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ABSTRACT. Theoretical results involving approximation of integrals are often established from
the construction and resultant manipulation of an appropriate kernel. The systematic use of these
kernels has produced an abundance of new approximations and error estimates in terms of norms
of the integrand. Notwithstanding the great success of this approach, many approximations and
error results have yet to be discovered due to the algebraic complexities involved; especially
those that involve product integrands.

We outline a method that uses the computer algebra system Maple that is able to recapture the
well known Ostrowksi, trapezoidal and Simpson’s inequalities. Moreover, the technique, which
involves manipulation of the Peano kernel, can be adapted to develop new rules.
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1. INTRODUCTION

Newton-Cotes and Newton-Cotes type integration has been an area of much recent activity.
Cerone, Dragomir, Faric and others have reported on generalizations of the Ostrowski, trape-
zoidal and Simpson rules. These results have involved new bounds being expressed in different
norms [1,[7] 9] 14|, 16] as well as new generalizations of the rules themselves [12, 15]. For
a good overview we refer the reader to the survey [1] and the book [11]. Much may be gar-
nished from the work of Cerone![2] [3,/4,[5, 6] whose results are a considerable generalization
of previous work.
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2 J. ROUMELIOTIS

Most of these results can be obtained via manipulation of the appropriate Peano kernel and
nearly all of the algebra required to establish these results require partial integration, differenti-
ation and some simplification - all of which may be done by modern computer algebra systems
(CAS’s) such as Maple [13], Mathematica and MuPad. The algebraic techniques employed here
are inspired by the early work of Dragomir and Wan(g [8].

In this paper we begin by detailing the manual steps required to prove the Ostrowksi inequal-
ity. In Sectiong B and]4 we show, with considerable detail, how Maple can be used to prove the
Ostrowksi and corrected trapezoidal inequalities. In Se€fion 5, Maple is used to establish a new
corrected trapezoidal rule whose upper bound is 1.7 times smaller than the canonical corrected
trapezoidal rule. In Sectidr 6, Maple is used to recapture a recently published modified Simp-
son rule [17]. Each of Sectiof$ 3 { 6 are independent Maple worksheets which the reader is
encouraged to download frahitp://www.roumeliotis.com.au/john/maple

2. OSTROWSKI'S INEQUALITY — MANUAL CALCULATION

Ostrowski’s inequality, a generalized mid-point inequality, is quite simple to establish. The
proof involves partial integration of a piecewise linear Peano kernel to obtain the rule and inte-
gration of the absolute value of the kernel to obtain the bound.

The proof of Ostrowski’s inequality is well known and has been reproduced many times in
the literature. See for example the bobk/[11] or the p&per [10].

Theorem 2.1(Ostrowski) Let f : I C R — R be a differentiable mapping in° (/¢ is the
interior of I), and leta,b € I° witha < b. If ' : (a,b) — R is bounded ona,b), i.e
[f']oo := sup |f/(t)] < oo, then we have the inequality:

. [w%x a+b>

Proof. Let the Peano kernelbe given by

(2.1)

/f@ﬁ—@—wﬂ@ 1710

forall z € (a,b).

(2.2) -/ D)) di

23) :/%mfwﬁ+/EMﬂwﬁ

(2.4) — (¢ —a) /f £ dt — (z—b)f /f
(2.5) —(b—a)f /f
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INTEGRAL INEQUALITIES AND COMPUTERALGEBRA SYSTEMS 3

Holder’s inequality is used to obtain the bound.

(2.6) / bt - (- a)i()| =11

2.7) - /abpf’dt‘

28) <7l [ ol

2.9) 1l </jt—adt+/xbb—tdt>
(2.10 _ [“’—4@)1(%“; b)2 17

From a computer algebra perspective, the important steps are the integration by paris in (2.3)
to (2.4) and integration of the positive kernel|in (2.8)[to (2.10). For complex kernels, it is often
difficult to ascertain whether a kernel is positive (as in equafion (2.9)), and certainly cannot be
automatically determined by a CAS. O

In the next section we show the Maple steps used to estaplish (2.1). It is helpful to compare
each step with those ifi (2.2)—(2]10) above.

3. OSTROWSKI INEQUALITY

In this section, we will use the Maple computer algebra system to derive the well known
Ostrowski inequality. This section is an actual Maple worksheet cat#wski.mwswhich
you can download frorhttp://www.roumeliotis.com.au/john/maple

> restart;

> with( student ):
The Ostrowski inequality is a first order approximation for a finite integral using a general
interior pointz. Hence the kernel is of first order and vanishes at the poiata andt = b.
Define the general kernelt, ) =t — z wherea < z andz <b

> p o= (tx) > tXx;
pi=(tz)—t—uz
Integrating the produgi(t) (% f(t)) by parts and simplifying produces the approximation.

