of certain Schauder bases
in suitable Banach spaces, allows us to establish algorithms for approximating the solution of a wide range of linear integral
equations of the second kind: that of Volterra and a family of Fredholm, which are not reduced to those of contractive
integral operators. In Section 3 we design collage-based algorithms for solving linear inverse problems of the second kind,
and more specifically, for the estimation of parameters in a linear equation of the second kind. Both the algorithms for
the direct and the inverse problem are illustrated with several integral examples. Finally, some conclusions are drawn in
Section 4.

2. Numerical treatment of the direct problem

In this section, we focus our efforts on the design of an iterative algorithm for numerically solving a linear equation of
the second kind in a Banach space. That algorithm relies on a generalised perturbed version of the geometric series theorem,
Theorem 2.1, the error control that this provides and the use of some properties of certain Schauder bases associated with
the Banach space where the equation is defined. In addition, we show that we can apply the algorithm to some linear
Fredholm integral equations of the second kind, not only to the typical contractive case but also for other ones, and to any
linear Volterra integral equation of the second kind. We also include some numerical tests.

2.1. The perturbed geometric series theorem and an associated algorithm

In what follows, for a Banach space X, £(X) denotes the Banach space of the continuous and linear operators from X to
X, endowed with its usual operator norm. In the following extension of the geometric series theorem, some perturbations
are allowed. The idea behind them is to approximate the calculus of the powers involved in the Neumann series.

o0

Theorem 2.1. Suppose that X is a Banach space and that L € £(X) in such a way that its Neumann series ZLj converges. Let
j=0

v, yoeX,neNand Lo, L1, ..., L, € L(X). Then, the linear equation of the second kind

I-DO)=y
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has one and only one solution x* € X and

n n n
D Livo—x*| <> ILiyo—Lyoll+ | U Ilyo—yl+ | Y. L}yl
j=0 j=0 j=0

j=n+1

PrOOF. We begin with an argument which is similar to that for the classical geometric series theorem. Let us first observe
that the operator I — L is bijective. Indeed, since

n n
neN = (I-L)Y U=1-L""=|>"1/|d-1L)
j=0

j=0
(o]
and the series Z L/ is convergent, we arrive at
j=0

(I—L)ZLJ':I: ZU (I-1),
j=0 j=0

that is, the operator I — L is (linear and) bijective (and continuous, according to the classical Banach isomorphism theorem),
with

oo
I-n='=) 1
j=0

and, in particular, the linear equation of the second kind (I — L)(-) = y is uniquely solvable and its solution is
e .
X*=10-D7y=) Ly
j=0

To conclude the proof, it suffices to consider the inequalities

n n o0 ) n ) o¢] ) oo )
ZLj.VO—X. < ZLjJ’O_ZLJ.VO + ZLJ.VO_ZLJ.V + ZUJ’—X'
j=0 j=0 j=0 j=0 j=0 j=0
n n
< D lyo—Lyol+ Y _Ulllyo—yll+| Y. L|lyl. ©

Jj=0 Jj=0 jzn+1
Remark 2.2. The fact that, in the previous theorem, the linear equation of the second kind (I — L)(-) = y admits a unique

solution, given any y € X, can be equivalently reformulated by saying that the operator I — L is bijective, provided that the
o0

series Z L’ is convergent, and then
j=0

I-n'=>"1.
j=0

Let us also observe that the inequality

o0

Ixl < | L]yl

j=0

is valid for the solution x* of the equation (I — L)(-) = y.

