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Description of a simple numerical method applied to the Volterra
integro-differential equation (VIDE)
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z(x) = / K(x, s, y(s))ds. (4) ’r
A =

o
z(x) / K(x.s,y(s))ds, (2)
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and integrating (1) from 0 to r, we obtain
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Consider the mesh points x; th,i 0, 1,....,n, h X/n. Discretizing
(3),(4)atz =mzii=1,..., n and applying the trapezoidal rule with weights
wy,j=0,1,..., i for the approximation of the integrals and denoting by y;

the approximation to y(x;), and by z; the approximation to z(x;). we obtain

v = yo+h Z wiG(xj.95.25) (5)

j=0

hz w; K(xy, x5,y;5). (6)

j=0
For every i | 5 S, n (5), (6) form a system of algebraic equations in

Y, 2i which in general is nonlinear.
More information about the numerical solution of Volterra integral and
intezro-differential equations ean be found for example in the books by

Linz{1985) and Brunner {2004).
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by [mg/dl] is the theoretical increase in plasma concentration over basal
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