The Riemann Integral

Mongi Blel

October 4, 2017



1  Anti-Derivatives, Indefinite Integrals

e In the classical analysis course, we defined the derivative f’ of functions if it exists.
e In this section we are interested to the inverse problem. If f is a function, find if it
is possible a function F' such that F’' = f.

Definition 1.1
A function F is called an anti-derivative of f on an interval I, if F is differentiable
on I and

F'(z) = f(z), Vx el

Example 1 :
Let F(z) = 2%, x € R; then F is differentiable on R and F'(x) = 2. Therefore F is
an anti-derivative of 2z on R.

Note: There are many anti-derivatives of f(z) = 2z on R such as

11
Fiz)=2*+1, Fr)=2*-7 Fx)=2"+ oL Fy(z) =22 — V2.
In general the function G(z) = 2 + ¢, where ¢ is an arbitrary constant is an anti-

derivative of f(x) = 2x.

Theorem 1.2
Let F and G be two anti-derivatives of f on an interval I, then there is a constant
c € R such that

F(z)=G(z)+¢, Vrel.

Proof .
(F —G)'(z) = F'(z) — G'(x) = 0, then F' — G = ¢ on the interval I. O

Example 2 :
Given F(x) = sin(x), its derivative is F'(z) = cos(z). Then an anti-derivative of
cos(z) is sin(z). Also G(z) = sin(x) + ¢ is an anti-derivative of cos(z).

Definition 1.3
Let I be an anti-derivative of f on an interval I, we denote /f(z)d:r any anti-

derivative i.e.
/f(x)dx:F(m)—l—c, Ve el (1.1)
/f(m)dx is called the indefinite integral of f on I.

In the equation (1.1),

e the constant c is called the constant of integration,
e 1 is called the variable of integration,

e f(z) is called the integrand.

The mapping f — / f(z)dz is called an indefinite integral or an integrating of f.
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Basic table of indefinite integrals

(@) [ s
1 T+
a"; fz:ll +c,reQ\{-1}
cos(x) sin(z) + ¢
sin(z) —cos(x) + ¢
sec?(z) tan(z) + ¢
csc? () — cot(x) + ¢
sec(z) tan(x) sec(x) + ¢
csc(x) cot(x) —csc(x) + ¢

Theorem 1.4 (Some important formulas)
o If f s differentiable on an interval I, then

d
@) = f(z) + e

o If f has an anti-derivative on an interval I, then

d
& [ 1@ = )

o If f has an anti-derivative on an interval I, then for all « € R the function of has
an anti-derivative on the interval I and

/af(x)dx _ a/f(x)dm.

o If f and g have anti-derivatives on an interval I, then the function f 4 g has an
anti-derivative on the interval I and

/f(x)+g(x)dm:/f(x)dx+/g(x)dx.

2 Change of Variables; Substitution Method

Theorem 2.1 (Substitution)
If F is an anti-derivative of f, then F(g(x)) is an anti-derivative of f(g(x))g' (x).
Or,



[ Htatang wyie = Flgtan +.

This is obvious. It is called "substitution” since it can be obtained by substituting
u=g(z) and du = ¢'(x)dx into

/f(u)du = F(u)+c.

Remark 2.2
Substitution method is also called changing variable method.

Example 1 :
Y n+1 2 1 n+1
/(352 + 1)"2xdx vt /u”du v _ @+ +c.
n+1 n+1
Example 2 :

U=2T 1 . 1 1
/sin(Q:v + 3)dx A 3 / sinudu = —5 cosu +c= —3 cos(2z + 3) + c.

Example 3 :
1 — 1 1
/COSQ(W$) v T / cos?(u) s an(mz) + ¢
Example 4 :
/Cos(m)dx = sin(x) + ¢,
but

/cos(Qx)dx # sin(2x) + ¢,

because L (sin(2z) + ¢) = 2 cos(2z) # cos(2z).
To solve this problem, substituting v = 2x, then du = 2dx. Thus

/cos(2x)dac = /cos(u)%du = %/cos(u)du = %sin(Zx) +c.

