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Abstract: In this paper, we present a high-order approximate solution with uniform accuracy for
nonlinear 3D Volterra integral equations. This numerical scheme is constructed based on the three-
dimensional block cubic Lagrangian interpolation method. At the same time, we give the local
truncation error analysis of the numerical scheme based on Taylor’s theorem. Through theoretical
analysis, we reach the conclusion that the optimal convergence order of this high-order numerical
scheme is 4. Finally, we verify the effectiveness and applicability of the method through four

numerical examples.
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1. Introduction

Nonlinear Volterra integral equations (VIEs) are widely used in many practical prob-
lems, such as electromagnetism and plasmon progeny physics, hydrodynamics, oscillation
theory, polymer rheology, chemical dynamics, biomechanics, and control theory, etc. [1].
However, nonlinear VIEs are equations with nonlinear and integral terms, and only a small
part of them can obtain accurate solutions directly. In the process of rapid development in
mathematical physics, engineering, medicine, and other fields, more and more researchers
have begun to study the numerical calculation methods of nonlinear VIEs [2].

In this paper, we will consider the following nonlinear 3D-VIEs of the form

X ry rz
u(x,y,z) =g(x,y,z2) +/ / / K(x,y,z,w,t,v,u(w,t,v))dvdtdw, 1)
0o Jo Jo

where (x,y,z) € ©, g(x,y,z) and K(x,y,z,w, t,v, u(w, t,v)) are given continuous functions
defined on @ = [0,g]?,® = © x ® x (—00,+0), respectively, and p(x,v,z) is unknown
on ©.

The rigid-body collisions with friction can be described by a linear VIE considering
the impulses and sliding velocities as functions of the direction of the sliding velocity in [3].
The numerical solution for solving the system of VIEs without special starting procedures
was given by the block-by-block method (BLBM) in [4]. In [5], the authors give a numerical
solution for the second kind of VIE under rigorous error analysis by spectral methods.
In [6], the second kind of VIE, with smooth or weakly singular kernels, was solved by the
Taylor-series expansion method. In [7], the Laplace transform can be used to solve VIEs by
using a new transformation. In [8], the Urysohn-type nonlinear VIEs were solved by the
Euler and trapezoidal discretization methods. An ordinary method for constructing the
numerical schemes of the fractional ordinary differential equations (FODEs) was introduced
by using the idea of BLBM without solving the coupling unknown solutions at each block
step in [9]. In [10], they introduced a high-order numerical scheme for FODEs with the
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Caputo derivative. This numerical scheme is implemented by dividing the interval into
a great quantity of subintervals and using quadratic interpolation on them. At the same
time, it is shown that the numerical scheme is proved to be unconditionally stable for
general nonlinear equations with the uniform sharp convergence order. In [11], the authors
propose a high-order numerical scheme for an integro-differential equation with a fractional
Caputo derivative based on the shifted Legendre polynomials by coupling the idea of the
Gauss-Legendre quadrature rule and spectral collocation method. The second kind of VIE
was solved by the Bernstein’s approximation in [12]. Based on the row and column sweep
parallel algorithms, a parallel solution of the second kind of linear VIE was given with
the suitable quadrature technique in [13]. Some efficient numerical solutions for the linear
system of Volterra—Fredholm integral equations (VFIEs) were constructed based on the
collocation method with the help of the Bernstein polynomial in [14]. In [15], the numerical
solution for the separable kernels VIEs were given by the method of differential transform.
By the radial basis functions with scattered points, the VIEs were solved with the analysis
of the error estimation and the convergence rate estimation in [16]. In [17], the authors
studied the numerical solution of the nonlinear 2D VIE by using the collocation method
and iterated collocation method. In [18], the Euler-type numerical solution for the first kind
2D-VIEs was introduced with its convergence analysis. It gave a numerical scheme for
solving the 2D differential transform for double integrals in [19]. The numerical solution for
2D nonlinear fractional VFIEs was constructed based on the collocation method by using
the block-pulse functions of 2D and the shifted Legendre polynomials of two variables
in [20]. In [21], the second 2D nonlinear VIE was solved by the Galerkin method with the
help of the moving least squares method. The paper proposed a numerical method to solve
2D-VIEs with fractional order, weakly singular kernels based on 2D Euler polynomials
combined with the Gauss—Jacobi quadrature formula in [22]. In [23], an efficient method
was presented for solving the second kind of 3D-VFIEs based on 3D Bernstein polynomials.
The spectrally accurate collacation method was introduced to solve the second integral
equation of a weakly singular kernel by using multivarate Jacobi approximating in [24].
In [25], the results of 2D-VIE was extended to solve 3D-VIE by using the reduced differential
transform method. The dimensional differential transform method was applied for solving
nonlinear 3D-VIEs in [26]. The authors present an optimal homotopy asymptotic method
for solving 3D-VIEs of the second kind in [27]. A new numerical method for solving 3D
VFIEs was presented based upon 3D block-pulse functions approximation in [28].

