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Numerical Integration

e Finite Differences
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Numerical Integration

e Finite Differences
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Numerical Integration

e Finite Differences
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Numerical Integration
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Numerical Integration

b N
* Approximate integral / f(x)dz ~ h Z wi fi

Smooth function f(x)
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Numerical Integration
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Numerical Integration
Constant Equation:

* Rectangular Rule f(z) = f; = cont.
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Numerical Integration
Constant function:

* Rectangular Rule f(z) = f; = cont.
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Numerical Integration

* Rectangular Rule
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Numerical Integration

* Rectangular Rule

S=S8y+ 51434+ 1+8+ - +Sy_2+Sn1
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Numerical Integration

* Rectangular Rule
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Numerical Integration

* Rectangular Rule o | Jo 1
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Numerical Integration , ,
Linear function:

L — Lj4+1 r — Xy

* Trapezoidal Rule flx) = fi Ji+1
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Numerical Integration , ,
Linear function:

L — Li41
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Numerical Integration

* Trapezoidal Rule
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Numerical Integration

* Trapezoidal Rule

S=S8y+ 51434+ 1+8+ - +Sy_2+Sn1
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Numerical Integration

* Trapezoidal Rule
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Numerical Integration

* Trapezoidal Rule
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Numerical Integration

* Trapezoidal Rule zo | Jo 1
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