Example 5 :
Let n # —1.
n+1
/:E”dx _ + ¢,
n+1
but 3 et
x4+ 1)"
3 1)"d —_
Jersrds 2 B
because %((Sx:ﬂnﬂ) =3Bz +1)" # (3z+ 1)™

To solve this problem, substituting © = 3x + 1, then du = 3dz. Thus

1 1 n+1 1 1 n+1
/(3:c+1)"d:c':/u”—du:—/u"du:u —|—c:—<3x+—>+c.

3 3 n+1 3 n+1
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Theorem 2.3
Let I be an interval. Let r € Q\ {—1} and f : I — R be a differentiable function.
Assume that f"(x) is defined for every x € 1. Then

_ ()
or+1

/ £ () f'(x)dx +e.

Example 6 :
Find the values of the following integrals

K = /(2953 +1)62dw

Ky, = /(7—6x2)1/2xdx

2?2 —1
Ky = dz.
3 /(:p3—3x+1)6x

Solution.
e To compute K7, set f(z) = 223 + 1, then f'(x) = 622, therefore

K = / (@) f/(x)da
£5(2)

(223 +1)8
= —+c¢.

8
e To compute Ko, set f(x) =7 — 622, then f'(x) = —12x, therefore
1

K = -5 (7 — 622)%(—122)dx

e To compute K3, set f(x) = 23 — 3z +1, then f'(z) = 322 — 3 = 3(z* — 1), therefore

K 1/( 3(2> — 1)

3) (#3—=3x+1)8

1
= 3 /(x3 —3z+1)%3(2* — 1)dx




3 Summation Notation

Definition 3.1

n

Given a set of numbers {ai,as,...,a,}, the symbol Zak represents their sum as
k=1
follows

Zak =a;+as + ...+ an.
k=1

3.1 Summation Properties.

Let C be a constant and let m,n € N. We have the following summation properties

LY C=C+C+C+...+C=nC.

k=1 n terms
k=1
3. (ak—bk Zak—Zbk.
k=1 k=1
4. C’ak =C ag .
k=1 k=1
5. If1<m<nthen2ak+ Z ayp = Zak.
k=m+1 k=1
Example 1 :

3

Evaluate the sum Z(k’ +1)%k3.
k=1
Solution. Here n = 3 and aj, = (k + 1)?k*. Then

ay = 4, a9 = 72, as = 432.

Therefore

3
D (k+ 1)K =44 72 4 432 = 508,

k=1
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Example 2 :
10

Evaluate the sum Z(l + (=1)%).

k=1
Solution. Here n = 10 and a;, = 1 + (—1)*. Then

a1:0, a2:2, CL3:0, CL4:2, CL5:0, CL6:2, CL7:0, CLg:2, ag:O,

Therefore
10
S A4+ (1)) =0+2+0+2+0+2+0+2+0+2=10.
k=1
Theorem 3.2
For every c € R and n € N, we have

3

Example 3 :
123

Evaluate the sum Z 4.

k=1

Solution. We have
123

D 4=123x4=492
k=1
Theorem 3.3
Let a, 6 € R and n € N. For every ay,as, ..., ,, b1, ba, ..., b, € R we have

n

Z(ozak + Bbk> = aZak + 6Zbk
k=1 k=1

k=1

Example 4 :
3
Evaluate the sum Z [5(1 + (=1)%) +2(k + 1)2k3]
k=1
Solution. We have

3 [5(1+(—1)’“)+2(k+1)2k3} =53 (1+(~1)")+2

e
I w
—_

k=1 k=1
Theorem 3.4
Let n € N. Then
2 n(n+1)
k= ——~
> 5

n(n+1)(2n+1)
6

ol
M= 7
=

[\")
|

Sl

=

- [y

B
Il
—

a0 = 2.

(k+1)%k* = 5x2+2x508 = 1026.