The study of a numerical shceme for nonlinear 3D-VIEs is an essential research topic.
Thus far, scholars have limited research on higher-order numerical schemes for nonlinear
3D-VIEs with uniform accuracy, which further strengthens the significance of our research
on this topic. In this article, we divide the region into many subdomains and construct
a new numerical scheme for nonlinear 3D-VIE by using three-dimensional block cubic
Lagrangian interpolation. The scheme has a uniform accuracy and an optimal convergence
order of 4. At the same time, we can obtain the convergence analysis of the numerical
scheme based on the numerical analysis method, the Granwall inequality and the idea
of [18].

The arrangement of the paper is as follows. The existence and uniqueness of the
analytical solution is proposed based on the compressed mapping in Section 2. High-
order approximate solutions are constructed based on the idea of Lagrangian interpolation
methods in Section 3. In Section 4, the local truncation error of the constructed high-order
approximate solution is given based on Taylor’s theorem. In Section 5, the convergence
analysis of the high-order approximate solution is studied by using the Gronwall inequality.
Four numerical examples are given to verify the correctness of convergence theoretical
analysis in Section 6. In Section 7, some conclusions are given to discuss the computational
efficiency of the high-order approximate solution, and further studies are discussed.
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2. Existence and Uniqueness of Solution

For our numerical solution to be meaningful, we will first prove that Equation (1) has
a solution and only one solution. Given this condition, a numerical scheme constructed
based on Equation (1) makes sense. In this section, to prove this condition, we will establish
the existence and uniqueness of the solution in Equation (1) based on the compressive
mapping method, and give the corresponding theorem as follows. In this theorem, we
define the following symbols: X = (x,y,z) and W = (w, t,v) for narrative convenience.

Theorem 1. Let K(X, W, u) satisfy the following condition with respect to variable y,
IK(X, W, 1) — K(X, W, 12)| < Llpy — pia, L > 0, v)
2.

and then Equation (1) has a unique solution in ® = [0,§

Proof. Set ||¢||, = I)I(laé(e’f(”y“) |9(X)|l,, where |-, is the L2—norm. Suppose S is a
€

continuous space of function on [0, g]® — R® is defined as S = {(X) : ||¢(X)||« < +oo,
Vip(X), X € [0,8]°}. Let A : S — S be an operator as follows:

A(9)(X) :g(X)—I—/Ox /Oy /OZK(X,W,q)(W))dvdtdw.

In the following, we will prove that A is a compressed mapping. For V¢, ¢ € S, by a
directly calculate we can obtain

[A(p) — A(P)|«
—maxe (1102 /Ox /O'y/O'ZK(X,w,(p(W))dvdtdw—/O'x /Oy /OZK(X,W,lp(W))dudtdeZ

< —l(x4y+2) /X /y/z O(w+t+v) [ —(w+t+v) B
<maxe ] Le [e (W) ¢(w>||2}dudtdw

X ry [z
g(maxe““y“) / / / Le‘f(wH*V)dvdtdw)||go—1p||*
Xe® 0o Jo Jo
_ ,—Ux _ —ly _ otz
L= (=) (1 =)
XeO 03

L
lo =9l = llo— ¢l

Choosing ¢ > L'/3 > 0, it is easy to show that A is a compressed mapping. Therefore,
according to the principle of a compressed fixed point, there is a unique solution y € S that
satisfies Equation (1). The proof is then completed. O

3. Construction of the High-Order Approximate Solution

Now we construct the higher-order approximate solution of (1). Let the domain [0, g]3
be diyided into N3 equal subdomains, and set x; = y; = z; = ih, i = 0,1,--- ,N, here
h = £;. In the following, denoting by ‘uz ;18 the numerical solution at point (x;, y;, z;). Mean-

while, according to this definition and formula (1), we have V?,o = g(x;,0,0), Vg, i = $(0,;,0),
Moo = 8(0,0,29), pf; = g(xi,y;,0), ply = g(x:,0,29) and g, = g(0,y;,2), i,j,q =
0,1,---,N. For the sake of simplicity, we set K(xi,y]-, Zq, W, t,v, u(w,t,v)) = Kijg (w, t,v, u(w,
t,v)) and g(x;,yj,2q) = gi ;4 in the following parts.
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Let ¥i (s),i=0,1,2,3;j € Nbe the four basic functions of cubic interpolation at points
Sj/Sjt1,5j+2,5j+3s respectively, and sj = jh, the definition of lPi,j(5> is

(s=G+Dh)(s = (+2)h)(s = (G+3)h)

o,i(s) = e )

