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Chapter 4

Integration

n
e The X notation: The sum of n-terms ay, as, - - - ,a, is written as > a;. In other words,
i=1
n

Zai:a1+a2+~-—|—an.

i=1
Here 7 is called the index of summation, a; is the i-th terms of the sum. We note that 7 in

the sum ). a@; is a dummy index which can be replaced by other indices such as j, k, and

=1
n

n n
etc. Therefore, >  a; = >, a; = Y, ay, and so on.
i=1 j=1 k=1

e Basic properties of sums: Z(cai +b)=c

i=1 %

Theorem 4.1: Summation Formula

n n
1. Y c=cn if cisa constant; 2. > i=

n

i=1

1

n(n+1)2n+1)
1 6 i=1

4.1 The Area under the Graph of a Non-negative Con-
tinuous Function

Let f : [a,b] — R be a non-negative continuous function, and R be the region enclosed by
the graph of the function f, the z-axis and straight lines x = a and x = b. We consider

computing A(R), the area of R. Generally speaking, since the graph of y = f(x) is in

64



general not a straight line, the computation of A(R) is not straight-forward. How do we
compute the area A(R)?
b—a

n
By the Extreme Value Theorem, for each 1 < ¢ < n f attains its maximum and minimum

Partition [a, b] into n sub-intervals with equal length, and let Az = , T = a+iAx.

on [z;_1,x;]; thus for 1 < i < n, there exist M;, m; € [x;_1, z;| such that
f(M;) = the maximum of f on [z;_1, x;]
and
f(m;) = the minimum of f on [x;_q, z;].
The sum S(n) = Zn] f(M;)Az is called the upper sum of f for the partition {a = z¢ < z; <
Ty < o0 < Iy = Zb_}l, and s(n) = ilf(mi)Ax is called the lower sum of f for the partition

{a =2y <z <29 <+ <z, =b}. By the definition of the upper sum and lower sum, we
find that for each n € N,

n

D fm)Ar < A(R) < ) f(M;) Az

If the limits of the both sides exist and are identical as Az approaches 0 (which is the same
as n approaches infinity), by the Squeeze Theorem we can conclude that A(R) is the same

as the limit.

Example 4.2. Let f(z) = 22, and R be the region enclosed by the graph of y = f(z), the
X-axis, and the straight lines x = a and x = b, where we assume that 0 < a < b. Then the

lower sum is obtained by the “left end-point rule” approximation of A(R)

n

Z (a—i— (i—l)(b—a))Qb—a

i=1
and the upper sum is obtained by the “right end-point rule” approximation

i(a_i_i(b—a))?b—a.

By Theorem 4.1,
Z <a+ é(b;a))Qb—a _ Zn: [a2 N 2a(b — a)i N a®(b— a)QiQ} b—a

n n? n

a(b—a)*n(n+1) N a*(b—a)®n(n+1)(2n +1)
n? n3 6

=@ a)+ap-ap (14 )+ T (1 Dy (50 1),




Letting n — oo, we find that

. - l(b—a) 2b—a_ 2 2 o
7}1_1&2(@—1— - ) - =a*(b—a)+alb—a)*+ 3 =—3

Similarly,

n n

= 71— —a —a 2(b — < i(b—a —a 2(b—
;(aJr( 1)5) )>2bn :a(bn a)+i:1<a+ (bn )>2b b*(b — a)

a(b—a)*n(n+1) N a*(b—a)*n(n+1)2n+1) N (a*> — b*)(b— a)

— 42 .
=a(b—a)+ n?2 n3 6 n ’
thus . s
R (z’—l)(b—a)>2b—a_b —a
nh_I)lgO;(a—l— n n 3
3_ 3
Therefore, A(R) = b 3 .

Remark 4.3. Let R; be the region enclosed by f(x) = z?, the z-axis and z = a, the

R, be the region enclosed by f(x) = 22, the z-axis and x = b, then intuitively A(R) =

3 3
A(Ry) — A(R;) and this is true since A(R;) = % and A(Rq) = %

If f is not continuous, then f might not attain its extrema on the interval [z; 1, ;].