Example 5 :
Evaluate the following sums

100 20 10

S kDR YK
k=1 k=1 k=1

Solution. We have

100

100 x (100 + 1)

ko= : =50 x 101 = 5050,
k=1
2., 20%x (20+ 1) x (2x20+1) 20 x 21 x 41
d KR = . = - = 2870,
k=1
= 10 x (10 4 1)72
Yoi = [f — 55% = 3025.
k=1
Example 6 :
Express the sum in terms of n
> Bk —2k+1).
k=1
Solution. We have
S BR-2k+1) = 3) K -2> k+> 1,
k=1 k=1 k=1 k=1
_ 3.n(n+ )(2n+1) 2'n(n+ 1) i,
6 2
- g[(n+1)<2n+1)_z<n+1)+z},
_ g(2n2+3n+1—2n—2+2),
= g(2n2 +n+1).

4 Riemann Sums, Area and the Definite Integral

The approach of the integral of function by areas gives the geometrical sense of
integration. The second approach consists in introducing a priori the anti-derivative
of function. The idea of the first approach is to cut the interval [a, b] by a subdivision
in sub-intervals [a;, aj41], then to add the areas of rectangles based on the intervals

[aj, aji1].

Definitions 4.1
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1. A partition P of the closed interval [a, b] is a finite set of points P = {ag, a1, ag, ...

such that a = ap < a1 < az < ... < ap_1 < ap, = b. Each [aj_1,a;] is called a
subinterval of the partition and the number h; = a;—a;_y is called the amplitude
of this interval.

2. The norm of a partition is defined to be the length of the longest subinterval

7an}

laj, aj1], that is, it is ||P|| = max{a; —a;—1,j =1, ... ,n}.
3. A partition P = {ag, a1, as, ... ,a,} of the closed interval [a,b] is a called uni-
form if agyq — ap = %a‘ Then in this case
ar = a+ k’b — a'
n
4. A mark on the partition P = {ag, a1, as, ... ,a,} is a set of points w = {xy, ... ,x,}

such that x; € [a;_1, q;].

5. A pointed partition of an interval is a partition of an interval together with a
finite sequence of numbers x1, o, ..., x, such that

ijl,...,n, T € [aj,l,aj].

This pointed partition will be denoted by:
P ={(laj-1, a5, 7) hr<j<n.

Definition 4.2
Let P = {([aj_1,a;],z;) }1<j<n be a pointed partition of the interval |a,b]. The Rie-
mann sum of f with respect to the pointed partition P is the number

R(f,P)= Z f(x;)(a; —aj—) = Z f(x)A (4.2)

Each term in the sum is the product of the value of the function at a given
point and the length of an interval. Consequently, each term represents the area of a
rectangle with height f(x;) and length a; —aj_1. The Riemann sum is the signed area
under all the rectangles.

The Riemann sum R(f, P) is the algebraic area of the union of the rectangles
of width A; and height f(z;). This is an algebraic area since f(z;)A; is counted
positively if f(z;) > 0 and negatively if f(z;) < 0.

Intuitively the algebraic area A under the graph of f is the limit of R(f, P)
when the A; tend to 0. One possible choice is a uniform partition of the interval [a, b]

b—a

h—
aj:a+j7a, 0<j<n where Aj=h= —

which could be combined with any choice of z;.



10

Example 1 :
As a first example, consider the identity function f(x) = x on the interval [0, 1]. For
n >1let:

J
CZOZO, a1:—,...,aj:—,...,an:1.
n n
. e . 1
This partition is uniform and of norm equal to —. We present three cases

of Riemann sums, as we put the x; at the beginning, middle or at the end of the
intervals [a;_1, a;].

n n—1
j—11 1 n—1
Tj=aj-1 R(f,P) = " E—EZJ: o
j=1 7=0
n . n—1
aj—1 +a; 27—11 1
2 = 2n n  2n = 2
"5 1 n+1
Tj=ay: R<f’P):ZEE: 5

1 1
The second sum is equal to 3 for every n, the other tends to 3 when n tends

1
to infinity. The area of the triangle under the graph of the function is equal to 3
Definition 4.3

For any bounded function f defined on the closed interval [a,b], the definite integral
of f from a to b is

b n
[ #arda =t 3" flwnaa, (1P) -0
a k=1

whenever the limit exists. (The limit is over all pointed partitions P = {([xj_1, %;],w;) hi<j<n)-
When the limit exists, we say that f is Riemann integrable (or integrable) on [a,b].

