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The trapezoidal rule and Simpson’s rule are often used to find numerical approximations to integrals of reasonably smooth

functions when only functional values at equally spaced ordinates over a closed interval are known, and upper bounds

for the possible error in the apporximation are well known. We derive integration formulas and error bounds when cubic

splines are used to approximate the unknown function. The integration formulas and the error bounds depend on a

Fibonacci-like recurrence relation, and therefore also on the number of data points used. (Received September 03, 2004)
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