Pui(s) = (s—jm)(s =G Jrzi;h)(s —(+3)h)

P (5) = (s—jm(s =G Jizllz?)(s —(+3h)

93, () = (s—jm(s =G +6}1lgh)(5 —(+2)h) 3

First, we construct an approximate solution of y(x1,y1,21), which has
XA
u(x1,y1,21) = 81,11 +/0 /0 /0 Kipa(w, t,v, u(w, t,v))dvdtdw

x1oy1 oz 3
~gat [0 [0 o) 00 (v (Yo o ze p(xa, Yo 2e) dvdtdio
i : b a,b,c=0

3
=g111+ Y AaorboreoKi1(Xa, Yo Ze, t(Xa, Yo, 2c)), 4)
a,b,c=0

where
1 X1 31 Y1 =1 21
Ago = /0 Pao(w)dw, Apo = /0 Ppo(t)dt, Ao = /0 Yeo(v)dv,a,b,c=0,1,2,3.

Secondly, we compute an approximate solution at point (x, y1,21)-
X2 1z
u(x2,y1,21) = 8211 + /0 /0 /0 Kopa(w,t,v, p(w, t,v))dvdtdw

X2 1 [z 3
%82,1,1+/0 /0 /O Y a0 (@) Pu0() Y0 (VKo 1 (X0, Ybs Ze, 1(Xa, Y, zc) ) dvdtdw
a,b,c=0

3
=11+ Y, AorporeoKo11(Xa, Yo, Ze 1(Xa, Yp, Zc)), )
a,b,c=0

with o
o= [ uo(w)dw,a=0,1,2,3,
! 0

Because the approximate solution can be easily obtained by using the calculation
similar to (4) and (5) for the other cases, the calculation process is omitted here. Therefore,
the approximate solution for p(xx, y;, zm), k,1,m = 1,2,3 is given as follows:

3
W(Xe, Y1, Zm) = Qepm + Z A};,OAéIO/\Z'fOKkJ,m(xa,yb,zc,y(xﬂ,yb,zc)),k, I,m=1,23, (6)
a,b,c=0
where

Xk - Y _ Zm
Ak = /0 Poo(w)dw, AL, = /0 Po(t)dt, Ay = /0 Peo(v)dv,
a,b,c=0,1,2,3;k,l,m=1,2,3.

@)
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From (6), we can get the high-order numerical scheme for pu(xx, y;, zm), k,1,m =1,2,3
as follows:

3
Mir = 8klm + Z A’;,oAé,o/\ZfoKk,l/m(xafybrzc/ Map) k 1,m=1,2,3. ®)
a,b,c=0

Finally, for p(xy, y;,2zm), k,1,m > 4, we can obtain an approximate solution of the form

Xk Y1 [Zm
#(xk, Y1, Zm) :gk,l,m+/0 /0 /0 Kiim(w, t,v, u(w, t,v))dvdtdw

X3 (Y3 [z
=8klm t / / / Kipm(w, t,v, u(w, t,v))dvdtdw
0 0 0
k1

m Xgq Ye zf
+ Z E Z Ad—l/ Kipm(w, t,v, u(w, t,v))dvdtdw

d=de=4 f=4 Ye—1 /2f 1

3 X3 (Y3 rZ3
AQkim T Y /o /0 /0 Ya,0(w) Py 0(E)Pe,0(V)Kie 1 i (Xa, Y, 2e, U (Xa, Y, 2e) )dvdtdw
a,b,c=0" :

k | m 3 X4 . z
LD ISP D VY B B B RO GBI LTE

=de=4 f=dab,c=0""d-1"Ye-1 /21

X Kicm (Xd—3+ar Ye—3+b:Zf 310 W(Xd-3+a Ye—3+bs Zf—3+c))

3
=8klm + Z /\g,OAg,o)‘g,oKk,l,m(xar]/b/ZCrﬂ(xuryhrZC))

a,b,c=0
k I m 3 p f
+Y Y )Y ) Tg,d73f5,373fc,f,31<k,l,m(xd73+my673+brsz3+czV(xdeJruryefBerrfo3+c))/ )

d=4e=4 f=4a,b,c=0

where ,0(w), Y5,4-3(w), Pp,0(t), Yp,e—3(t), Yeo(v), e, r-3(v), and )‘g,O' ;\i’,o' /_\2,0 are defined
in (3) and (7), respectively, and

Xd
.= /Xd Pod_s(w)dw,a = 0,1,2,3;d = 4,5, k,
-1

~e ye
T, 5= Ype_s(t)dt,b=0,1,2,3;e = 4,5,--- 1,

Ye—1

z
chffs = / ! Ve f3(v)dv,c=0,1,2,3,f =4,5--- ,m.
/ Zf-1

According to the estimated formula of (9), we can easily obtain the numerical scheme
at point (xg, y;,zm), k,1,m =4,5,--- ,N as follows:

3
_ 3 33 33
i = 8klm+ Y AaoApoAoKinm (Xa, Yo ze, 1y p)
a,b,c=0

k1

m 3
d = _f f=3+c
F LD D TaasTheaTer aKkim(Xdata Ve stbZfsve Mg 31ae3ip)-  (10)
d=4e=4 f=4a,b,c=0
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To summarize, by combining (8) and (10), we can get the higher-order numerical
scheme of problem (1) as follows:

3

l’l]rgl = gk,l,m + Z )L];,O}\lb,()/_\ZlOKk,l,m (xﬂ/ ybl Zc, ,ufl,b)/ k/ l/ m = 1/ 2/ 3.
a,b,c=0

3
ﬂl’fl = 8klm T 2 Ag,oAg,o)‘?,oKk,l,m(xarybrzc/ .ufz,b)
a,b,c=0 (11)

k I m 3

d ~e _f f=3+c
+ 2 2 2 2 Tu,d—BTb/g—STc,f_BKk,l,m (xd73+al Ye—3+bs fo3+01 ‘ud—3+a,e—3+b>’
d=4e=4 f=44a,b,c=0

k,l,m=4,5,---,N.

4, Estimation of the Truncation Error

This section mainly deals with the truncation error analysis of the numerical scheme
(11) of problem (1). Here we give the following definition:

Expm = v (X, Y1, 2m) — (X, Y1, Zm), (12)

where Ey |, represents the truncation error at point (xy, y;, z) produced by the numerical
scheme proposed in Section 3, y(xy, ¥, zm ) is the exact solution of problem (1) in this paper
at point (xx, y;, zm), and fi(xx, y;, zm) is an approximate value. We replace the numerical so-
lution 3", on the right side of Equation (11) with the value obtained after the corresponding
exact solution y(xy, y;, zm ), which is expressed as ji(xk, y;, zm); for example,

3
A(Xe Y1, 2Zm) = Skim + Z )\’;,OA%?,O/\ZTOKk,l,m(xﬂ,yb,zc,y(xa,yb,zc)),k, I,m=1,2,3.
a,b,c=0

3
A Y zm) = Sim + 3 AnoAdoAeoKinm (Xa Y, Ze, 1 (Xa, Y, 2c))
a,b,c=0 (13)

kK 1 m 3

+ Z 2 2 2 Tzd73f5,g73'f£f_3Kk,l,m (xd73+ur Ye—3+brZf—34c/ V(xd73+ar Ye—3+bs Zf73+c) )r
d=4e=4 f=4a,b,c=0

k,l,m=4,5,---,N.

Based on Taylor’s theorem, we will introduce the following lemma to estimate the
truncation error of the numerical scheme (11) proposed in Section 3. For the convenience of

o g 4
description, we set %T{f = J%K.

Lemma 1. Suppose the function K € C*([0,§]%), and Ey | ,,, represents the truncation error defined
in (12), and then it holds that

[Expm| < Ch' ke Lm=1,2,--- N, (14)
where C is a positive constant that only depends on g, M, with

M = max(\BfUK(x,y,z,w,t,v,y(w,t,v))|,\BfK(x,y,z,w,t,v,y(w,t,v))|,
[0, (15)

|a;4/K(x/y/Z/ w, t,]/, ]’l(wl t/ V))D
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Proof. We first estimate Ey ,,, k,I,m = 1,2,3 and according to the definition of truncation
error, we bring (1) and (13) into (12) to obtain

Xk Y1 Zm
Ek,l,m:/ // Ky pm(w, t,v, p(w, t,v))dvdtdw

LR an o dun a0 Ko e Yo e i 1, ) i

a,b,c=0

I [ (et o)
- wl /1// w/ 11/
o Jo Jo k,1,m H

3
— Y $a0(w) Py 0(t) e (V) Kictm (Xa, Yo, ze, M(xa/ybrzc)))dvdfdw
a,b,c=0

Xk Y1 Zm
= / / / dvdtdw. (16)
0 0 0

According to Taylor’s theorem, we can know that for all (w, t,v) € [0, x] x [0,y;] X
[0,zm], k,1,m = 1,2,3, there exists (Cx(w),d;(t),om(v)) € [0,x¢] x [0,y;] % [0,zm],
which satisfies

1 3
71 :@a?uKk,l,m(Ck( w), t,v, u(Gr(w H W — Xg)