One of the hypotheses in Theorem 2.1, the convergence of the Neumann series, is satisfied when some more restrictive
conditions are assumed. For instance, we can take into account that for a series in a Banach space, its absolute convergence
guarantees its convergence. Moreover, we have the following well-known chain of implications for a Banach space X and
an operator L € L(X):
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o0 o0
IL| <1 = Z ||Lf|| <00 = ZLJ converges.
j=0 j=0

Some applications of both implications constitute the object of study of the next two subsections.
The following corollary, a straightforward consequence of the previous result, will be the key piece to establish our
iterative scheme for solving integral equations.

o0

Corollary 2.3.Let X be a Banach space and L € L£(X) such that its Neumann series ZLj converges. Let y, yo € X, n € N,
Jj=0

Lo,L1,...,Lpe L(X)and g, &g, ..., &n > 0, such that

i=0,1,....n = |ILjyo—Lyoll <¢;

and

n

. . &
YU yo=yl+{ > Lyl <.
j=0

j>n+1

If x* € X is the unique solution of the linear equation of the second kind (I — L)(-) = y, then

n
ZLjy() —x*| <e.
j=0

Since for large enough n and sufficiently small ||yo — y||, we can get H Z?:O Lf” lyo— yll + szznﬂ L ‘ lyll <%, then

the question that immediately arises is how to construct the approximating operators Lo, L1, ..., L, satisfying the conditions
ILjyo— Liyoll < €j, j=0,1,...,n. The answer will obviously depend on the nature of L. In Subsection 2.4 we will explicitly
propose simple and easily computable constructions for the two types of integral equations that will be discussed next: the
Volterra and Fredholm integral equations of the second kind. However, we can consider the following general iterative
scheme for a linear equation of the second kind (I — L)(-) = y:

1. First, we introduce the analytical data: the Banach space X, the operator L € £(X) whose Neumann series converges
and y € X.

2. Next, we construct the approximating data: the tolerance € >0, yoe X, ne N, €g,...,&, >0 and Lo, Ly, ..., L, € L(X)
fulfilling the assumptions in Corollary 2.3.

3. We obtain the approximate solution

Z Li(yo).
=0

4. The absolute error committed is less than the tolerance ¢.
2.2. The Fredholm integral equation
We focus on the study of linear Fredholm integral equations of the second kind in the space of continuous functions
Cla, b], endowed with its usual max-norm, that is, equations of the form

b
x(0) = y(6) + / k. s)x(s)ds,  (@<t<b), (1)

a

where x € C[a, b] is the unknown function and y € C[0, 1] and k € C([a, b]?) are given functions. For these Fredholm integral
equations, typically is assumed that its associated integral operator L : C[a, b] —> C[a, b] defined as

b
Lx(t) := /k(t, s)x(s)ds, (a<t<b), (2)

a
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is contractive, i.e., ||L|| < 1, equivalently
b
max / lk(t,s)|ds < 1.
a<t<b
a

Indeed, a stronger condition than ||L|| < 1 is usually assumed: |k|/oo(b —a) < 1.

Obviously, when L is contractive, our iterative numerical scheme applies. However, now we observe that we can find
linear Fredholm integral equations of the second kind whose linear integral operator determines a convergent Neumann
series, in fact an absolutely convergent one, despite the fact that the operator is not contractive. In this regard, it is worth
mentioning that a simple calculation yields, for any j > 1, x € C[a,b] and t € [a, b],

b b
ij(t):/ -~-/k(t, t)k(tz, t3) - k(tj_1, tHX(E)) dt; | -+ dey. (3)

a a

More specifically, we consider the family of linear Fredholm integral equations of the second kind in C[0, 1] with kernel
functions of the form

k(t,s):=at+ps, (O<t,s<1). (4)

In particular, we will prove that, under certain conditions on the reals « and g, the linear and continuous operator L :
C[0,1] — (][0, 1] associated to such an equation,

1
Lx(t) := /(at + Bs)x(s)ds, (5)
0

satisfies

Ll =1
but

[0.¢]
DI < oo
j=0

The calculation of ||L|| is easy and well-known. Assuming «, 8 > 0, one has that k is non-negative, so

1

Ll = max / k(. s)ds

0<t<1
0

1
= max /(at—i—ﬂs) ds
0<t<1
0

= max <at+ é)
0<t<1 2
B
= o+ .
+ 2

However, the absolute convergence of the power series of L is proved in a more laborious way and requires a couple of
prior results. The first of these generalises the calculation of L above.

