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A High-order Extrapolation Algorithm for Solving Volterra Delay Integral Equation

XIAO Jihong
(Mathematics Department, Sichuan University Jinjiang College, Pengshan Sichuan 620860, China)

Abstract: This paper considers Volterra delay integral equation. The existence and uniqueness of the solutions to this kind of equa-

tions are proved. Using trapezoidal integral formula and rectangular integral formula to disperse it, we obtain a new numerical algo-

rithm by interpolation techniques for the non-integer node, and its convergence order can be up to O (h*). This paper also uses ex-

trapolation techniques, making the convergence order up to O (hA*) and giving a posteriori error estimate. The final numerical exam-

ple verifies the theoretical results well.

Key words: Volterra delay integral equation; quadrature methods; asymptotic approximation; extrapolation; posteriori error estimate
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