Numerical Integration: The Trapezoidal and Simpson Rules - Konaté

a function f is defined on an interval |a,b[, and is assumed to be enough

regular.

1. The Trapezoidal Rule: We divide [a,b] in n subintervals such that:
a=21 < Ty <T3<-<xp<Tpi1=D>o

The Trapezoidal Rule states:

n

/ab f(z)dx = g [f(xl) + QZf(l’i) + f(Tns1)] -

i=2
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1. The Simpson Rule: this time around, [a,b] is divided into an even
number, say 2n subintervals such that:
a:xl<x2<x3<---<m2n<x2n+1:b.

The Simpson basic Rule states:

/abf(l’)da? _! [f(:m) + 275: f(zaiy1) +4zn:f($2z‘) + f(z2n11)] -
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