Lemma 2.4. Let o, 8 > 0 and let us define

1
f© :=/(ar+ﬁs>ds, O<t<1)
0

and for all j > 2.
1

fit) = f(at+ﬂs)fj_1<s)ds, O<t<1).

0
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Then, these functions are non-negative and non-decreasing, and moreover, for each j > 1 we have
IL7) = £;(1).
PrOOF. Let

k(t,s) :=at + Bs,
for 0 <t,s <1.1tis clear that if j>1 and t € [0, 1] then

1 1

fj(t)=f ~-/k(t,tl)k(ﬁ,tz)~~k(tj,1,tj)dtj ... dtq,
0 0

. . . ok L - .
which, together with the non-negativity of k and of a0 since o, 8 > 0, implies the non-negativity and non-decreasing of all

the functions f;.
Finally, given j > 1, x € C[0, 1] and t € [0, 1], we deduce from the expression of L/x(t) given in (3) and the fact that k is
non-negative that

Li|| = max fi(t ,
LA 05tilf]( )

which in view of the non-decreasing nature of f; is equivalent to
I = fi(). O

Lemma 2.5. Suppose that «, B > 0 and that o + B > 0. Then, with the notations of Lemma 2.4,

- 4 B__af .
iz2=> f,(l)s(onr > 6(a+ﬂ))fj_1(1).

PROOF. Let j > 2. Let us first note an elementary fact, but necessary for what follows:

1
fih<@+8) f fio(s)ds. (6)
0

In fact, it is only necessary to take into account, being o, 8 > 0, that

1

fi)y = /(a+ﬁ5)f]>1(5)ds
0
1
< (a+ﬂ)/fj_1(5)ds.
0
Then,
1
f() = / (@ + Bs) fj_1 ds
0

1 1
= O6/fj—l(S)ds+/3/5fj—1(5)ds
0 0
If we apply the integration by parts formula to the second integral (sds =dv, fj_1(s) =u), and taking into account that
1
fii(9) Za/fj—z(f)df,
0

we obtain
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1 1
@ [ fiads+8 [ a1
0 0

as we wanted to prove. 0O

IA

< (a—i—

1 1
2
@ [ fo@ds+Sram-p 5
0 0

afi(D)+ §f1_1(1)— b
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1

/ afia@)de | ds

0

01/31

1
> 3 /fj—2($)d§ (Lemma 2.4, o > 0)
0

B ap

3~ 6t ﬂ)) fi—1(D), (inequality (6))

We are already in a position to state the announced absolute convergence for the Neumann series of the linear operator
of the linear Fredholm integral equation of the second kind (1) with kernel of the form (4), which implies, as a particular
case of Theorem 2.1, the existence of a unique solution for such an integral equation that can be approximated by means of
the iterative scheme proposed in the previous section. We will return to this issue in Subsection 2.4.

Theorem 2.6. For the continuous and linear operator L : C[0, 1] —> C|O0, 1] defined for each x € C[0, 1] and t € [0, 1] as

1
Lx(t) := /(at + Bs)x(s)ds,
0

where o, 8 > 0,

B
a+—>1
+2_
and
O<a+é—i <
2 6(x+p)
we have that
L =1

and

o
D I < oo
j=0

)

PROOF. Since Lemma 2.4 states, in particular, that

B
L|= =,
IIL 1] oz+2

in view of condition (7) on « and g,

Ll =1.

(7)

(8)

On the other hand, @ + 8 > 0, according to inequality (7) and the fact that g > 0. Then, Lemmas 2.4 and 2.5 guarantee that

ji=2 = L) <8I,

where

B ap

8::0[—"_5_6(0[44-/3)’

and so

i=1 = L) <8 hLy,

e}

which implies the convergence of the series Z ||Lj|| because condition (8) is nothing more than the fact that 0 <§<1. O

i=0
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Remark 2.7. It is worth mentioning that the set

_ 2. B B__ab
C,_{(oc,ﬂ)eIR .oe,ﬂzO,oH—Z zland0<oz+2 6@+ p) <1}

is nonempty. For instance,
31
- > ) €C,
(33)
and the corresponding operator L satisfies

1Ll =1,

while

o
D I < oo,
j=0

with
B__ab
2 6(x+p)

We also consider

o+ =0.95.

