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ABSTRACT. Let w : [a,b] — [0,00) be some probability density function and f :
I — R, where [a,b] C I C R, such that for some n > 2 the derivative f(*~1) is
absolutely continuous on I. For an arbitrary « € (a, (a + b) /2] we consider a couple
of general four-point weighted quadrature formulae of the type
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based on two new extensions of the weighted Montgomery identity recently proved
by A. Agli¢ Aljinovi¢ and J. Pecari¢. We prove a number of related Ostrowski type
inequalities which enables us to establish some error estimates for these quadrature
formulae when they include a-L-Holder functions.



