Extensions of Symmetric Integration Formulas*

By A. H. Stroud

1. Introduction. Assume we are given an integration formula for the m-dimen-
sional cube C,, of the form

1 1 N
(1) '[_1 e '[_1 f(xl; ) a;m)dxl"‘dxm2 ;Ajf(lljl, "’,ij)

which is exact for all polynomials of degree <d; this is equivalent to assuming (1)
is exact for all monomials

T1ML%2 - - - Lplm ai, - - -, a, NONNegative integers ,
Ofartaw+ - t+an=d.

We say that such a formula (1) has degree d.

We say that formula (1) is symmetric if the right side of (1) is not changed
under any of the m! permutations of the variables x1, s, - - -, Zm. In other words
(1) is symmetric provided that if the formula contains the point

(vity vz, -+, vim)  coeff. 4;
then the formula also contains the point
(VJ':DU Vipgy * Vjpm) coeff. Aj

where (p1, P2, - -+, Pw) Is any permutation of (1, 2, - - -, m).

In this article we show how a symmetric formula (1) of degree d = 2m + 1
for C,, can be used to construct a symmetric formula of the same degree for C,,
n > m.

Following Hammer and Stroud [2] we say that formula (1) is fully-symmetric if
the right side of (1) is not changed under any of the 2”(m!) linear transformations
of C,, onto itself. Lyness [3] has given a method by which a fully-symmetric formula
of degree d < 2m + 1 can be used to construct a fully-symmetric formula of de-
gree d for C,, n > m. Lyness defines a formula for C, constructed by this method
as an extension of the formula for C,. The result of this article is a variation of the
result of Lyness.

In what follows we use the notation

1 1
Icm(xlalxzaz. . .xmam) = / e / xlalxzaz .. .xmamdxl. . .dxm
-1 -1

and V,, = I¢, (1) = 2™ We note for future reference that if
Icm(xlalxzaz. . .xmam) = c“x"'“me

then
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272 A. H. STROUD
Icn(xlaxxzaz. . .xmam) = ca,--'amVn .

2. The Method of Extension. We assume formula (1) is symmetric and we
write the points and coefficients in this formula as follows:

(#u, ety MLy oty Miky * "y Miky O, "',O)S Az’:aiVm,
@ S —— :
mq1 times maq times  m — m; times
mi=ma+ - +mp,0=m=ml=mas=m, - -1 mag=mp, # pis
r#s8t=12 -+ M.
Here (v;1, ---, vim)s denotes the set of points consisting of the point
(i1, + -+, vim) and all points obtained by permuting the coordinates v, * - -, Vim

in all possible ways. 4 ; is the coefficient of each point in the set of points (2).
We define the extension of formula (2) to be the formula for C, consisting of
the following:

(wity =« vy pay, -0y Maky **°y Mk 0,---,0)s Bi,iil,"',jik ’
~——— P — R
3) 71 times Ja times n — j; times
Ji=Jua+ - +Ja,
for all possible choices of 7,1, -« -, j# which satisfy 0 < juu S my, -+, 0 L ju < ma

and for all 4, ¢ = 1, 2, - -+, M. The coefficient of the points (3) is

_ (— I)Mi—]iz(n; m, mi;ji)

(4) B‘hh’l;"':?ik - (m“ _ jil)[. .. (mzk —_ jik)!
where Z(n, m, my j;) = (m —m +m; —j; — DY/(n —m — 1)!.

We now state:

TaroREM 1. If formula (2) for C. has degree d, where d < 2m + 1, then the
points (3) with coefficients (4) are a formula of degree d for Cn, n > m.

We do not know how to prove this theorem for all m but we believe it to be
true. We have verified it for m =< 5; we will show how it can be verified for m = 4.

To start let us assume that the points (2) have the special form

a,-V,.

(5) (i1, poty pizy Bi2)s Ad;=0aVs

forallz = 1,2, ---, M. The points (3) and coefficients (4) will then be
(ﬂily K41y Mi2y Mi2y 0, teey 0)5 Bm,z = a;Vy, y
Wity paty a2z, 0, 0, -+, 0)58 Bm,l}

(wity pizy piz, 0,0, --+,0)s Bira) (n = 4)a:Va,
(kay mat, 0, 0,0, -+, 0)s B} _=3)n =9
(i) pe2, 0, 0,0, ---,0)s Bios 2 o
(6) (us, pee, 0, 0,0,--+,0)s Bi1,i = (n—3)(n— 4)a;V,,
(lu"il, 07 0; O’ 0; ) O)S Bi,l,O\ — _(n - 2) (n - 3) (n - 4) a~V
(F‘i2; 07 0; Oy 0; Ty, O)S Bz‘,O,l 2 v

