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Numerical Quadrature

Numerical integration or quadrature is a very important and interesting topic of numerical
methods. The main objective in numerical integration is to develop techniques that efficiently
estimate the value of a definite integral. Numerical methods for integration approximate a
definite integral of a given function by a weighted sum of function values at specified points.
Of course many integrals can be evaluated in closed form by identifying the integrand as
derivative of another function and then applying the fundamental theorem of integral
calculus. Hand book of table of integrals are available for this purpose. There is also
commercial software available for performing symbolic computations that include the
evaluation of common derivatives and integrals. However, there are instances where closed
form expressions for an integral do not exist. Even when an explicit primitive is known, its
use may not be easy. Another difficulty is encounted in practice, such as those cases in which



the function is defined in terms of discrete data, not a formula. These are the primary
motivations for studying the techniques of numerical integration..