Example 2 :

Let f:]0,1] — R defined by: f(z) =1ifz € QN[0,1] and f(z) = 0if = € QN0, 1].
If P={xg,21,%2, ... ,x,} a partition of the closed interval |0, 1], we take the marks
t = A{to,t1,te, ...t} t' = {t},t],t5, ... ,t.} such that ¢, € [vg, 2] N Q and ¢} €

[z, 2p1]) N (R\ Q), for all k=0, ... ,n—1. Then R(f, P,t) =1 and R(f, P,t') = 0.
Then f is not Riemann integrable.

Theorem 4.4
If f:]a,b] — R is continuous, then f is integrable on [a,b].
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Definition 4.5

A function f:[a,b] — R is called piecewise continuous on a closed interval [a,b] if
there exists a partition P = {xg, x1,Ta, ... ,T,} of the closed interval [a,b] such that
f is continuous on every interval |z, Tr11], lim, .+ f(z) and limx_m;rl f(z) exist in
R, for all k=0, ... ,n—1.

Theorem 4.6
Any piecewise continuous function f:|a,b] — R is Riemann integrable and then

/f(a:)dx: lim b_aZf(xk).
@ k=1

n—-+oo n

Example 3 :
! I~k 3 n(n+1) 3 17
dr = lim — — = lim ———= =—4+7=—.
/O(3x+7):c niTwn;3n+7 Jim S m T =t 5
Example 4 :
4 3w k\? k
2 2)dr = lim — 1+3— 1+3=)+2
/1(:1: + x + 2)dx n—lgloong +3 +(1+ n)+
n 2
= 1 — 146—4+9—+1+3—+2
_ lim§ n+§n(n+1) gn(n+1)(2n+1)+n+§n(n+1)
n—+oo N n 2 n? 6 n 2
W
2
Example 5 :

2 ) k3
62> +1)dr = lim =) 6/(2= 1
/O(:U—l—)x n_lgloonZ(n)—l—

4.1 Fundamental Properties.

1. Linearity. If f, g: [a,b] — R are two functions and «,( two reals numbers, then

Slaf+ By, P)=aS(f,P)+ pS(g. P).
2. Monotony. If f, g: [a,b] — R are two functions, then

f<g = S(P)<5(gP).
In particular, if f > 0, then S(f, P) > 0.
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3. Chasles’s Formula. If a < ¢ < b are three reals numbers and f be a function
defined on [a, b]. If P is a pointed partition of [a, ¢] and P, be a pointed partition
of [b,c], then P; U P, is a pointed partition of [a, b] and

S(f,P,UPy) = S(f,P) + S(f, P»).

Example 6 :
Find the Riemann sum for the following function

flz) =4z +1

on the partition P = {—1, 0, 2, 4, 6} of the interval [—1,6] by choosing in each
subinterval of P
a) the left hand end point,
b) the right hand end point,
c¢) the middle point.
Solution.
Start by given Axy for every k:

Az =0—(=1)=1, Azy=2-0=2, Azz=4-2=2 Az, =6—4=2

a) The left hand endpoints are

w1:_17 w2:07 w3:27 U)4:4,
and
f(w1) = -3, flwy) =1, f(w3) =9, f(wy) =17.44
Therefore
4
S(f,P) = Y flwp)Axy
k=1
= (-3)x1+1x24+9%x24+17%x2
= 14+2+4+18+34
= 56.
b) The right hand endpoint are
wy =0, wy =2, wyg =4, wy =6.
Then

flw) =1, flws) =9, flws) =17, f(ws) = 25.
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Therefore