(0 0, 0, 0,0,--,0) Bioo =(""1)("“2)4("‘3)(”_4%,1/,,,

i=1,2 M
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Here B, o, is only part of the coefficient of the point (0, 0, - - -, 0) in the extended
formula; this coefficient is D11 Bi.o,0.
Let a1, as, as, a4 be fixed, but arbitrary, positive integers which satisfy

O0<a1 =4d,
O0<ait+as=d,
O<artart+as =d,

O<art+artas+ a1 =d,
where d £ 9. We show that formula (6) is exact for each of the five monomials
) LB HL 44 T1¥X 225 T1%MXe%2 14, 1.

Consider, for example, the monomial x;*zs*2. The assumption that (5) is a
formula of degree d, d < 9, implies that

M
Vi 2o ailpnius® + 2uiius + 2050t + wioni] = Lo, (@1%2") .
i=1

Using formula (6) to approximate I¢, (z1%2:%?) we can verify that we obtain

M
Ve 3 au®iud + 2uu% + 260 4+ w3
=1

By the remark made at the end of Section 1 this shows that formula (6) is exact
for x1%@.22. In a similar way we can verify that (6) is exact for all the monomials
(7). By symmetry it follows that (6) is also exact for all monomials

oy ag a4 a1 @y o3 oy ap K
Tp1Xpalpslpy » Tp 1 Tpelps o Tp Zps » Tp;

where (p1, p2, ps, ps) is any permutation of (1, 2, 3, 4).
To complete the proof that (6) has degree d there only remains to show that
(6) is exact for all monomials of the form

(8) 22222, 4<s=na;>0i=1-50<ar+ - +a,=9.

We note that in each monomial (8) the «; cannot all satisfy a; =2 2, t =1, -+ -, s.
Therefore, for at least one ¢ we must have a; = 1. This means that

Ie, (@@ - 2py) = 0.
But formula (6) also gives zero for the integral of (8) because each point of (6) has
at most four nonzero coordinates.
In a similar way we can verify that if a formula (2) for C, consists of any col-
lection of points and has degree d < 9 then the extended formula (3) also has
degree d.

3. An Example. Albrecht and Collatz [1] have given the following 5th-degree
7-point formula for Cs:

(07 O) 2V2/7 ’
(ry 1) 25V /168 ,
(—r, —r)  25V3/168,
(s, —)s  5Vy/48,
(—s,t)s 5V2/48 ,
2 =T/15, £=(T4CO/15, £=7— 29/15.
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The extension of this formula gives the following 5th-degree formula for C,
which uses 3n? + 3n + 1 points:

+(r, 70, :-,0)s 25V.,/168 ,

+(r,0,0, ---,0)s —25(n — 2)V,/168 ,
:i:(S, —t, 07 ”':O)S 5Vn/48y

4+(5,0,0, -++,0)0s  —5(n — 2)V./48,
+(, 0,0, ---,0)s —5(n — 2)V,/48,

0,0,0, --+,0) (502 — 15n + 14)V,/14 .

Here +(r, r, 0, - -, 0)s denotes the two sets of points (r, 7, 0, ---, 0)s and
(—7", -, 0> ) O)S'

4. Remarks. If formula (2) for C, is fully-symmetric and if we denote it by
R™ as Lyness [3] does, then our extension of R coincides with the formula de-
noted by Lyness as E,*(0)R™. We have not discussed formulas which correspond
to the E,»(y)R™), v # 0, of Lyness.

The method described in Section 2 for extending a formula for C, can also be
applied to certain other special regions. Let R; be a one-dimensional region and
wi(x) =0a weight function which satisfy J r,w1(2)2"dz = 0, kan odd integer,0 <k =<d.
Let R = R1 X R1 X -+ X Ryand wn(zy, « -+, Tm) = wi(x1) - - ~w1(Tm). Given
a symmetric integration formula of degree d = 2m 4 1 for

(9) L /wm(xl, o, ) f @y ) Tm)dTy - AT

we can extend this formula—by a method exactly similar to the method for Cn—
to obtain a symmetric formula of degree d for

L CECEY [wn(xl, 'oo’xn)f(xl, '."xn)dxl"'dxn-

As an example of (9) we have

(10) / / exp (28 — o — 2.)f@1, 0y Tw)dT1e + 0T

Lyness [4] has discussed extensions of fully-symmetric formulas for (10).

The method of extension discussed here (and by Lyness) has the undesirable
property of producing integration formulas with both positive and negative co-
efficients. Hopefully, methods of extension will be found which do not introduce
negative coefficients.
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