MATH1520 University Mathematics for Applications Spring 2021

Chapter 10: Definite Integrals

Learning Objectives:

(1) Define the definite integral and explore its properties.

(2) State the fundamental theorem of calculus, and use it to compute definite integrals.
(3) Use integration by parts and by substitution to find integrals.

(4) Evaluate improper integrals with infinite limits of integration.

1 Riemann Sums & Definite Integrals

Suppose f is a function on [a, b]. Suppose further that f(x) is positive on [a, b]. The we define

b
/ f(z)dxr = area between f(x) and the z-axis.
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What if some of the value of f(x) is negative? Because f(z) is negative, the “height”
of f(x) at this point is negative, so we take the area as negative. Therefore, we have the
following definition.

Definition 1.1 (Total Signed Area). Let y = f(z) be defined on a closed interval [a, b]. The
total signed area from = = a to x = b under f is:

(area under f and above the z-axis on [a, b]) — (area above f and under the z-axis on [a, b]).
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Geometric interpretation of integration The definite integral of f on [a, b] is the total
signed area under f on fromya to b, denoted

/a  f)de,

where/a And b/are the bounds (or limits) of integration.

We usually drop the word “signed” when talking about the definite integral, and simply
say the definite integral gives “the area under f” or, more commonly, “the area under the
curve”.

5
Example 1.1. Consider the function f given below. Compute / f(x) dx.
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Solution. The graph of f is above the z-axis on [0, 3]. The area is % x3x5="175 = A’fzrc (Q+>

The graph of f is under the x-axis on [3,5]. This is the “negative” area. The area is

—1x2x5=—5. Hence Quea 5| { - =1
/05 f(x)dx :E_ 5’é= 2.5. )4 frees Cﬂ) z 2>LS>
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Idea: Approximate the area by small rectangles!

. h—
1. Apartition of [a,b]: a =zp < x1 <2 < ... <y =, T = Jk—i—a, k=0,1,...,n
n
divides [a, b] into n subintervals [ay_1, ax] with width:

b—a

A$k:$k_$k—1: N k:1,2,...,n.
n
AY
X
a~X, X, X,_/D
2. Choose points ¢j, € [xg—1,2k], k = 1,2,...,n, to form small rectangles.
AY

3. Calculate the area of each rectangle and sum them up.

For the kth subinterval,

Area of kth rectangle = height x width = f (ck)Aka
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f(Ck)
Area = f(c)Ax
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Definition 1.2.

n

fex)Axy,
P

is called a Riemann Sum of f on [a, b].
In particular,
if ¢ = x,_1, the sumis called left Riemann sum

if ¢, =z, right Riemann sum

. Tp—1+2 . . .
if ¢, = %, mid-point Riemann sum

Example 1.2. Approximate the area under y = 4 — 2 on [M(With partition xg = 0,2, =

1,x2:2,x3:3,x4:4. _
C-2,2
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1. Left Riemann sum: ¢y =0,c0 =1,c3 =2,¢c4 = 3. [
-2 ~{ 2
Areazf(ﬂ)-1+f(])-1+f(z)-1~l—fy)-1:10.
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2. Right Riemann sum: ¢; = 1,¢0 = 2,¢3 = 3,¢4 = 4.

y

Areazf,u)-1+f<9)-1+f(})-1+f@-1=1o.
3. Mid-point Riemann sum: ¢} = -¢co = 2,¢3 = 3,¢4 = 4.
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Area~ f(95) - 1+ (L) - 1+ fRBL- 1+ f(35) - 1 =11,
-1.¢ e 9.5

Question: How to get better approximation of the area?

Solution: Increase number of rectangles.
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Definition 1.3. Let f(x) be continuous on [a, b]. Consider the partition: z; = — +a, - Vaf
Y

k=0,1,...,n. Forany ¢y € [vy—1,2x],k=1,2,...,n, nngZf(%)Axk is a fixed number,

called definite (Riemann) integral of f ) on [a, b, denoted by [ f(x)dz,i.e.,

- T dMﬁ”’“ﬁ‘ dexm notahion &8 n>89

n_>+ <§ b‘ck Aa:krO dw
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Hard Theorem: Let f be a piecewise continuous function, then [ f(z)dz is well-defined.
e

~

a
Le. The limit in the preceding definition exists, and is independent of the choices of ¢j.

Remark. The “Lebesque integral” is well-defined for more general functions.
——
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Example 1.3. Evaluate / x dx using the left Riemann sum with n equally spaced subinter-
2

vals.
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1
Example 1.4. Evaluate / 2% dz using the right Riemann sum with n equally spaced subin-
0

tervals.
Solution. Consider the partition of [0, 1]: zj, =%,k =0,...,n.
k
Right Riemann sum: on [z;_1,xg], cx = k= —.
n
n n 2
EN“1 (n+1)(2n+1)
4 A — — —_ = .
> st g;(n) L_@rye
n
x~2_nn+1)2n+1)]
) k= G )
k=1
1
1)(2 1 1
SO,/ 2?dr = lim (n+ )(2n+ ):f. [ |
0 n—-+o0o on 3

b
Remark. It’s so complicated to used definition to compute / f(x) dz. Later, we will discuss

another easier method: fundamental theorem of calculus.

Theorem 1.1 (Properties of definite integrals).

1. /af(:v)dm:()
b

2. /kmx:kw—@

a

3| [U@ssnar= [ @ s [ g

b
kf(z)dz = k:/ f(z)dx

4. ifa <b,

/“ f(z)dx = —/bf(x) dx| (£,defined to be)
b a
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6. if f(x) < g(x) on [a, b, then

/abf(x)d:c < /abg(w)dm