(0.6,0.81) e C,

whose associated operator satisfies

IL|l = 1.005,
o
DI < oo,
j=0

and
B of 8907

P__9P 2% 49476
*t S T 6@+p 9400 -

Remark 2.8. If we write

VY A A
5'_“+2 6(a+p)’

in the proof of Theorem 2.6 we have established the inequality
I <81,
whenever j > 1. Therefore, a measure of the speed of convergence of the Neumann series of L is given by that number

8 € (0, 1): the smaller it is, the faster the convergence. In addition,

. S Sy 1Ll at’t
DoIN=14+ Y I =14+ Y 8 =14 o =14 -2
j=0 j=0 j=0 N -

2.3. The Volterra integral equation

Now we return to the analysis of the convergence of the Neumann series from its absolute convergence. A paradigmatic
example of this is given by the linear Volterra integral equations of the second kind. To be more precise, let X = C[a, b] or
LP[a,b] (1 < p < o0), and consider the linear Volterra integral equations of the second kind

t

x(O) = y(O) + / k. s)x(s)ds,  (@<t<b), 9)

a
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where x € X is the function to be found. The given functions are y € X and k such that k € C[a, b)?, if X = C[a, b], or k €
L*®[a, b]?, when X = LP[a, b]. The corresponding, clearly well-defined, linear and continuous operator L € £(X) associated
with this equation is given for each x € E and each a <t <b by

t

Lx(t) ::/k(t,s)x(s)ds, (10)
a
and then,
t tji—1
jeN = ij(t)=/ ~--/k(t,t1)k(t1,t2)---k(tj_l,tj)dtj ) dty. (11)
a a

The following result establishes the convergence of the Neumann series of the L operator associated with a Volterra
equation in two frameworks, in fact, its absolute convergence, and thus, according to Theorem 2.1, the unique solvability of
the linear Volterra integral equation of the second kind (9), whose unique solution will be approximated in Subsection 2.4
in an easily computable way.

Theorem 2.9. Let X = C[a, b] or LP[a, b] (1 < p < o0) and for each x € X and t € [a, b] let us consider the linear Volterra operator
L: X —> X given by

t
Lx(t) := / k(t, s)x(s)ds, (12)

where k € Cla, b1?, if X = C[a, b], or k € L°°[a, b]%, when X = LP[a, b]. Then, for X = C[a, b],

nw

iz1= U< —=>0b-a,

while for X = LP[a, b],

Ikl (b —a)i—!

i>1 = LI <|klle(b—a ,

iz L7 < Nk lloo ) G-

PROOF. Let us first assume that X = C[a, b]. We include the proof for the sake of completeness, since it is well-known

(see, for instance, [3] for a similar reasoning, or [12] for a proof based on the use of other techniques). In view of the
equality

t [t tj-1 ( )]
t—a
/ / --~/dt]’ dl'j_]--- dt; = 7
a \a a

and (11), for all j>1, xe X and a <t <b we have that

t t1 tj—1

/ / ---fIk(t,ﬁ)llk(ﬁ,tz)l-~-Ik(tj—hfj)llx(f)ldfj dtj_1--- | dty
a a a

|j( a)!

— [IXloo,
!