3 1 3
+) %,o(w)ga?Kk,l,m(xa, 8 (£), v, u(xa, 0(8),v)) [ Tt —ys)
a= . b=0
3

3 3
+ Z Z w)p0( aéKk,l,m(xar]/b/ om(v), 1(xa, Yp, 0m(v))) H(V —z). (17)

c=0
Through the definition of the interpolation basis functions 1, o(w), ¢, o(t), with w €
(0,xx),t € (0,y1),a,b=0,1,2,3,k,1 = 1,2,3, we can know that |1, o(w)| < 1, [¢p0(t)] < 1.
3 3 3
Therefore, we can get the conclusion that | 3 ¢,0(w)| < 4and | ¥ ¥ a0(w)po(t)] < 16.
a=0 a=00b=0
Combining (16) and (17) for k, I, m = 1, we directly get

3

X1 1oz 1 4
‘E1,1/1| < |/ / o anKl,l,l(gl( ) t,v,u 51 H w— Xg dvdtdw|

|/ /y1 /21 Z a 1 Ki1,1(xa, 01 (1), v,y(xa,ﬂl(t),v))bli(t—yh)dvdtdm

+|/ 1/% /zl Z th o(w)y (t)la41<111(x Yo, 01(V), 1 (X, Yp Ql(v)))ﬁ(v—z )dvdtdw|
o Jo Jo =i OV gy AR T PP gby ¢

c=0
(18)

Now, we analyze the terms on the right side of Equation (18) one by one, and we get

=1+

X1 1 %1 1
1 </ / w — x,) |dvdtdw
"= o Jo Jo ‘H )
X
< MK / ' / / 1dvdtdw = MK, (19)
2 4 [ 7
< th / / / 1dvdtdw < M7, (20)
X
< 2 / 1 / / ldvdtdw < MY, (21)
4! o Jo Jo

where M is defined in (15).
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Through (18)—(21), we can directly get the conclusion of
|E111] < 3MH.
By using the same method, we can estimate the error as
|Expm| <3MHW, k,1,m=1,2,3. (22)

Next, we will analyze the case of k, [, m > 4, combining (1), (12), and (13), we have
Y
|Ek,l,m‘ = |/ / / Kklm(w t v, V(w t U))dvdtdw - 2 /\30/\b OA OKklm(xu/yb/ZC/ﬂ<xu/yh/ZC))
a,b,c=0

3
- 2 2 Z Z d 3Tbe 3T({f 3Kklm(xd 3+4arYe-3+brZf— 3+cr,u(xd73+uryef3+brzf73+c))|
=4e=4 f=4a,b,c=0

|/ /y3/23 Kklm (w, t,v, u(w, t,v))

- Z Pa,0(w)Pp0(t)Peo(v )Kk,l,m(xar]/bfzw.u(xaryb/ZC)))dthdw|

a,b,c=0
k 1 m ye
222/ / / Kipm(w, t,v, u(w,t,v))
d=4e=4 f=4 Ye—1J2f1
3
- ) lpa,d—?a(w)lpb,e—3(t)lpc,f—s(V)Kk,l,m(xd—3+ur]/e—3+brzf—3+crV(xd—3+afye—3+brzf—3+c))dthdw|
a,b,c=0
xd yg Zf
]/ / / Yodvdtdw| + | Z Z / / Yyadvdtdw]|. (23)
=4e=4 f=4 -172f1

First, we analyze the first term on the right side of (23). Similar to the estimation
of (18), we have

X3 (Y3 [z3 7
| /O /O /0 yadvdtdw| < 3MI. (24)

Next, we estimate the second term on the right side of (23), and for all (w,t,v) €

[xa-1,%a] X [Ye—1,Ye] X [27-1, 2], there are (Cy(w), B (), 0f(v)) € [xa—1,%a] X [Ye-1,¥e] X
(21, 2f], which satisfies

3
V3 = 3w Kim (Ea(w), t,v, p(Ea(w), t,v) [ [(w — x4-31a)
a=0

3 1 3
+) lPa,d—s(w)Iaka,l,m(xd—sﬂl19e(t)/V/#(xd—3+w Be(£),v)) [ [(t = Ye-3+p) (25)

a= : b=0

3 3

+ 2 Z Wa,a—3(W)Ppe3(t )4,3 Ki1,m(Xa 340, Ye— 3+h/Qf( v), V(xd73+ary673+br9f(v))) H(V—fo?wrc)-

