Chapter 4 Numerical Differentiation
and Integration

Riemann Integral

fUdla,b], x;_; < x;: < Xp.

n
R = Zf(xk)Axk,where DNx, =x, —x,q, £=12,...,n.
k=1

If x;: = Xj, R is called right Riemann sum.

If x;: = X;—1,R is called left Riemann sum.

The definite integral of f over [a,b] is defined as

fj fde= lim S f(xp)hy.
=]

max Ax; -0 f
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