> Ostr_rule := intparts( Int(
> pta)*DA(®) , t=a.x ) , pta) ) +
> Intparts( Int( p(t,b) * D(f)(t) , t=x..b ) , p(t,b) );
b

Ostr_rule :== (x — a) f(z) — /xf(t) dt — (x — b) f(z) — / f(t) dt

T

> Ostr_rule := collect( combine( Ostr_rule ) , f);

Ostr_rule :== (b — a) f(z) + /b — f(t) dt

To obtain the bound, via Holder’s inequality, we need to integae |.
> Ostr_bound := int( p(t,a) , t=a..x ) - int( p(t,b) ,
> t=x..b );
a’ b
Ostr_bound := x? — 5 (x —a) — -5t b(—x +b)
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4 J. ROUMELIOTIS

Completing the square and factorizing the constant term produces the result

> Ostr_bound := op(1,completesquare(Ostr_bound , X ))
> + factor( Ostr_bound - op(1,completesquare(
> Ostr_bound , x )) );

a b (a — b)*

tr_bound := (z — & — 22
Ostr_boun (x 5 2)—1— 5

4., CORRECTED TRAPEZOIDAL RULE

In this section, we will use the Maple computer algebra system to derive the corrected trape-
zoidal rule using a Peano kernel approach. This section is an actual Maple worksheet called
corrected_trap.mwswhich you can download frorhttp://www.roumeliotis.com.
au/john/maple

The corrected rule is fourth order and is defined over one intéayal, this contrasts with
the Ostrowski kernel which has separate definitions for [a,x] and (x,b]. Recall that the corrected
trapezoidal rule is

2

(b—a)*D(f)(a) (b—a)*D(f)(b)
+ 12 B 12 s

@) [ fa)de- Loaf@ , ¢-a )

where
max(|(D(4))(f)’)(b - a)5‘

|E| <
720

Define an arbitrary fourth order polynomial as our Peano kernel and solve for the coefficients
of the kernel by specifying the required coefficients of the rule. To begstart  the Maple
kernel and load thetudent package which is required for the following calculations.

> restart; with( student ):
Define the general fourth order Peano kernel, p(t).
> p o=t -> LAX(EALD*(E-A[2])*(t-A[3])*(t-Al4)]);
(t—Ay)(t— Ag) (t — A3) (t — Ay)
4!
Definel_rule to be the integral of the produ@®®)(f)(t) p(t).

> |_rule := Int( (D@@4))() * p(t) , t=a..b );
b
Lpule = [ 500 (= A (¢~ 42) (¢~ A0) (= A
This is integrated by parts four times. The Maple commapplyop is used to integrate
the required part of the expression.
> intparts( I_rule , p(t) ):
> applyop( intparts , nops(%) , % , diff( p(t),t ) ):
> applyop( intparts , nops(%) , % , diff( p(t),t$2 ) ):

> Corr_Rule := applyop( intparts , nops(%) , % , diff( p(t),t$3
)

pi=t—
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Corr_Rule = i (b— A1) (b— A3) (b— As) (b— As) (DO)(F)(b)

~ 57 (@A) 0= A) (0~ Ag) (a = 4) (DD)(F)(a)
i(b—Ag)(b—Ag)(b—A4)+2—14(b—A1)(b—A3)(b—A4)

o (b= A (b= As) (b= A + 52 (b A) (b~ As) (b— A))(DD)(F)(B) + (
2—14(a—Ag)(a—Ag)(a—A4)+i(a—A1)(a—A3)(a—A4)

b o (0= A (o~ As) (a— A+ o7 (a— Ay (a = A) (a — A) (D) (7)(a) +
%(b—Ag)(b—A4)+%(b—Az)(b—fu)+1—12(b—A2)(b—A3)

oo (b= A (b= A 15 (b= A1) (b= A) + 5 (b— Ar) (b — A))D()(B) —
(0 Ay) (@ A+ o (0= As) (a— A1) + - (a— o) (a— Ay)

oo = A a= A9 + 15 (0 = A1) (a = Ag) + 5 (a = A1) (o — A2)D(F)(a)

1 1 1 1 1 1 1 1
_(b_ZA4_ZA3_ZA2_ZAl)f(b)+(a_ZA4_ZA3_ZAQ_ZAl)f(a)

+ / bf(t) dt

To re-capture the corrected trapezoidal integration rule, we solve for
A17 A27 A37 A4

such that the coefficients g, £(¢) and & f(t) vanish at = a andt = b.