ILIx(t)|

IA

IA

k|

which clearly implies the announced bound.
And finally, if X =LP[a,b], (1 <p <o0), j>1,xe X and a <t <b, then, the Holder inequality leads to

[MMMsw—wmwm

where ¢ is the conjugate exponent of p, that is, 1/p + 1/q = 1. Hence, making use once again of (11),
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t {4 tj—1
IL7x(®)] s|w&/1/“~-fmmmq dtjq--- | dey

a a a
t t tj1

< IIkIIéo/ / ---/(tj_1—a)1/q||x||pdtj dtj_q--- | dty
a a a

. (t—_a)j*lJrl/q

= [kl ] NGUT

(1+7)(6-0+7)
q q
Therefore,

(b _ a)j—1+1/q

: 1 Ixlp.
<1+—>---<(1—1)+—>
q q

and from this inequality, we can easily establish the bound in LP[a,b]. O

1Ll < IKIIL (b — a) /P

2.4. Numerical examples

In the following we will make a concrete proposal for the construction of the approximating operators L; for the above
equations, where for simplicity in the exposition we consider [a, b] = [0, 1], in the following three cases: Fredholm linear
integral equation (1) with kernel of the form (5) in the Banach space X = C[0, 1], and Volterra linear integral equation (9)
in the two scenarios considered in Theorem 2.9, i.e., X = C[0, 1] or X = LP[0, 1].

First of all, we recall that a sequence {e;},cn in a Banach space X is a Schauder basis if every element x € X can be
uniquely represented as x =Y — arer for a sequence of reals {or}en. If we define for each r € N the linear operator
P, : X — X, known as the r-th projection associated with the basis, as Prx := ZIZ:O ogey, for each fixed x, it is easy to
prove that it is a continuous operator and

lim ||Prx — x| =0.
r—oo

The Faber-Schauder system, which is constructed from a dense set of points {t;},cny with t1 =0 and t; =1, is the usual
Schauder basis in C[0, 1], and the Haar system is also in LP[0, 1] (see [21,24]). We also remember that it is possible to
tensorially construct bases {eﬁd)}reN in X =C[0, 119 or X = LP[0, 1]¢, respectively, from a basis {ep)}reN in X =C[0,1] or
X =1LP[0, 1] (see [14,22]). These tensor bases {eﬁd)}rEN are of separate variables because they are defined as:

eD(tr, ... tg) :=eq, (t1) - eqy(ta),  ((t1,....tg) €[0, 119, T(r) = (a1, ..., &g))

where 7 : N —> N is a bijection that establishes the square ordering introduced in [14]. We can reorder the bases of
C[0,11¢ and LP[0, 1]¢ so that for each m € N, the m? first elements correspond to (x1, oz, ..., cq) being 1 < «; <m. For
these reordered bases, we maintain the same previous notation, {eﬁd)}reNd for the basis and {Pﬁd)}reN for the sequence
of projections. Note that we do this rearrangement to reduce computational cost and achieve higher accuracy with fewer
iterations.

Secondly, taking into account (3) and (11) and considering the function

(bj(y)(tv t17 LERE} tj) = k(ta tl)k(tlv tz) o ,<(t]—]7tj)y(t])7 (0 = t7 tlv cee t_] = ])

we observe that if y € C[0, 1] then ®;(y) € C[0,1]/*! and ®;(y) € LP[0, 1}'*! when y € LP[0, 1].

We fix a Schauder basis {eﬁl)}rEN in C[0, 1] or LP[0, 1], and for each d € N, the tensor bases {eﬁd)}rEN in C[0,1)¢ or
LP[0, 119 rearranged as above together with the projections on these bases {Pr(d)}rEN.

Given m € N, in each of the three cases studied in this subsection, we consider the following well defined operators L;:
The first one, L;: C[0, 1] —> CI[0, 1],

