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Numerical Integration Based on the Values at Random Points and its Best Formula

BH MAT MO Iht
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Abstract. When we deal with the experimental data, it occurs often that we must
calculate the definite integral using the function-values at random finite points
under the condition that not only the primitive function but also the integrand itself
1s unknown.

The main aim of this study is to obtain the concrete form of numerical
integration based on the function values at random points on the interval.

And we shall determine the most accurate integration formula based on the

values at no equally spaced two or three abscissas.
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