Chapter 4 Numerical Differentiation
and Integration

Composite Numerical Integration

1. Composite Trapezoidal rule :
Let fDCz[a,b],h =(b-a)/n, and X; =a+ jh foreach
J=0.1,..

ff(X)d = f(a)+22f(x )+ f(b)]-
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2. Composite Simpson’s rule -
Let f O c4[a,b],n beeven,h = (b—a)/n,and x; =a+ jh
foreach j =0,1,...
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3. Composite Midpoint rule :
Let fDCz[a,b], h=(b-a)/n,and x;=a+ jh for each
j=0,...,n
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