1 1

Li(y)(t) ::f --.fngﬁ})@j(y)(t,n,...,tj)dtj cdty, (13)
0 0

the second one, L;: C[0,1] — C[0, 1],
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Table 1

lx* —x29|| for Example 2.10 considering Faber-Schauder basis of decimal hat functions and Haar basis in C[0, 1].
t HWM [23] Proposed method (Faber-Schauder basis) Proposed method (Haar basis)
0 6.1 x107° 0 0
0.2 1.8x 1073 4.3 x 1077 1.3x1072
0.4 1.2x1073 8.1x 1076 3.7 x 1072
0.6 1.6 x 1073 7.1 x 107 3.1x 1072
0.8 53x 1073 3.5x 1074 1.3x1073
1 2.3 %1071 1.2x1073 7.7 x 1072

t t1 ti—1
L)) = | PYTD @)t tpde; |- |de (14)
iy = mi+1 iWIE, by, ..., )dt 1,

0 \o 0

and the last one, L;: LP[0, 1] — LP[0, 1],

t t1 tj—1
Lin(@® :=/ / ---/P,(T{;P(@j(y)(t,t],...,tj)dtj |t (15)
0 0 0

In each of these scenarios, we can find sufficiently large m € N so that ||Li(y) — Li(y)|l is small enough in such a way
that we can apply Corollary 2.3 and, consequently, we can consider as an approximation of the unique solution

n
XM =% "Ljy.
=0

We now show the numerical results obtained by the proposed method to several specific examples. All numerical exam-
ples have been performed using Mathematica 12 on an 11th Gen Intel(R) Core(TM) i7-1165G7 system under Windows 11
Home operating system.

Example 2.10. We consider the equation of the Example 6.1 in [23]:

t

x(t) =cos(t) + /(s —t)cos(s — t)x(s) ds,

0

whose solution is x°(t) = %(2 cos(+/3t) + 1).

We compare the exact and approximate solutions in Table 1 and the absolute error of the proposed method with the
Haar wavelets method (HWM, [23]).

The errors obtained with our method using the Faber-Schauder basis are comparable to the order of those obtained
computing the involved sixth projection in [23], which requires the resolution of a linear system of 64 equations, something
that is not necessary in our case, with the advantage that this entails.

Example 2.11. We consider the Fredholm integral equation whose associated linear operator has norm greater than 1 but
its Neumann series is absolutely convergent:

1
x(t) = —0.09 — 0.075¢ +t7 + /(o.sr +0.815)x(s) ds,
0

with solution x*(t) = t”. Table 2 shows the numerical results obtained for n =2, 3 and 4.

3. The inverse problem: estimation of parameters for linear equations of the second kind

In this section we address an inverse problem of parameter estimation in a linear equation of the second kind. As
mentioned in the introduction, there is a variety of techniques that allow us to tackle this type of problem. In particular,
we are going to focus on the use of collage-type results that avoid the use of regularisation techniques and whose idea is to
approximate an element in a complete metric space by fixed points of a family of operators in the same space. Specifically,
the technique we propose is based on the following generalized version of the collage theorem in a linear framework.
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Table 2
lx* — x™9 | for Example 2.11 using the Faber-Schauder basis of decimal hat functions in
c[o, 1].
t n=2 n=3 n=4
0 3.1x 1072 1.6 x 1072 54x1073
0.2 3.9 x 1072 2.1x 1072 7.9x1073
0.4 4.8 x 1072 2.6 x 1072 1.1x1072
0.6 5.7 x 1072 3.2 x 1072 1.5 x 1072
0.8 6.6 x 1072 3.7 x 1072 1.5x 1072
1 7.5x 1072 4.2 x 1072 1.7 x 1072
o0 .
Theorem 3.1. Let X be a Banach space, A a nonempty set, and for each A € A, let L; € L£(X) be such that the series L! is convergent.
1
j=0

If y € X and for each A € A, x, € X is the unique solution of the linear equation of the second kind (I — L, )(-) =y, then

xeX}

o0
J
fen = lx=al=| Y LI —Lox—=yl.

Jj=0
ProOF. It suffices to observe that, given A € A and x € X,

I=Lyx—x)=U0—-L)&x -y,
so, Theorem 2.1 (see also Remark 2.2) guarantees that

o0

x=x= (> "L | (=L - y)

j=0

and therefore

Ix—xl < D L 10 - Ly -yl o
j=0

The mentioned above parameter estimation problem for a linear equation of the second kind reads as follows. Let X be
a Banach space, y € X and A be a nonempty set. For each A € A, assume that L; € £(X) is such that its Neumann series
Zf-io Lf\ converges, and that x, € X is the unique solution of the linear equation of the second kind

(I—L)() =Y.