In this case, it might be impossible to form the upper sum or the lower sum for a given

partition. On the other hand, the left end-point rule > f(z;—1)Az and the right end-point
i=1
rule Y] f(x;)Ax of approximating the area are always possible. We can even consider the
i=1
“mid-point rule” approximation given by

D () A
i=1

and consider the limit of the expression above as n approaches infinity.

4.2 Riemann Sums and Definite Integrals

In general, in order to find an approximation of A(R), the interval [a,b] does not have to
be divided into sub-intervals with equal length. Assume that [a,b] are divided into n sub-

intervals and the end-points of those sub-intervals are ordered as a = xg < 11 < T9 < --- <



x, = b, here the collection of end-points P = {xg, x1, - ,z,} is called a partition of [a,b].

Then the “left end-point rule” approximation for the partition P is given by

and the limit process as n — o0 in the discussion above is replaced by the limit process as
the norm of partition P, denoted by |P| and defined by |P| = max {z; — ;-1 |1 < i < n},
approaches 0. Before discussing what the limits above mean, let us look at the following
examples.

Example 4.4. Consider the region bounded by the graph of f(z) = 4/ and the x-axis for

2
0<z<l. Letxi:%andP:{x0:O<x1<-~<xn:1}. We note that
n

2 2 . 2 . 1
HPH:maX{iZ (12 D ’1<i<n}:max{2221’1<ign}: n2
n n n
thus |P| — 0 is equivalent to that n — oo.
Using the right end-point rule (which is the same as the upper sum),
- L i2i—1 1 ¢
S(P) = )NTi —Tim1) = ) — = — ) (2" —i
(P)= X e —rn) = Y0 50 = 5 e =)
1 [n(n +1)(2n+1) nn+ 1)]
~nd 3 2
—1<1+1><2+1> 1<1+1)-
3 n n 2n n/’
thus 1 1 1 1 1 2
57~ (54 )2 - 0] -2
HPIH%O (P) noh 3 +n +n 2n +n 3
Using the left end-point rule (which is the same as the lower sum),
$ Ni—12i—1 1 a0 ..
; Ti— 1 Il',l) = ZZ; 0 2 = E;(Q’l — 31+ 1)
1

_ [ n(n + 1)3(2n +1) 3:n(n2+ 1) n n}

3
1 1 3 1 1
(+2)+2) -5 (14 )+
n n m n?

n
1
3



thus
1 1 1 3 1 1 2
i, 7= () o+ 1) - 50+ 1) 2] -3
IIPIHIEOS() o 13 +n +n 2n +n +n2 3
Therefore, the area of the region of interest is ;

Example 4.5. In this example we use a different approach to compute A(R) in Example 4.2.

Assume that 0 < a < b. Let r = (2)%, ri=ar',and P={a=1z9 <1y < - <z, =b}.

Claim: If ¢ > 1, then cn=1asn approaches infinity.

Proof of the claim: If ¢ > 1, then en > 1. Let Yn = ¢n — 1. Then ¢ = (1+y,)" =14 ny,

which implies that 0 < gy, < el for all n € N. By the Squeeze Theorem, e — 1 as

n — oo. ! [
Note that the claim above implies that » — 1 as n — o. Moreover, z; — x;_1 =

a(r' —r =Y = ar*~'(r — 1); thus
O<a(r—1) =2 —20 <||P| =20 —2n1=ar" ' (r—1) <b(r —1).

Therefore, |P| — 0 is equivalent to that n — co.

Using the “left end-point rule” approximation of the area,

o 2 N1 2, 2(i-1), i-1(,. _ 1) — 3 1 _ 3(i—1)
AR) 7}1_1)210;951_1(@ Ti_1) T}l_r}olOZar ar'” (r—1)=a’ lim (r 1);7*

n—0o0
=1
b? 1
3n —_ 3 3
3 ot —1 3 1. a3 b> —a
=¢q’ lim(r—1 =a’ li =
n—»oo( )7‘3—]. n—>oo’l“2+’l”+1 3

Similarly, when applying the “right end-point rule” approximation, we obtain that

n no I I T X B
lim fo(m, — ;1) = a® lim (r — 1) Z r3 = a® lim (r — 1) =
n—00 4 1 n—o0 — n—0o0 T’3 — 1 3

1= 1=

This also gives the area of the region R.