a=0b=0 c=0

Therefore, we obtain that
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kK I m zf
1Y) Z/ / Yadvdtdw|
d=4e=4 f=4"%d-1"Ye-1 7 2f-1
k 1 m Ye 3
ALY Y [ [T oK Eat) v p(Eaw), b ) T x4 dvdtdol
d=4e=4 f=4 7 ¥d-1 " Ye-1 JZf-1 a=0
! m ye Zf 3 4
oy iy / - Y 3(00) 1Kt (a3t e, 50302600, 0)
d=de=4f Xd Ye-1VZ2f-1 g=
3 ”
< 16— e o)t + 222/ [ 3 3 toia)e (0
b=0 d—4 e=4 f—4 7 %a-1 2f~1 4=0 b=0
1
X @aﬁKk,l,m(xd—erm}/e—aer/ 0f(V), H(Xa—3+a:Ye—3+b, 0 (V))) X H v —zf 3. )dvdtdwl
=73 +75+73. (26)
Next, we analyze each item in (26) one by one, and we have
b < Mi Z y 3 / / / ldvdtdw
=4e=4 f=4 Xd Zf1
— MK / / / ldvdtdw < @ MK, 27)
X3 y3
Ye
12 < Mi Z y 3 / / / ldvdtdw < §Mh*, (28)
=4 e=4 f=4"%d-1 Zf-1
(29)

X, Ye
o> <Mh4222/d / / ldvdtdw < § M.
=de=4 f=4""d Zf1

Consequently, combining (23), (24) and (26)—(29), we can get the following result

Epim| <3MKW +38°MK*, k,1,m=4,5---,N
A 8

(30)

From the conclusions of above (22) and (30), we can obtain the truncation error of the

proposed higher-order numerical scheme (11) as follows:
|Eximl < CH*, k1,m=1,2--- N,
where C is a positive constant that only depends on §, M. [

5. Convergence Analysis

(31)

For the coefficients appearing in the higher-order numerical scheme (11) proposed in

Section 3, we can get the following conclusions through accurate calculation.

|/\j0| < Ch, W’O\ < Ch, |M| <Cha=0,1,23j=123,

| ] 3|<Ch ‘ 3|§Ch/ ‘TZ/]‘73|SCh/a:0/1/2/3/‘j:4/5/"‘/N

where C is a constant independent of .

(32)
(33)

Theorem 2. Let the function K € C*([0, §|%) satisfy (2). Let u(xx, y1, zm) and pjy be the solutions

of (1) and (11) at points (xy, y;, zm ), respectively. If h is small enough, then

(e, v, zm) — | < Ch K Lm =1,2,-+ N,

(34)
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where C is independent of h.

Proof. We first define the error, let ey ,, = u(xk, y1,2m) — piy, k,1,m =0,1,--- ,N. Com-
bining the definitions of ¢ ,, and Equation (1), we can easily get

€k,0,0 = €00 = €0,0,m = €k1,0 = €kom = €o4m = 0, k,[,m=0,1,---,N. (35)
Now, we begin to analyze ¢y, ., k,I,m = 1,2,3, and g ,,, satisfies

eim = WYL zm) — 1l = B Y1 zZm) — A% Y1, 2m) + B (X0 Y1 Zm) — B
= Exim + (X Y1 2m) — B

According to (11), (13), Lemma 1 and (32), we have

3

Y (Kt m(Xa, Yo Ze, #(Xa, Yo, 2e)) = Kt (Xa, Yor 2e, 1 )]
a,b,c=0

3

< Ch*+CLI® Z \1(xa, Yp, ze) — Hgpl
a,b,c=0
3
=Ch* +CLIP Y leapel, k1m=1,23. (36)
a,b,c=0

|€k,l,m >

Simultaneously with the inequality in (36), we easily get
ek m| < Ch* k,1,m=1,2,3. (37)

Next, we analyze ¢y ,,, k,I,m = 4,5,--- ,N. According to the definition of ¢,
combined with (32), (33), and Lemma 1, we can obtain

I m
Z Z(Kk,l,m(xa/ybfzc/ﬂ(xaryb/ZC)) — Kip,m (Xa, Yo, Zes g p))| + | Ex i ml
!
YN leapel +CHY, k1,m=4,5-- N. (38)

At the same time, we can get

—11-1m—
ek, 1m] <CLh3< 2 2 Z |€a,p,c| + 2 2 lekp,e| + Z 2 €1, + Z 2 |€a,b,m]
a=0b=0 c= =0 c=0 a=0 c¢= a=0b=
5 ekael T ekl + X leasml + exsml ) +Ch* (39)
c=0 b=0 a=0
Take ||&, || = max - ,kb=0,1,2---,1; c=0,1,--- ,m. Then the
! 0<c<N

above inequality can be equivalent to
(1—CLgh? — Cth)Héle

<(CLgh* + CLK®) ZZ||eabH+(CLgh2+CLh3 Z||ekb||
a=0b= b=0

+ (CLgh* + CLK®) Z |184,]| + CH*. (40)

For the small-enough / and by using the Gronwall inequality [18], we have

|&x1]| < CH?,
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and then
|‘€k,l,m| S Ch4,k,l,m :4/5,"' ,N. (41)
Combining (37) and (41), we completed the proof of Theorem 2. I

6. Numerical Examples

In this section, we use the higher-order numerical scheme (11) to solve the 3D-VIEs.
The following four numerical examples are used to demonstrate the convergence order of
the numerical solution. In the following numerical examples, we implement higher-order
numerical scheme with h = %,N = 5,10,20,40,80 and error E;, = I?Jaqx |y(xi,y]',zq) —

y?, ].|, i,j,9 =0,1,---,N. The convergence order is calculated by log, (%ﬁ‘) At the same
time, without losing generality, we all choose the § = 1 to do the following analysis.

