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Summary: Composite Integration (Chapter 6)
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where EM = b−a
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where ET = − b−a
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Simpson
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where ES = − b−a
180
h4f ′′′′(η). Romberg:

∫ b
a
f(x)dx = 1

15

[
16IS(2n)− IS(n)

]
+O(h6)

Hermite
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where EH = b−a
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Discrete Data (via Cubic Splines)∫ b
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where hi = xi+1 − xi.



Gaussian
IG = w1f(z1) + w2f(z2) + · · ·+ wmf(zm) (6.42)

where |EG| ≤ α√
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Table 1: Values for
∫ b
a
xkdx, where ` = b− a and xm = (b+ a)/2.