To compute an approximated value of A(R), there is no reason for evaluating the function
at the left end-points or the right end-points like what we have discussed above. For example,

we can also consider the “mid-point rule”

m(P) = 2 f(%)(% —Ti_1)



to approximate the value of A(R), and compute the limit of the sum above as ||P|| approaches
0 in order to obtain A(R). In fact, we should be able to consider any point ¢; € [z;_1, x;]

and consider the limit of the sum

n
H}jl”fgo 2 fle)(zi — zi-1)
if the region R does have area.

Now let us forget about the concept of the area. For a general function f : [a,b] — R,
we can also consider the limit above as |P| approaches 0, if the limit exists. The discussion

above motivates the following definitions.

Detfinition 4.6: Partition of Intervals and Riemann Sums

A finite set P = {x¢,x1, -+ ,x,} is said to be a partition of the closed interval [a, b] if

a=1x9 <z <--- <z, =>b Such a partition P is usually denoted by {a = z¢ < ; <
. < @, = b}. The norm of P, denoted by |P], is the number max {z; — z;—1 |1 <

i < n}; that is,
[Pl = max {z; — 501 |1 < i < n}.

A partition P = {a =2g <1 < -+ < x, = b} is called regular if z; — z;_1 = |P| for
all 1 <i<n.
Let f : [a,b] — R be a function. A Riemann sum of f for the partition P = {a =

rg < T < -+ <x, ="0b} of [a,b] is a sum which takes the form
D fle)(w —zia),
i=1

where the set = = {cg, 1, ,cn_1} satisfies that x; | < ¢; < x; for each 1 <7 < n.

Definition 4.7: Riemann Integrals - % & # »

Let f : [a,b] — R be a function. f is said to be Riemann integrable on [a, b] if there

exists a real number A such that for every € > 0, there exists 4 > 0 such that if P
is partition of [a, b] satisfying |P| < J, then any Riemann sums for the partition P
belongs to the interval (A — e, A+ ¢). Such a number A (is unique and) is called the

Riemann integral of f on [a, b] and is denoted by f(z)dx.
[a,b]

Remark 4.8. For conventional reason, the Riemann integral of f over the interval with left

b
end-point a and right-end point b is written as J f(z)dz, and is called the definite integral



of f from a to b. The function f sometimes is called the integrand of the integral.
We also note that here in the representation of the integral, z is a dummy variable; that

is, we can use any symbol to denote the independent variable; thus

Lbf(x) dr = Lbf(t) dt = Lb f(u) du

and etc.
The following example shows that no all functions are Riemann integrable.

Example 4.9. Consider the Dirichlet function

0 if z is rational ,
flz) =

1 if x is irrational ,

on the interval [1,2]. By partitioning [1,2] into n sub-intervals with equal length, the
Riemann sum given by the right end-point rule is always zero since the right end-point of
each sub-interval is rational. On the other hand, by partitioning [1,2] into n sub-intervals
using geometric sequence 1, 7,72, -+ ,r"~1 2 where r = 2w, by the fact that ¢ ¢ Q for each

1 <i < n—1 the Riemann sum of f for this partition given by the right end-point rule is

n n—1
Zf(rz)(rz . Ti—l) _ 2(,,,@ . Ti—l) — b0 + P2yl 4ot 1l pn—2
=1 =1
2
=l =21
r

which approaches 1 as r approaches 1. Therefore, f is not integrable on [1,2] since there
are two possible limits of Riemann sums which means that the Riemann sums cannot con-

centrate around any firxed real number.