Example 1. We consider the linear 3D-VIEs as follows:

X Yy rz
u(x,y,z) =g(x,y,z2) +/ / / (xyzwztv)y(w, t,v)dvdtdw, (x,y,z) € [0, 1]3,
o Jo Jo

with the function g defined as

1
2.5.3 6,86
g(x,y,z) =x7yz TEX Y

It is straightforward to show that u(x,y,z) = x*y°z> is the exact solution of the above equation.

First, we perform numerical example according to the higher-order numerical solution in
Section 3. According to different step lengths h, the calculated maximum absolute error and its
convergence order are shown in Table 1.

Table 1. Maximum errors and convergence rate as functions with 5.

h Error Rate

3 1.629551910207194 x 10~* —

i 1.301070087844636 x 10~° 3.646704724239447
o 9.126369742151752 x 107 3.833513767270810
o 6.033795529880592 x 108 3.918903390618973
% 3.877251630868273 x 107 3.959959534894697

The theoretical analysis results of Theorem 2 in Section 5 show that our optimal convergence
order is 4 for our proposed higher-order numerical scheme. At the same time, through Table 1, we
can know that when the value of h = %, 11—0, %, %, 81—0 gradually becomes smaller, the corresponding
maximum absolute error also becomes smaller from 10~* to 107, and the reduction is extremely
obvious. In this process, we can know that our convergence order is gradually approaching 4.

Next, we show the distribution of function value for the numerical solution and the exact
solution. The function value distribution of N = 80 in the following Figure 1, where it is a
comparison of the numerical solution and the exact solution corresponding to the 3D-VIEs. Figure

1 is the three-dimensional surface mesh map of the corresponding u(x,y,1) = x>y when z = 1.
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p=x2y®

exact solutin

*  numerical solution

solution

Figure 1. Comparison of numerical and exact solutions.

As can be seen from Figure 1, the numerical solution obtained by our calculation according to
the numerical scheme is a good agreement with the exact solution of this example, and the values on
the corresponding nodes are almost identical. Combining the data in Table 1 and Figure 1 in this
example, we know that our proposed higher-order scheme has good convergence for linear 3D-VIE,
which is consistent with the theoretical results.

Example 2. Let us consider the following linear 3D-VIEs:

X [y rz
u(x,y,z) =g(x,y,z) +/ / / sin(x — w) sin?(y + t) cos(2z + v) u(w, t, v)dvdtdw,
o Jo Jo
where (x,y,z) € [0,1]3, and the function g is defined as

g(x,y,z) = x5y222 — (x5 — 2023 4+ 120x — 120 sin(x)) <%y3 — %yz sin(4y) — iy cos(4y)

+é sin(4y) — % sin(Zy)) <22 sin(3z) + 2z cos(3z) — 2sin(3z) + 2 sin(22)>.

The exact solution to the above equation is as follows:
5.2.2
u(x,y,z) = x’y°z°.

In this example, we implement this calculation process to calculate the maximum absolute
error and convergence order of the high-order numerical solution. According to different step sizes h,
the maximum absolute error, and the convergence order can be obtained as shown in Table 2.

Table 2. Maximum errors and convergence rate as functions with 5.

h Error Rate

1 1.306204365916219 x 10~* -

1% 1.122759745353363 x 107> 3.540259485877905
=~ 8.162257019161956 x 10~7 3.781937294325425
o 5.490936638707922 x 108 3.893843971083792
o 3.558625838451235 x 107 3.947660105874005

As can be seen from Table 2, when our step size h is %, the maximum absolute error of this
numerical example is already very small, and the maximum absolute error at this time is about
1.3 x 10~ When h = %, the maximum absolute error is about 3.6 x 10~°. At the same time, as h
gradually decreases, the maximum absolute error becomes smaller and smaller. From the definition of
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the maximum absolute error, we can also know that the numerical solution in this numerical problem
gradually approaches the exact solution when h becomes gradually smaller. From Table 2, we can
roughly get that our numerical method is gradually approaching theoretical convergence order.

In the following, we will apply two nonlinear numerical examples to further demon-
strate the conclusion of our Theorem 2.

