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Appendix A: 

1.	 udv u dv vdu uv vdu∫ ∫ ∫ ∫= − = − , useful for integration by parts

2.	 x dx
x
n

n
n

∫ =
+

+1

1
, except when n = −1

3.	
′( )
( )

= ( ) ( )= ′( )( )∫
f x dx

f x
f x df x f x dxlog ,

4.	
dx
x

x∫ = log

5.	
′( )

( )
= ( )∫

f x dx

f x
f x

2

6.	 e dx ex x∫ =

7.	 e dx
e
a

ax
ax

∫ =

8.	 log logxdx x x x∫ = −

9.	 Γ n x e dxn x( )= −

∞

∫ 1

0

, Gamma function

10.	 B m n x x dxm n,( )= −( )− −∫ 1 1

0

1

1 , Beta function
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11.	 sin cosxdx x∫ =−

12.	 cos sinxdx x∫ =

13.	 xe dxx−

∞

∫ =





=













0

1
2

1
2

π πΓ

14.	 e dx
a

ax−

∞

∫ =
2

0

1
2
π
, Gaussian integral