> eql := coeff( Corr_Rule , (D@@2)(f)(a) ) = O;

1 1
eql ::ﬂ(a—Ag)(a—Ag)(a—AZl)—i—ﬂ(a—Al)(a—Ag)(a—AQ
1 1
—l—ﬂ(G—Al)(G—A2)<(I—A4)+ﬂ(a—Al)(a—Ag)(a—Ag):0

> eq2 := coeff( Corr_Rule , (D@@2)(f)(b) ) = O;

eq? = —i (b— A9) (b— Ag) (b— As) — — (b— Ay) (b— Ag) (b — Ay)

1
24
i (= A (0= As) (b= As) — 5 (b= A (b~ As) (b— Ag) =0
> eqg3 := coeff( Corr_Rule , (D@@3)(H)(a) ) = O;
eqs = —2—14 (a— A1) (a—As)(a— As)(a—Ay) =0
> eqg4 := coeff( Corr_Rule , (D@@3)(f)(b) ) = O;
cq) = i(b—Al)(b—Ag)(b—Ag)(b—A4) ~0

> solve( {eql,eq2,eq3,eqd} , {A[1lA[2],A[SLA[4]} );
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6 J. ROUMELIOTIS

{A4—a Ag bAl b,AQ:a},{A4:a,A3:b,A2:b,A1:a},
{A4_a,A1_b,A2:b,A3:a}, {A1:b7A2:aaA3:aaA4:b}v

{A2=b, Ay =a, A3 =aq, A4:b}7 {A3=b7 Ay =a, Ay = a, A4:b}
Without loss of generality we can choose the first solution anchgggn the variables
Ay, As, As, Aytothis.

> assign( %[1] );
The integration rule is

> Corr_Rule;
a

55 (b= @D — 5 (b +a D) = (5~ IO + G~ )+ [ 0yat

To obtain the error bound, we employ a Holder inequality

b
/ p(t) (DW)(f (t)| dt < max( D( / Ip(t)] dt

which requires calculation 0>;E>| . Itis easy to see that< p

> p);

(t—b)*(t—a)?
. . . 24 . .

so calculation of the bound is a simple matter of integration

> int( p(t) , t=a..b );

b a 1
= b4— 4 _b2 b _ b3_ 3
ﬂ_£+u2mﬂ M+M‘%awﬁ“ “)
120 120 4 3
1 1

., (—Ebza—ﬁ(fb) (b* — a?) .\ b2 a? (b — a)

2 24

> factor( % );
_(Zbrap

720
5. NEw CORRECTED TRAPEZOIDAL RULE

In this section, we will use the Maple computer algebra system to derive a new corrected
trapezoidal rule using a Peano kernel approach. This section is an actual Maple worksheet called
new_corrected_trap.mwswhich you can download frorhttp://www.roumeliotis.
com.au/john/maple

The corrected trapezoidal rule in Section 4 was obtained by determining the coefficients of
the Peano kernel so that tljé f(t) and jtg f(t) terms vanish in the integration rule. THef(t)
terms are equal in magnitude and opposite in sign, so that they cancel everywhere except at
the boundary in a composite rule. There is an opportunity to create a further correction to
the corrected trapezoidal rule by imposing the condition that all three derivatives cancel for a
composite rule. This would leave one free parameter which can be used to minimize the error
bound. Care must be taken when integrating the positive kernel to produce the error bound,
since determining the sign of the kernel cannot be automated.

> restart;

> with(student):
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INTEGRAL INEQUALITIES AND COMPUTERALGEBRA SYSTEMS 7

Call in special plotting packages for 3D plots to be produced in this section.
> with( plots ): with( plottools ):

Warning, the name changecoords has been redefined

Warning, the assigned name arrow now has a global binding
As with the corrected rule, the kernel is a fourth order polynomial since this rule will have
fourth order accuracy.

> p = t>UAFEALD*(-AR2])*(-A[B])*(t-Al4]);
(t — A1) (t = Ag) (t — A3) (T — Ad)

4!
Define Corr_Rule to be the integral of the produ®™)(f)(¢) p(t).

> Corr_Rule = Int( (D@@4)(H)() * pt) , t=a..b );

b
Corr_Rule := / i (DUY(F)(E) (t — Ay (t — Ay) (t — A3) (t — Ay) dt
Integrate by parts four %imes.

p=t—

> intparts( Corr_Rule , p(t) ):

> applyop( intparts , nops(%) , % , diff( p(t),t ) ):

> applyop( intparts , nops(%) , % , diff( p(t),t$2 ) ):

> Corr_Rule := applyop( intparts , nops(%) , % , diff( p(t),t$3

Corr_Rule := 2—14 (b— Ay (b— Ag) (b— A3) (b— Ay) (DO)Y(f)(b)