Let x* € X be a target element, experimentally obtained when the problem is applied to a real world model, that is, x* is
the solution, or an approximation, of one of the problems (I — Ly)(-) = y. We want to estimate the parameter A* € A such
that (I — L,«)(x*) = y. To this end, we search among all the parameters A € A one A® € A, that makes ||x* — x; || minimum,
or if not possible, that ||x* — x,.| be close enough to Ailel/f\”x. — Xl

According to the extended version of the collage result given in Theorem 3.1,

[e.¢]
inf |Ix* =l < inf S L 0= Lxt —y].

j=0
If we also suppose that
oo .
p = sup ZLf\ < 00, (16)
rEA =0

then the previous inequality gives
inf ||x* —x, || < pinf |(I — L)Xx* — y|,
AeA|| xll_pkeAll( WXT =yl

and so, we want to minimize || (I — L;)x® — y|| with A € A.
It is worth mentioning that condition (16) is not very restrictive. For instance, typically in applications, A is a nonempty
and compact subset of RN, for some N > 1, and the function f: A —> R defined at each A € A as
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fay= >
j=0

is continuous. Then, condition (16) is fulfilled.
Thus for instance, for such a compact subset A of RN and for X = C[a, b] or LP[a,b], (1 < p < 00), we consider the
linear Volterra integral operator L, € £(X) defined as

t

Lyx:= / ki (-, 8)x(s) ds, xeX),

a

where k; € C[a,b]? if X = C[a, b] or k;, € L®°[a, b]* when X = LP[a, b]. Then, in view of Theorem 2.9 we have that for
X = C[a, b]

31| <eC-0lle,

while for X = LP[a, b],

o0
Z Li <1+ (b—a)|k, ”Ooe(b_a)”k)»Hoo.
j=0

Hence, if the function

g =lkilloo, (A E€N)

is continuous, then condition (16) is valid.

The linear Fredholm integral equations admit a similar reasoning.

Now we illustrate this parameter estimation technique with two numerical examples to which the classical collage
theorem cannot be applied. The results have been obtained under the same conditions as in the previous section.

Example 3.2. We consider the family of Volterra integral equations

t

x(t) = cos(t) +/I<A(t,s)x(s) ds,
0

with k; (t,s) = (A1s — Agt) cos(s — t), where A = (A1, A2) € [0,2] x [0, 2]. We consider as target element x the piecewise
linear function constructed from the data considering the Faber-Schauder basis of Example 2.10, which corresponds to the
value A = (1, 1). Then we solve the associated minimization problem and we obtain A* = (0.993, 1.003) as the estimated
parameters.

Example 3.3. We consider the family of Fredholm integral equations

1
X(t) = A + Aot +t7 + f (0.6¢ + 0.815)x(s) ds,
0

with A = (A1, A2) € [—0.3,0.3] x [—0.3, 0.3]. We consider as target element x the piecewise linear function constructed from
the data of Example 2.11 for n =3 which corresponds to A = (—0.09, —0.075). We solve our minimization problem and we
obtain A* = (—0.1, —0.1) as the estimated parameters.

4. Conclusions

In this paper we have designed an iterative algorithm to solve linear equations of the second kind in a Banach space. This
algorithm combines the generalisation of the geometric series theorem and the use of Schauder bases in suitable spaces. It
has been applied to solve both certain linear Fredholm integral equations whose associated linear operator is not contractive
and linear Volterra integral equations. The simplicity of the algorithm, in which no system of linear equations needs to be
solved, makes it a powerful tool to be applied. Moreover, we have stated a generalised version of collage theorem that can
be applied to parameter estimation for, among others, the two types of linear integral equations indicated above. The ideas
that have allowed us to establish the previous results can be a source of inspiration to approach the study of certain types
of singular integral equations.
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