Appendix A: Some Useful Integrals

1. f udv =u f dv— f vdu = uy — f vdu, useful for integration by parts
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9. I'(n)= f x""e*dx, Gamma function
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10. B(m,n):fx’”" (1—x)"" dx, Beta function
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Appendix A: Some Useful Integrals

11. fsinxdx =—CosXx

12. fcosxdx =sinx
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14. f e dx = %,/E, Gaussian integral
a
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13. j&e-xczx = %J?[F[l] =r
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