- i (a— Ay) (a— As) (a— Ag) (a — Ag) (DD)(f)(a) — (
i(b—AQ)(b—Ag)(b—A4)+2—14(6—A1)(5—A3)(5—A4)

b (= A0 (b= As) (b= Au) + 52 (b= A) (b= A2) (b~ A5))(D)(F)B) + (
J1 (0 ) (a— A) (0 — A + 5 (a— A1) (a— 45) (a— A)

b g (0= A0 (0= As) (a = A + 5 (0~ Ay (a— 43) (0~ A3))(DD)(F)(a) +

L A9 (b= A) + g (b= A2) (b~ A+ = (b~ A2) (b Ay)

b (b A (b= Ad) o (b= A1) (b~ A) + = (b— Ay) (b — A))D(£)(B) —

12
%(a—Ag)(a—A4)+%(a—Ag)(a—A@—i—%(G—Ag)(a—Ag)
$ o (0= A (0= A+ 5 (a— A1) (o~ As) + 2 (a — A) (a — 42))D(F)(a)
—(b—}lA4—iA3—iAz—iAl)f(bH(a—iAriAg—}lAQ—iAl)f(a)
+/bf(t)dt
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Impose the condition that the sum of the coefficient of each derivative=ai andt = b
vanishes.
eql := coeff( Corr_Rule , D(f)(a) )

\

> = -coeff( Corr_Rule , D(f)(b) );
> eq2 := coeff( Corr_Rule , (D@@2)()(a) )
. - coeff(_Corr_Rule (D@@2)(H(b) ):
> eqg3 := coeff( Corr_Rule , (D@@3)(f)(a) )
> = -coeff( Corr_Rule ,(D@@3)(f)(b) );
eql = —1—12(a—A3)(a—A4) —1—12(a—A2)(a—A4)—%(a—Ag)(a—Ag)
—%(a—Al)(a—A@—1—12(a—A1)(a—A3)—%(G—Al)(a—Ag):
b A (b= A — o (b= An) (b= A1) — (b= A) (b Ay
b= A (b= A) — (b= A (b~ Ay) — (b~ A1) (b A)
a2 = o (0= As) (0 — As) (a— Ai) + o (a— Ay (a — A) (a — Ay)
1 1
+ﬁ(a—A1)(CL—A2>(CL—A4)+ﬂ(CL—A1>(CL—A2>(a—A3>:
5 (b= A2) (b= Ag) (b~ Ag) + o (b— A1) (b— A5) (b — Ay)
b (b= A) (b= A) (b= Ag) + o (b= A (b= A2) (b~ Ay)
eq? = —i (@ — Ay) (a — Ay) (a — Ag) (a— Ay) = —i (b— Ay) (b— Ag) (b — Ag) (b— Ay)

Solve the non-linear system to find the first three terms,A,, A3 of p(¢).
> solve( {eq||i'$i=1..3} , {A[i]$i=1..3} );

{A5=%1, Ay =a—%1+0b, Ay =a+b— A4},
{As=a+b— Ay, Ay =a—%1+0b, Ay = %1},
{A3 =%1, Ao =a—%1+b, Ay =a+b— Ay}
%1 := RootOf(_Z* 4+ (—a —b)_Z —a Ay + A2 —bA +2ba)
Without loss of generality we can choose the first solution. The three solutions here appear
since we have not imposed any ordering betweenA, and As.

> Sols := allvalues( %[1] );

a b 1 a b 1
Sols::{A3:§+§+§%1,A1:§+§—§%1,A2:a+b—A4},
a b 1 a b 1
{A3:§+§—§%1,A2:a—|—b—A4,A1:§+§+§%1}

%1 = \/a2 —6ba+b2+4aA,—4A°+4bA,
> assign( %[1] );
Thus the new corrected trapezoidal rule appears below. Note that the second derivative has
vanished. This is typical of rules of this type and it can be shown that all even derivatives vanish
in "corrected" rules. The Maple commaadllect is used to collect all th¢ terms together,
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i.e. f(a), f(b), D(f)(a), D(f)(b), etc. map(factor, applies thefactor  function across

each of these terms.
map(factor,collect(Corr_Rule , f));

1 1 1 )
5 (@=b)1(b) + 5 (a = b)f(a) + 5 (@ = D)2 D(f)(®)
+ % (=b+a—%1)(a— Ay) (=b+a+ %1) (=b+ Ag) (D) (f)(b)
+%(—b—l—a+%1) (b—Ayg) (=b+a—%1) (a— As) (D®)(f)(a)
1 ) b

—E(a—b) D(f)(a)—l—/af(t)dt
%1 = \/&2—6ba+62+4aA4—4A42+4bA4

The kernel is.

