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Numerical Integration on the Complex Plane
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The integral of analytical function over a finite interval can be
transformed into a contour integral by means of Cauchy’s integral
representation. The direct application of the trapezoidal rule to this
this contour integral gives an effective method of the numerical
integration.

We propose the integration method to take a circle contour as that of
this integration by Joukowski’s transformation. It is shown that the
error of this numerical integration is ae ®M as N tends very large
number.(where a and b are constant, N is the number of the salpling‘
points.)
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