S(f.P) = 3 flw)Ax,

I x14+9x2417 %2425 x 2
14+ 18434+50

= 103.
¢) The middle points are
—1+0 1 0+2 ] 2+4 5 4+6
w = = —— Wy = — = Wy = ——— = Wy = — =
1 9 27 2 9 ) 3 9 ) 4 9
Then
f(w1) =-1, f(w2) =9, f(ws) =13, f(w4) =21.
Therefore
4
S(f,P) = Y flwp)Axy
k=
= (-1)x14+5x24+13x2+4+21x2
= —14+104+26+42
= T77.
Example 7 :

Use the above definition to express each the following limits as a definite integral

k
nh_}rg()ng P —4), ab}:[2,3],wk:2—|—ﬁ,
lim — E 1/3%—4@0;C [a,b] = [—4, =3, wp = —4 + E
n—soo N, 3 ) 3 n

Solution. Using the definition and the above theorem, we obtain

3
nh_)rrgoz Az, = /2($2—4)d$

-3
_ 1/3
nh_{lolo E 4+ dwy) Ay, /_ (x'/° 4 4z)dx.

4

Conventions and Notations:

Ifc>dthen/f )dz = — /f

If f(a) exists, then/ f(z)dz

a

13
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Theorem 4.7 If f : [a,b] — R is integrable and
f(x) =0, Vz € la,b],

then the area A of the region under the graph of f from a to b is
b
A= / f(z)dz.

Example 8 :
Express the area A of the shaded region as a definite integral

Solution. We have

3 11
3r—4y =11 < y=1x+z=f(x).

Clearly f is continuous and positive on the interval [—1, 3], by the above theorems

we obtain s ;
3 11
A—/_lf(x)dx—/_l Zx—i-zdx.

Example 9 :
Evaluate the definite integrals by regarding it as the area under the graph of function

3 4 4
I, :/ ddx, I, :/ xdx, I3 :/ |z|dzx.
-1 0 -1

Solution.
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The functions wich we integrate are continuous.
n

3

4

Ilz/4dx: lim — 4= lim — =16.
1 n—+oo N n—+oo N

n

4 4 I~ 4 1
Igz/xdxz lim —Z—k: im Mzéﬁ

n—4+oo N n n—-+o0o n

0
4 0 4

I3 / |m|d:13:/ (—x)dx+/ zdx,
-1 -1 0

0 1 & k 1 1. 1 [ 1
/(—x)das: lim —Z(l——)z—(n—n+ )z—,/ xd$:8,then[3:§+8.
0

_1 n—+oo N 2
k=1

Theorem 4.8
We have the following properties of the definite integrals:
(P) If a is a real number, then

/abad:r; =a(b—a).

(Py) If « is a real number and f : [a,b] — R is an integrable function, then af is

integrable on [a,b] and
b b
/ af(x)dx:a/ f(x)dx.

(P3)If f and g are two integrable functions on [a,b], then f + g is integrable on [a, D]
and

/ o) + gl = / oy + / ' (o)

(Py)If f and g are two integrable functions on [a,b], then f — g is integrable on [a,b]

and
/abf(:v) — g(z)dz = /ab f(x)ds — /abg(x)dx.

(P5) If a < ¢ < b and if f is an integrable function on [a,b], then f is integrable on
la, c] and on [c,b], moreover

évmm:l}@m+Lvmm.

(Ps)If f is integrable on a closed interval I and if a,b and ¢ three numbers in I, then

l%mmzl%mm+lvmm.

(P;) If f is integrable on [a,b] and
Vo € [a,b], f(z)>0.

Then

/abf(x)dac > 0.
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(Ps) If f and g are integrable on [a,b] and

Vo € [a,b], f(z)> g(x).

/a  fla)de > / (o)

Then

Example 10 :
Verify the inequality

/14(296 +2)dz < /14(31: + 1)dz.

Solution. Here [a,b] = [1,4] and
flz)=3z+1, g(r)=2z+2.
We have
flx)—glx)=Bx+1)—2x+2)=2—-1>0, Voel,4],

then
f(z) > g(x), Vx e[l 4]

Using the property (Fs), we obtain

[ owar < [ sy

/14(255 +2)dz < /14(356 + 1)dx.

or

5 The Fundamental Theorem of Calculus

Theorem 5.1 (Mean Value Theorem for the definite integrals)
If f is continuous on [a,b], then there is a number ¢ € [a,b] such that

/ f(x)dz = (b— a) f(c).