> p(t);

i( —%—%Jr%\/a2—6ba+b2+4aA4—4A42+4bA4)(t—a—b+A4)

b 1
(t — g —5 -5 V@ —6ba+ B+ dad — 4 A7 +4b AL (t - Ay)
The term under the radical imposes a restricted domaiA orWe can select this term and

complete the square to determine this domain.
Select the term.

> op([2,4,2,1],p(1));
a?—6ba+b*+4aA, —4A°+4bA,

Complete the square.

> completesquare( % , A[4] );
b
—4(Ay — % - 5)2—1—2a2 —4ba+20?
Notice that the remaining term is a perfect square, so we factor this.

> factor(subsop(1=0,%));
2 (a —b)?

> fac = op(1,%%)+%;

fac = —4(A4—%—g)2+2(a—b)2

Itis obvious, by inspection, that the above expression is non-negative on a domain larger than

la, b]. We can find this domain.

> solve( fac=0 , A[4] );
1 1 1 1 1 1 1 1
b—5V2a+5V2b sat bt s V20— 5v2h

2773773
> Adsol := map( factor , [ % ] );
= Ad4sol[1];

>  Admin = A4sol[2]; Admax
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(1++2)(a—3b+2+20)
2
(vV2—1)(a—3b—2+20)

2
The domain ofA, is [A4min, A4maz| where A4min < a andb < A/maz. We can now

inspect the nature of the kernel over the unit interval.

Amin =

A4mazx = —

>  A4dmin0l := expand(subs( a=0,b=1, Admin ));

|

A4min01 =

DN | —

>  Admax0l1l := expand(subs( a=0,b=1, Admax ));
V2

1
A4maz01 = 3 + =3
The following animated and 3D plots reveal thagienerally changes sign twice as in-
creases fromA4dminto Admax We already know the roots @f they are the termd;, Ay, A3
and A, and so to determine the sign of the kernel for anye require knowledge of how the
A;, i = 1.4 relate to each other and the inter{al b].

> animate( plot , [ subs(a=0,b=1,p(t)) , t=0..1 ],
> A[4]=A4min01..Admax01 , frames=60 );

Al4] = -.20711
'.ooz—f
'.0015
I T T R
.001 |
.ooz—f

3D plot of the kernel.

> plotl := contourplot( subs(a=0,b=1,p(t)) , t=0..1 ,
> A[4]=A4min01..A4max01 , contours = 15 ):

> plot2 := plot3d( subs(a=0,b=1,p(t)) , t=0..1 ,
> A[4]=A4min01..A4max01 , grid=[30,30] , axes=boxed ):

> ptrans := transform((x,y) -> [X,y,-0.006]):

> display({ptrans(plotl),plot2},orientation=[-135,65]);
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INTEGRAL INEQUALITIES AND COMPUTERALGEBRA SYSTEMS 11

The following plot reveals that the kernel coefficients change ordering across four regions.
They are:

Ald]<a<Al1] <A[3]<b< A[2], for AdmincA[4]<a
All]<a<Al4] <Al2]<b< A[3], for a<Al4] < (at+b)/2
All]<a<A[2] <Al4]<b< A[3], for (atb)/2<A[4]<b
Al2]<a<Al1l] <A[3]<b< A[4], for b<A[4]<Admax

> plot( subs(a=0,b=1,[A[i]$i=1..4]) , A[4]=A4min01..A4max01 ,
> thickness=4,color=[blue,black,yellow,red]);

AN /

0.8
0.6 1
0.4

2

02 9T\ 02 04 0.8 _~1N\_1.2

-0.2

>0
> o]

A more descriptive plot than the Maple graphic above is shown in Fjgufe 5.1.
The upper boundb, which is the integral of the positive kernel, requires four separate calcu-
lations according to the regions defined above.
Al4]<a<A[1] <A[3]<b< A[2], for AdmincAl4]<a
> bl := factor( -int( p(t) , t=a..A[1] )
> + int( p(t) , t=A[1]..A[3] )
> - int( p(t) , t=A[3]..b ) ):
All]<a<Al4] <Al2]<b< A[3], for a<Al4]<(at+b)/2
> Ib2 := factor( -int( p(t) , t=a..A[4] )
> + int( p(t) , t=A[4]..A[2] ) - int( pt) , t=A[2]..b ) ):
All]<a<Al2] <A[4]<b< A[3], for (a+b)/2<A[4]<b
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Figure 5.1: A graphic showing the ordering df;, A5, A3, A4 inregionsRy, Ry, R3, Ry.

> b3 := factor( -int( p(t) , t=a..A[2] )

> + int( p(t) , t=A[2]..A[4] ) - int( p(t) , t=A[4]..b ) ):

Al2]<a<A[1] <A[3]<b< A[4], for b<Al4] <Ad4max

> b4 := Ibl:

Hence, we can defin® in a piecewise fashion.