Theorem 4.10

If f:]a,b] - R is continuous, then f is Riemann integrable on [a, b].

b

Example 4.11. In this example we compute f x%dxr when ¢ # —1 is a rational number
a

and 0 < a < b. Since f(z) = 27 is continuous on [a, b], by Theorem 4.10 to find the integral
it suffices to find the limit of the Riemann sum given by the left end-point rule as |P|

approaches 0.



3=

We follow the idea in Example 4.5. Let r = <é) and z; = ar’, as well as the partition
a

P={a=xy <z <+ <xy=>}) Then the Riemann sum of f for the partition P given

by left end-point rule is

” , : 4 LI n(g+1) _ q
o i—1\q i i—1\ _ q+1l(,. (i—1)(¢g+1) _ ,q+1 . r
L(P)—;(ar Yi(ar' —ar'™) =a’ (r 1);7“ =a’ (r 1>—r‘1+1—1
r—1
— g+1 _ q+1
T et _q (b a®ty.
. d "
Since —| 79"t = (¢ + 1), we have
d?” r=1
ritt -1 d
lim — = — g+l 1:
rllr% r—1 dT’r:lT q+ ’

thus by the fact that r — 1 as n — o (or |P| — 0), we find that

patl _ gatl
lim L(P)= lim L(P)= ——
[P0 ) [P0 ) q+1
b patl _ gatl
Therefore, J x?dx = Y if ¢ # 1 is a rational number and 0 < a < b.
a q

Example 4.12. Since the sine function is continuous on any closed interval [a, b, to find
b

sinx dr we can partition [a,b] into sub-intervals with equal length, use the right end-
pgint rule to find an approximated value of the integral, and finally find the integral by

passing the number of sub-intervals to the limit.

Let Az =

b— . . . . . .
¢ and x; = a + 1Ax. The right end-point rule gives the approximation

Z sinz; Az = Z sin(a + iAz)Ar = Az 2 sin(a + iAx)

=1 =1 =1

of the integral.

Using the sum and difference formula, we find that

cos [a+ (i — %)Aw] —cos [a+ (i+ %)Am} = 2sin(a + 1Ax) sin % ;



thus if sin % # 0,

2, sin(a 4+ iAz) = @ [(COS (a + éAa:) — COS (a + gA@) + (cos (a + gAx)

)

— CoS (a+gAx)> +---+cosla+ (n— %)Am}

— CoS [a—l— (n+ %)Azﬂ

which, by the fact that a + (n + %Am) =b+ %AI, implies that

n Ar
Z sin x; Az = —2 [COS (a + %Ax) — COS (b + %Aaz)] .

in Az
i=1 2

S1n

By the fact that lim S

z—0 X

= 1 and the continuity of the cosine function, we conclude that

—
a n—00 4

b n
f sinz dx = lim Zsinsza: =cosa — cosb.
=1

Theorem 4.13

Let f : [a,b] — R be a non-negative and continuous function. The area of the region

enclosed by the graph of f, the z-axis, and the vertical lines x = a and z = b is

Lb f(z)dz.

Example 4.14. In this example we use the integral notation to denote the areas of some

common geometric figures (without really doing computations):

2 1 V3
l.f Vi —2?2dr =27 ; Z.J \/4—x2dx:2§+\/§; S.J V4 — 22dz =7 + /3.
-2 -1 -1

4.2.1 Properties of Definite Integrals

Definition 4.15

1. If f is defined at x = a, then f f(z)dx =0.

a b
2. If f is integrable on [a, b], then L flz)dx = —J f(x)de = —J[ ’ f(x)dx.

a




Remark 4.16. By the definition above, if f is Riemann integrable on [a, b], J f(x)dx is
b
the limit of the sum

n n

Z flzi)(zi —xi-) and Z f(@i1) (@ — 25-1)

i=1 =1
asmax{]xi—xi,ﬂ‘léién}—>O, where 19 = b > 21 > 29 > -+ > T, = a.

Theorem 4.17

If f is Riemann integrable on the three closed intervals determined by a, b and ¢, then

Lbf(x)dx:ff(x)dx+ff(x)dm.