Proof .
Let m = inf f(x) and M = Sup f(x).
€[a,b] :L“E[a b]
Sincem < f < M, m < —_— / f(x)dx < M. By the Intermediate Value Theorem,

there exists ¢ € [a, b] such that

/f Ydx = (b—a)f(c). O
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Definition 5.2
Let f be a continuous on [a,b]. Then the average value f,,, of f is given by

1 b
fav: b—a/a f(x>dx
Example 11 :
3

We give / 3r%dr = 27. Let f(z) = 322, x €[0,3].

0
a) Find the average value of f on [0, 3].
b) Find a number ¢ that satisfies the conclusion of the Mean Value Theorem.
Solution.

17,
a) = [ 3z*dx =09.
3 Jo

1 3
b) g/ 32%dr = 9 = 3¢®. Then ¢ = 3 and ¢ = V/3.
0
Remark 5.3
The continuity of f is important here. It is possible that a discontinuous function
never equals its average value. We can take f(x) = 0 on the interval [0,1] and
= 1 on the interval [1,2]. The average of f on the interval [0,2] is equal to
1
/f /dx—§. But f(x) =nes, for all x € [0,2].
Example 12 :

! 17
Let f(z) = 3z + 7 on the interval [0, 1]. We know that / (Bx+T)dx = 5 Then the
0

point ¢ where f reaches its average value verifies 3¢ +7 = 172, then ¢ = =

Example 13 :

1
69
Let f(x) = % + x + 2 on the interval [1,4]. We know that [ (z°+ x + 2)dz = 5

0
Then the point ¢ where f reaches its average value verifies ¢ + ¢ + 2 = 696, then

-1+ 39
5 .
Example 14 :

1
2
Let f(z) = 62 + 1 on the interval [0,2]. We know that / (2% + 2+ 2)dr = 5 Then
0

ol

25
the point ¢ where f reaches its average value verifies 6¢3 + 1 = 26, then ¢ = (E) .
Example 15 :

b
Let f be a continuous function on [a,b], b # a and if / f(z)dx = 0, then then

f(z) =0 at least once in [a, b].
The average value of f on [a,b] is 0. Then by the Mean Value Theorem, f
reaches this value at some point ¢ € [a, b].
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Theorem 5.4 (The Fundamental Theorem of Calculus) part I

If f is a continuous function on [a,b], then F(x) = [ f(t)dt is continuous on |a, b

().

a

and differentiable on |a,b] and its derivative is F'(x)

Proof .

Let = € [a,b] and h # 0 such that z + h € [a,b]. Then it results from the The Mean

Value Theorem for Definite Integrals that there exists ¢ € [x,z + h] or ¢ € [x + h, ]
F(zx+h)—F I

such that f(c) = (z+h) () = — f(t)dt. As f is continuous lim f(c) =

h h h—0

f(x) = F'(x).

Theorem 5.5 (The Fundamental Theorem of Calculus) part II

If f is a continuous function on [a,b] and F is an anti-derivative of f on [a,b], then

/ f(ydt = F(b) - F(a)

x

Proof .
Let G(z) = / f(t)dt. We know that G'(z) = f(x), then there exists ¢ € R such

that F(z) = é’(x) + C for some constant C' for a < x < b. Since G(a) = 0, then

C = F(a), and G(z) = F(x) — F(a), for all z € [a, b]. O
Notatibons:

[F(m)]a = F(b) — F(a).

Theorem 5.6

Let f be continuous on the closed interval [a,b]. Let ¢ € [a,b] and

G(z) = /r f(t)dt; x € |a,b].

Then
G'(z) = f(x); Vz € [a,b].

Proof .
Gla) = / F(t)dt — / F(#)dt, then G'(2) = f(x). 0

a

Example 1 :
“1

If G(z) = / ;dt and x > 0, find G'(z).
1

Solution.