> Ib = piecewise( A[4]<a , Ibl , A[d]<(atb)/2 , b2 ,

> A4 < b, Ib3 , A[4]l<Admax , 1b4 , 0 ):

As a function of A4, the upper bound reveals four minimum points. We will explore the
first minimum point and the new corrected rule resulting from evaluatingt this point. The
results are the same for all four minima.

> plot( subs(a=0,b=1,Ib) , A[4]=A4min01..A4max01 );

0.0014

0.0013 7 |

\ | |
0,0011 7 | ||
|

||
00014 | |
||

||
0.0009 1 |/ \ |

02 0 02 04 06 08 1 12
Al4l

The first minimum point is a stationary point &f1.
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> assume( b>a );

> solve(diff( 1b1,A[4]) , A[4]);

1. 1 . 1 o1 1. 1 _ 1 .1 _a b7
b g +5aT =7 .7a .+Z\/7b Qb g —|—Z\/7a _Z‘ﬁb St
Select the correct point since féi7 we must haved /min < A, andA, < a.

> soll :=[ % ][3];

1. 1 _ 1 .1 ~
solZ.._§b +5a +Zl\/7a —Z\ﬁb
Hence the upper bound is
> factor( subs(A[4]=soll , Ibl ) );
5(a”—b7)°

6144
and the new corrected trapezoidal rule is

> map( factor@expand , subs(A[4]=sol1,Corr_Rule) );

3 3 1
= (D® Na = b Y4+ =~ (D® N(a™ — - N(a~ = b™)2
o5 DA (@ =57 4 52 (DD () (@ = b7) + 5 D) (a” = b))
1 1 1 b
D) D(f)(a™)(a™ —b7)*+ §f(b~) (a”—b7)+ §f(a~) (a”—b7)+ / f(t) dt
When compared to the generic corrected trapezoidal rule ’
[P f(x) dy = L=9f@) | G=a)f®) | ¢=a’DN)@ _ p=alDN®) | g
where

max(|(DW)(f)]) (b - a)®

720
we can see that the new rule has two added third derivative function evaluations (which will
cancel on composition) and an upper bound coefficient of 5/6144. This is approximately 1.7
times better.

> evalf( (1/720) / (5/6144) );
1.706666667

In practice, if we had knowledge of the 3rd derivative on the boundary then we would use the
6th order corrected trapezoidal rule

|E| <

(a =0} (DD)()B) | (a=b)*(DD)(f)(a) , (a- b)QD(f)(b)
720 720

D@ | (@00 oS / I dt‘

12 2

Nevertheless, we have shown that Maple is a useful tool for exploring quadrature rules and
their error bounds.
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6. MODIFIED SIMPSON’S RULE

In this section, we will use the Maple computer algebra system to derive a modified Simpson
rule that was recently established. This section is an actual Maple worksheeneatledimp_6.mws
which you can download frorttp://www.roumeliotis.com.au/john/maple

Ujevic and Roberts (2004) recently established the following modified Simpson type rule:

/ fa (b—a) (7f(a) +16£(“3*) + 7£(b))  (b—a)*(D(f)(b) = D(f)(a))

E
30 60 *

max(|(D©)(f)]) (b—a)7 : :
where|E| < 591800 . We can see that the weights are different to those of the well

known Simpson inequality and that the end-point derivative correction produces a rule of order
6.

Using Maple, we will recapture this result by employing a split 6th order Peano kernel. In
order to eliminate the presence of higher derivatives at the end-points, the kernel will require
the correct smoothnessta,b.

> restart;

> with( student ):
The (t — a)* and(t — b)* terms will ensure no derivatives higher than one exist at the end-
points. Since this will be a sixth order rule, the kernel needs to be a sixth order polynomial.
Thus we have four free parametef} cl, c2, c3.

> pl := 1/6!*(t-a)"4*(t"2+c0*t+cl);
> p2 = 1/6*(t-b)M*(th2+c2*t+c3);
(t—a)*(t*+ cOt+ cl)

pl =
720

02 = (t—b)*(t 7;062t+ c3)
> 11 = Int( p1 * (D@@6)(H)() , t=a..(at+hb)/2 );
> 12 = Int( p2 * (D@@6)(H)(t) , t=(a+b)/2..b );

a b
= §+§ L —a)t (P + ¢ c
11 ._/a =0 (t—a)* (> + cOt+ c1) (DO)(f)(t)dt

b
1 ,
2 ::/a b (E— ) (£ + c2t + c3) (DO)(F)(¢) dt
3 720
Integrate by parts six times.
> |1 := intparts( 11 , pl ):
12 intparts( 12 , p2 ):
for i from 1 to 5 do
:= applyop( intparts , nops(l1) , I1 , diff(p1,t$i) ):
I2 := applyop( intparts , nops(12) , 12 , diff(p2,t$i) )
end do:
We can see that the integration rule contains sampling up to order one at the endpoints and
sampling up to order 5 at the midpoint. The midpoint sampling is due to the fact that the Peano
kernel is discontinuous here.