Example 3. We consider the following 3D nonlinear VIEs:

X ry rz
w(x,y,z) =g(x,y,z2) —i—/ / / (xyz + wt + v (w, t,v)dvdtdw; (x,y,2) € [0,1]3,
0o Jo Jo
with the function g defined as

_ 353 L sns 1 gz 1 7119
g(xy,z)=xyz 5305 Y 2 T g Y gy

It is easy to show that u(x,y,z) = x3y°z3 is the corresponding exact solution of the above
equation.

In order to show the theoretical analysis results of Theorem 2 for the 3D nonlinear VIE with a
general kernel function, we choose a suitable h to indicate the corresponding maximum absolute error,
and the maximum absolute error gradually decreases from 10~* to 108, Among them, the step size
h is the same as the selection of h in Example 1 and Example 2, and it gradually decreases from % to
81*0' Through some of numerical calculations, we obtain the relevant data of the 3D nonlinear VIEs
as shown in the following Table 3.

Table 3. Maximum errors and decay rate as functions with .

h Error Rate

3 9.194168478405818 x 10~* -

I 8.959147119291799 x 10~° 3.359285798830145
% 7.183001882626883 x 10~° 3.640702600341250
5 5.105040028485774 x 10~7 3.814592715250178
% 3.399614900700954 x 108 3.908479037192826

From Table 3, we have that the approximate solution of 3D nonlinear VIEs is convergent to
the exact solution. Through a large number of tests, we can see the corresponding convergence
order gradually approaches 4; that is to say, its optimal convergence order is 4. This is completely
consistent with the theoretical analysis.

Next, we show the distribution of function value for the numerical solution and the exact
solution. The function value distribution of N = 80 in the following Figure 2, where it is a
comparison of the numerical solution and the exact solution corresponding to the 3D-VIEs. Figure 2
shows the three-dimensional surface mesh map of the corresponding u(x,y,1) = x3y° when z = 1.
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exact solutin

*  numerical solution

—_
[N
.

solution
o o
(o] (o] —_

o

Figure 2. Comparison of numerical and exact solutions.

In Figure 2, we can hardly see the difference between the exact solution and the numerical
solution of this numerical example. Therefore, we can draw the conclusion that the numerical
solution of the nonlinear 3D-VIEs is very consistent with the exact solution, which also verifies the
correctness of our theoretical analysis.

Example 4. Let us consider the following 3D nonlinear VIEs with exponential form:

X ry gz

u(x,y,z) = g(x,vy,z) +/ / / Y=+ )2 (4t v)dvdtdw; (x,y,z) € [0,1)°,
0o Jo Jo

with the function g defined as

g(x,y,2) =x%yz* — (—x® — 6x° — 30x* — 120x° — 360x> — 720x — 720 + 720e) (—y®
— 8y’ — 56y° — 336y° — 1680y* — 6720y° — 20160y — 40320y — 40320
4 40320e%) (—2z® — 827 — 562° — 3362° — 1680z* — 6720z° — 2016022
— 40320z — 40320 + 40320¢7),

and the exact solution is u(x,y,z) = x3yiz*.

In order to show the constructed numerical scheme’s good convergence, we will verify this
example. The error Ej and the convergence order of the solution of this 3D-VIE with respect to
different h under the maximum norm of error are given in the following Table 4.

Table 4. Maximum errors and decay rate as functions with h.

Error Rate

2.116544808936638 x 104 -

1.715380950773060 x 10> 3.625110122038858
1.221438151288723 x 10~° 3.811876286531620
8.137970008981199 x 108 3.907768039330447
5.251625134761184 x 10~ 3.953833119346601

G | =
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It can be seen from Table 4 that the corresponding error is gradually decreasing with respect to
h, and the convergence order of numerical scheme is 4.

Summarizing the linear and nonlinear 3D-VIEs described above, we know that the nu-
merical method is convergent with the optimal convergence order of 4. They are completely
consistent with the theoretical analysis results of Theorem 2.

7. Conclusions

A higher-order approximate solution for the nonlinear three-dimensional Volterra
integral equation is presented in this paper. This numerical scheme is constructed by
dividing the region into multiple subregions and applying cubic Lagrangian interpolation
on each subregion. The scheme has uniform accuracy with an optimal convergence order
of 4. We analyze the error generated by this numerical scheme through detailed steps, and
use four numerical examples to verify that the error is within a reasonable range. Then it
is concluded that this theoretical analysis is correct. In the future, we hope to construct a
high-order approximate solution for a peridynamics plate model based on the idea of [29].
In addition, we intend to construct an efficient high-order numerical solution with uniform
accuracy for 3D-VIEs with a generally weak nonlinear singular kernel function based on
the ideas of [30,31]. Finally, we will apply a fast algorithm to implement the high-order
numerical scheme for large-scale practical engineering problems based on the idea of [32].
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