G'(x) = %

Example % :

Find d% /O V2 + 4dt.
Solution.

i 1
d
/ tV12 + 4dt is a constant, d_/ tVit2 +4dt = 0.
0 L Jo
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Theorem 5.7
Let f be continuous on an interval I. If v and u be two differentiable functions on an
interval J such that v(J) C I and u(J) C I, then the function
v(z)
T —> f(t)dt

1s defined and differentiable on the interval J. Moreover

v(x)
L[ ) = v @) @) — @) ) Ve e

Proof .
Let F(x / f(t)dt, where a € I. / f(t) F(u(x)) — F(v(z)). Since
F'(z) = , the Chain Rule Formula ylelds
d v(x) . )
d—( F(t)dt) =/ (2)f (v(2) = o/ (2) f(u(@)); Ve €
Example 3 :
: d " 3 7
Find %</3x (t°+1) dt).
Solution.

d X
%</3 (8 + 1)7dt> — 20(25 + 1)7 — 3(272% + 1),

T

6 Numerical Integration

Very often definite integrations cannot be done in closed form. When this happens
we need some simple and useful techniques for approximating definite integrals. In
this section we discuss three such simple and useful methods.

6.1 Trapezoidal Rule

Let f:]a,b] — R be a non negative continuous function. In this method, to ap-
proximate the area under the graph of f, we join the point (z;, f(x;)) with the point
(j41, f(zj41)) for each sub-interval [z;,z;4+1], by a straight line and find the area
under this line. which means that we replace f on [z;,2;4+1] by the polynomial P of
degree 1 such that P(z;) = f(z;) and P(x;11) = f(xj41). We say that P interpolates
f on the points x; and x;;1. Then
Tj1— X T —
P(z) = f(x;) 22— 4 flrjn) —2—.
(€)= 1) 2=+ )
The area under the graph of P on the interval [x;, x;11] is the area of a trape-
zoid with value equal to
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%(%‘H = ) (f(@jn) + f(2j))-

The area under the graph of f is approximated by :

n

1
5@ — ) (f(2j) + f(z5)). (6.3)
Jj=1 2
b—a . . :
In the case where x;;; —x; = ——, this area is approximated by
n

/f ( +2Zf:cj + f(b ) (6.4)

This formula is called the Trapezoidal Rule.
This formula is exact for the polynomial of degree at most 1.

Theorem 6.1
Let f:[a,b] — R be a twice continuously differentiable function. The reminder for
this method is approximated as follows

w M, = Sup |f(2)(x)|.

R, < 7
12n2 z€[a,b]

Example 1 :
Let f(z) = 2z — 1 and g(z) = 2? + 3z — 1 defined on the interva] [1,3]. Use the
3

trapezoidal Mathod for n = 5 to give an approximation of the integrals / f(z)dz
1

3
and / g(x)dx.
1
4k?

2/€ 4k
Solution x;, =1+ —, f(zx) =1+ = and g(xy) =3+ 2k + 55

/3(2 ~1)dp ~ » 1+5+2Z(1+%) —6
) x .ZUN5 £ 5 = 0.

3 1 : 4k 4k
2 ~ 2 ) —
/1(:6 +3z—1)dr = 5 3+17+2§ (1+5) +3(1+5) 1
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6.2 Simpson Method
In this method, we replace f on [z;,x;11] by the polynomial P of degree 2 which

interpolates f to the points x;, z;41 and the middle point m; = 0@4—2&

[ e [ P@de = T ) 4 fag) + 47 m).

J J

_ . (jr1 — z)(x —my) m. (Tjt1 — ) (x — 2)
(@) A ])($j+1 — x;)(x; —my) I ])(fﬁjﬂ —m;)(m; — x;)
(x — x;)(x — my)

e )
[ @ [ Palarde = S )+ ) 4 m).
If the the partition is uniform, x;,, — ; = b_Ta then
Sulf) =2 n:(f(wj)+f(xj+1)+4f(mj)) = 22 fla) s )42 Z f(xj)+4nz(:f(mj))-
j= j= j=

This formula is called The Simpson Formula and it is exact for polynomials of
degree at most 3.