vV V.V V V

> |_MS := map( factor , collect( combine( 11+12 ) , f ) );
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1 a b
I MS = — b)Y (- -9 2c1 _ DG 247
_MS 23040(a bt (—c2a+cl0a—2c¢3+2cl+cO0b—c2b)( )(f)(2+2)+
1
— (a—10b)3
11520( )
(4a*+3cla+5c2a+8ab+8cl +8c8+5c0b+4b*+3c20)
b 1
D@ @ 0
(DD +35) oo
(a—b)2(4a2—00a—|—502a—601—500b+605’+c?b—4b2)(D(3))(f)(g+g)
L1
240
b
(a—b)(4a2—00a+502a+500b+403—02b+462+4cl)(D(2))(f)(g—|—§)
1 b
—@(502a—3026+2c3~|—8a2—8b2—|—300a—500b—201)D(f)(g+5)
1
—%(aQ—i—cOa—l—cZ)D(f)(a)—l—%(bQ—ichb—l—c(?)D(f)(b)
1 a b b 1
+6(4a—4b—00+02)f(§+§)+ f(t)dt—6(2b+02)f(b)
1
+6(2a+00)f(a)
Choosec0, c1, c2, cZo that all sampling of derviatives at the midpoint vanish.
> egl := map( factor , collect( coeff( I _MS
> D(f)((a+b)/2) ), [0,c1,c2,c3] ) ) =
(Ba—5b)c0 cl (5@—3()) c2 20 8 2a®
R S S e
“ 60 30 60 15 30 15
> := collect( coeff( I_MS ,
> (D@@Z)(f)((a+b)/2)) [c0,c1,c2,c3] ) =
(a—0b)(—a+5b)cO a b (a—0b)(5a—10)c2 a b
2= =~ el = — )8
“ 240 TG0 e T 240 0 w0
(a—0)(4a*+4b*)
* 240 =0
> := collect( coeff( 1_MS

> (D@@3)(f)((a+b)/2) ), [c0,c1,c2,c3] ) =

eqs ::_(a—b)Q(—a—5b) c0 + (a—b2ct (a—=0b?0Batbd)c2 (a—b)cs

1440 240 1440 240
(a—0)?(4a® —40%) 0
a 1440 a
> = collect( coeff( I_MS

> (D@@4)(f)((a+b)/2) ), [c0,c1,c2,c3] ) = O;

(a—Db)*Ba+5b)cO0  (a—bPcl  (a—b)*(Ba+3b)c2 (a—0b)°c3

4 = 11520 0 11520 RV

(a—b)*(4a*+8ab+ 41?)
11520

=0
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> eg5 := collect( coeff( I_MS ,
> (D@@5)(f)((atb)/2) ) , [c0,cl,c2,c3] ) = O;
_(a=Db)'(a+b)cO0  (a—b)'cl (a—b)*(—a—b)c2 (a—b)'c3
0= om0 T 11s20 23040 520 0
Solve to obtain the coefficients

> solve( {eql,eq2,eq3,eq4} , {c0,cl,c2,c3} );

Ta 30b 1 2 1 3a Tb 1 2 1
{c2 = = 5 8 = §a2+gab+EbQ, cl = T cl = Eaz—i-gab—i-ibQ}
> assign( % );
Hence, the integration rule is:
> |_MS := map( factor , I_MS );
I_MS = _L (a—b)2D(f)(a) + L (a —b)>D(f)(b) + Ll (a —b) f(g + é) + /bf(t) dt
- 60 60 15 2 2 u

7 7
—i—%(a—b)f(b)—i-%(a—b)f(a)
and the split kernel is

> pl := factor( pl );
;o (—t+a)*(10t> —6ta—14tb+a*+4ab+ 5b?)
pe= 7200
> p2 = factor( p2 ),

(t—0b)1(10t* —14ta —6tb+5a*>+4ab+b?)

p2 =
7200
Completing the square in bopl andp2 shows that the kernel is positive
> pl := applyop( completesquare , 3 , pl , t);

3a Tb a2 ab b2
a0t — 22 Dy &80 7
(=t +a)"(10(t - 7o = 700"+ 75~ 5 + 1p)

pl:= 7200
> pl := subsop( 3 = op([3,1],p1) + factor(op(3,pl)
> - op([3,1],p1)) , p1);

3a  Tb., (a—b)?