Theorem 4.18

Let f,g : [a,b] — R be Riemann integrable on [a,b] and k be a constant. Then the
function kf + g are Riemann integrable on [a, b], and

b

Jb(kf + g)(2) d = k:Lbf(x) da ij o(z) dz

a a

Theorem 4.19

b
If f is non-negative and Riemann integrable on [a, b, then f f(z)dx = 0.

Corollary 4.20

If f, g are Riemann integrable on [a,b] and f(z) < g(x) for all a < x < b, then

J:f(x) dr < J:gm i

Theorem 4.21

If f is Riemann integrable on [a,b], then |f| is Riemann integrable on [a, b] and

Lbf(x) dz| < Lb\f(x)\dx.




Theorem 4.22: ¥ %3 7
Let f : [a,b] — R be a function. If f is Riemann integrable on [a, b], then f is bounded
on [a, b]; that is, there exists M > 0 such that

|f(x)| <M whenever z € [a,b].

Proof. Let f be Riemann integrable on [a,b]. Then there exists A € R and § > 0 such
that if P is a partition of [a,b] satisfying |P| < J, then any Riemann sum of f for P

belongs to (A — 1, A+ 1). Choose n € N so that b-a

< 0. Then the regular partition
={a=x9<x1 <+ <x, =b}, where x; = a + b_Taz', satisfies |P| < 4.

Suppose the contrary that f is not bounded. Then there exists z* € [a, b] such that
oo A+ | X
‘f@ )‘ S ‘1“; ‘f(xz)‘

Suppose that z* € [z3_1,24]. By the fact that 3 f(z:)(zi — 1) + f(2*) (2 — 24-1) Is a
ik
Riemann sum of f for P, we have
A—-1< 2 f(il)z)(l’Z — $i—1) + f(l'*)(l‘k — l’k_l) <A+1.

i=
i#k

for all 1 < i < n, the inequality above shows that

Since x; — x;_1 =

AL S pe) < gy < MAED if (&)

i#k z#k

and the triangle inequality further implies that

[ |A|+ +2\fxz} )<%+Z{f@2)|

Therefore, we conclude that

] < A e < P 4 S ),

itk

a contradiction. ]



Example 4.23. Let f:[0,1] — R be defined by

f(x):{ %fxe(O,l],
0 ifx=0.

Then f has only one discontinuity in [0, 1] but f is not Riemann integrable on [0, 1] since f

ISER

is not bounded.

4.3 The Fundamental Theorem of Calculus

In this section, we develop a theory which shows a systematic way of finding integrals if the
integrand is a continuous function.

Definition 4.24

A function F is an anti-derivative of f on an interval I if F'(x) = f(x) for all z in 1.

Theorem 4.25

If F is an anti-derivative of f on an interval I, then G is an anti-derivative of f on
the interval I if and only if G is of the form G(x) = F(z) + C for all z in I, where C
is a constant. (E HcAp e S Bcp £ - ¥ #i)

Proof. Tt suffices to show the “=" (only if) direction. Suppose that F' = G’ = f on I.
Then the function h = F' — G satisfies h'(x) = 0 for all z € I. By the mean value theorem,

for any a,b € I with a # b, there exists ¢ in between a and b such that
h(b) — h(a) = h'(c)(b—a).

Since h'(z) =0 for all z € I, h(a) = h(b) for all a,b € I; thus h is a constant function. [

Theorem 4.26: Mean Value Theorem for Integrals - # » }2ig 32

Let f : [a,b] — R be a continuous function. Then there exists ¢ € [a, b] such that

j f(2)dz = f(S)(b—a).

Proof. By the Extreme Value Theorem, f has a maximum and a minimum on [a,b]. Let

M = f(x1) and m = f(x3), where x1, x5 € [a,b], denote the maximum and minimum of f



n [a, b, respectively. Then m < f(z) < M for all z € [a,b]; thus Corollary 4.20 implies
that

(b—a)—medxéfbf(x)dxéLbde—M(b—a).