An other expression of the Simpson formula If n = 2m is an even integer and
P ={zg,x1, ... , 22,1} is a partition of the interval [a, b], The Simpson Formula
takes the following form

b—a m—1 m—1
Sul) = 7= (F(@) + FO) + 43 Flapn) +2 Y fany)).
j=0 J=1
Example 2 :

Let g(x) = 22 + 3z — 1 and h(z) = 2% defined on the interval [1,3]. Use the Simpson
3

Method for n = 8 to give an approximation of the integrals / z? + 3z — 1dx and
1

3

wdx.
Slolution
r, = 14+ =, x9p, = 1+E and oy, = 1+2k+1, g(xg) = 3—1—%—1—]1{:—; and
3k 3k k3
Maw) =14 7+ 95 + 51
3 1 3 3
/1 (22 + 32 — 1)dr =~ D (3 + 17+ 4;g(x2k+1) +2 ;g(l'gk)>

= 18.5.
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k=0 k=1

3 1 3 3
/1 vdr =~ 5 (1 +27 + 42 h(xoki1) + 2 Z h(zax)

Example 3 :
Let f(z) = V1 + 22 defined on the interval [0, 3]. Use the Simpson Method for n = 6

3
to give an approximation of the integral / V1+ x3dx.
0

Solution
k

Tp = —

k 2a
k| x| m| mf(xg)
0] 111 1
1 % 4 | 4.24264
21 1| 2| 2.82842
3 g 4 8.3666
41 2|2 3.4641
5 g 4 | 16.3095
6 3|1 5.2915

41.50276

3

/\/1+$3d93%6.9171.

0

Theorem 6.2

Let f:]a,b] — R be a function. If the function f is C* on the interval [a,b], the
reminder for this method is approximated as follows

M M, = Sup |f(4)(:v)|.

| Rn | S )
2880714 z€a,b]

7 Symmetry and Definite Integrals

Definition 7.1
1. A function f:|—a,a] —s R is odd if f(—z) = —f(z) for all z € [~a,a].
9. A function f:(—a,a) —s R is even if f(—z) = f(z) for all x € [a, d].
3. A function f:R —s R is T—periodic if f(z +T) = f(z) for allz € R

Theorem 7.2
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1. If f is an odd function on [—a,al, then

/_Zf(@dw:

2. If f is an even function on [—a,al, then

[ s

3. If f s T'—periodic, then/ f(z)dx —/ f(z)dz, for all a € R.

a

Proof .

0 0
1. If f is an odd function on [—a,a], then / fla)de =" —/ f(=t)dt =

— /a f(t)dt, then
0

/a (@) dz = 0.

—a

0 0
2. If f is an even function on [—a,a],then / flz)de "= —/ f(=t)dt =

/a f(t)dt, then
0
dr = " d
x)dz 2/0 f(z)dx

th

a+T
3. If fis T—periodic, then/ flx)d / f+T)dt = / f(t)dt, then

/aa+Tf(x)dx = /f dx+/ f(x da:+/ Tf(w)dx
_ _/0 f(x)dw+/0 f(x)d:c+/0 f(x)dx
— /OTf(a:)dx

Example 4 :
1 1 Bt
Compute / 2% du, / 2® dr and / sin(z) dz
- - 5

. 1 1 —Tr
Solution
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! ! 1.1 2
/ dex:2/ xQdm:2{—m3} = —.
1 0 3 ], 3
1 1 1
/ 22 dr = {—m‘l} = 0.
-1 4],

S5+m T
/ sin(z) dx = / sin(x) dz = 0.
5

8 Exercises

Exercise 1 :
Evaluate the given integrals.

-1

tan™" sin~lx
1) /61+x2 dx, 2) /\;1—_7@6, 3) /GSiHQxCOSQZL‘dZE,
3 6223
4) /x2e’” dz, 5)/ dz, 6) /ew cos(1 + 2e%)dx,

14 e

4560’1 x

7 e sec?(2 + e3%)dx, 8 /1OC°”sin xdx, 9 ———dz,
) [esece s e, 9 ) [ =

10) / 21073 dz.