4 2
o N0 G )
7200
> p2 := applyop( completesquare , 3 , p2 , t);
A Ta 3b, a ab V?
p2 = (£ = b)7 (10 10 10) +1O 5 +10)
7200

> p2 = subsop( 3 = op([3,1],p2) + factor(op(3,p2)
- Op([311]’p2)) ) p2 )!
Ta 3b (a — b)?

T

Vv

pL =

7200
Thus the upper bound is calculated directly from the integral of the kernel

> factor( int( pl , t=a..(a+b)/2 )
> + int( p2 , t=(atb)/2..b ) );

B (a—b)T
604800
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We have used this Maple session to show how one may apply a computer algebra system
such as Maple to easily recpature known results and extend to new integration rules.

7. OTHER RESULTS

In this section we briefly state other results obtained using the technique outlined in Sections
—[8. For each result, we state the general Peano kernel complete with free parameters and an
outline of the steps taken to produce the integral inequality.

(1) Fourth Order Modified Simpson Inequality. The kernel below will produce a fourth
order rule with sampling of all derivatives at the discontinuous peiahd only sam-
pling of f at the endpoints = a, b.

1 3
I(t—a) (t —ag), te€la,x),

1

g(t —b)3(t —by), te€lx,b.
Given this kernel the motivation is to produce an optimal rule. That is, minimize the
upper bound using similar steps as shown in Se¢tion 5. The result is

p(t) =

/abf(t) dt — b1—6a (23/4f(a)+2(2—21/4) (\/(2>+221/4+4) F (a—zi—b)

o - () + )| < S0

_I_

(2) Sixth Order Modified Simpson Inequality. Multiply each branch of the well known
Simpson kernel with an arbitrary quadratic polynomial.

1 . a
Gt =@t = ) +at +ao), € [a,%5?)

1
a(zf —b)3(t — 2E) (12 4 byt + by), t € [2EL b

Find the coefficients so that rule is corrected, that is end-point derivatives are equal and
opposite, and as many midpoint evaluations vanish as possible. The result is

p(t) =

.y | [ s - [bl‘ga (5@ 87 (“5) +500) )+ "L () - 1)
(b—a)® ,, (a+b 19 7| £(6
im0 ( 2 ) ’37257600(17_@ 17

(3) Eighth Order Modified Simpson Inequality - I. Multiply each branch of the well
known Simpson kernel with an arbitrary quartic polynomial.

1
Q(t — a)®(t — L) (t* + ast® + axt? + art + ag), t € [a, L)

1
g(f — b)3(t — 2LEDY (¢ 4 byt + bot® + byt + by), € [4E2, 0]

p(t) =
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Find the coefficients so that rule is corrected, that is end-point derivatives are equal and
opposite, and as many midpoint evaluations vanish as possible. The result is

(7.2) / Ft)dt — [294 (59f( ) + 176 f (GT“’) +59f(b))
95 2( ¢! / ) 3 e a+b (b_a)4 " "
+ e~ (f'(a) = f'(1)) + 1550 — O <T> +m(f ) — f (a))”
71
- 19914854400( a)’ Hf HOO

(4) Eighth Order Modified Simpson Inequality - 1. In an effort to eliminate thg” ((a +
b)/2) term in (7.2), we replace the kernel above with the following

1
g@—a)@*+%ﬁ+whﬁ+a¢+a@,te[m%?)
p(t) =19
q —(t = b)*(t* + bst® + bot® + byt + by), T € [“EL, 0]
This kernel eliminates sampling ¢f?, i = 8,7,6,5 att = a,b. Solve for coefficients
so that rule is corrected and as many midpoint evaluations vanish as possible. The
integration rule is

b
(7.3) / F(t)dt — [bl% (31f( )+ 64f (“;b) +31f(b))
5 / (b - a)4 " "
(b—a)
- 101606400||f HOO

(5) Order Ten Corrected Trapezoidal Rule Multiply the corrected trapezoidal kernel of
Section 4 (see 3rd last equation in this section) with an arbitrary sixth order polynomial.
1
t
p(t) = 14

Solve for coefficients so that rule is corrected, that is all end-point derivatives are equal
and opposite in sign. The resultant integral inequality is:

—(t—a)*(t — b)*(t° + ast® + agt” + ast® + ast® + art + ap)

b —a —a)?
.4y | [ foyde- [b (@) + 1)+ 2 () - )
(b B a)4 " " (b — a’>6 5 5 (b — a)S 7 7
S (1) = (@) + S (PO (@) = £O ) + 1209600(f“(b)—f”(a))”
(b—a)t (10)
= 47900160”f H°°
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