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The Saturation Property for Quadrature Formula on the Average Error Case

QI Zonghui
(College of Boustead, Tianjin Commerce University, Tianjin 300384, China)
Abstract: In this paper, the average errors of optimal quadrature formula in the Wiener space are discussed on the rfold integrated
Wiener space. Its values or strongly asymptotic order is obtained. From the results it is shown that these formulas have saturation
property on the average error case. Our results show that T, are only order optimal for 1-fold integrated Wiener Space, and is not
optimal for r-fold integrated Wiener Space when r=2. Hence, for the computation of integral of functions with different smooth-
ness, T,, are not universal operator.
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