Therefore, the number J f(z)dx € [m, M]. By the Intermidiate Value Theorem, there

exists ¢ in between x; and x5 such that f(c) J f(z ]

Theorem 4.27: Fundamental Theorem of Calculus - #&#f » 7 * 32

Let f : [a,b] — R be a continuous function, and F' be an anti-derivative of f on [a, b].
Then

b
f f(z)dez = F(b) — F(a).

Moreover, if G(x f f(t)dt for x € |a,b], then G is an anti-derivative of f.
We note that for = € [a, b|, f is continuous on [a, x]; thus f is Riemann integrable on
[a, ] which shows that G(x J f(t) dt is well-defined.

Proof of the Fundamental Theorem of Calculus. Note that for h # 0 such that x+h € [a, b],

we have
G(m+h}2 f fe dt—Jf dt J £0

By the Mean Value Theorem for Integrals, there exists ¢ = ¢(h) in between = and x + h such

that ijﬂh f(t)dt = f(c). Since f is continuous on [a, b], liin fle) = li_r)n f(e) = f(z); thus

lim G =G 1 J f(t)dt = lim f(c) = f(z)

h—0 h h—0 h

which shows that G is an anti-derivative of f on [a, b].
By Theorem 4.25, G(z) = F(x) + C for all € [a,b]. By the fact that G(a) = 0,
C = —F(a); thus

| r)de =60 = £ ) - Fla)

which concludes the theorem. OJ



Example 4.28. Since an anti-derivative of the function y = 2%, where ¢ # —1 is a rational

number, is y = , we find that
g+1
b an a1 patl — gqatl
f zldr = — =
a q—l—lm:b q+1x:a q—l—l

Example 4.29. Since an anti-derivative of the sine function is negative of cosine, we find
that ,
J sinz dx = (— cos)(b) — (—cos)(b) = cosb — cosa.

a

Jz
Example 4.30. Find ddf sin'® ¢ dt for x > 0.
T Jo

Let F(z) = J sin'® ¢ dt. Then by the chain rule,
0

d , d 1,
%F(\/@:F (ﬁ)@ﬁ:mF (V).

By the Fundamental Theorem of Calculus, F’(z) = sin'® z; thus

d (V" o d sin'® \/x
£ in'®¢dt =~ p(Va) = = VT
dx ), S dx (V) 2\/x

Theorem 4.31

Let f : [a,b] — R be continuous and f is differentiable on (a,b). If f’ is Riemann

integrable on [a, b], then

f f(@)dz = f(b) — f(a).

b
Proof. Let € > 0 be given, and define A = f f'(x) dz. By the definition of the integrability

there exists § > 0 such that if P = {a = a?o <x; < -+ < x, = b} is a partition of [a, D]
satisfying |P|| < d, then any Riemann sums of f for P belongs to the interval (A—e, A+e¢).

Let P ={a =29 <z <- - <z, = b} be a partition of [a, b] satisfying that |P| < 9.
Then by the mean value theorem, for each 1 < 7 < n there exists r;_1 < ¢ < x; such that

f(z;) — f(ziz1) = f'(¢;)(x; — x;—1). Since



is a Riemann sum of f for P, we must have

i=1 i=1

8
<
|
~
—
8
<
Il

f() = fla),

we conclude that

b
f(b) — f(a) —J f’(qr)d:v‘ <e.
Since € > 0 is chosen arbitrarily, we find that fb fl(x)dz = f(b) — f(a). O

Remark 4.32. If f’ is continuous on [a,b|, then the theorem above is simply a direct
consequence of the Fundamental Theorem of Calculus. The theorem above can be viewed

as a generalization of the Fundamental Theorem of Calculus.

Theorem 4.27 and 4.31 can be combined as follows:

Theorem 4.33

Let f : [a,b] - R be a Riemann integrable function and F' be an anti-derivative of f
on [a,b]. Then

f f(z)dx = F(b) — F(a).

Moreover, if in addition f is continuous on [a,b], then G(z) = J f(t)dt is differen-

tiable on [a, b] and
G'(z) = f(x) for all z € [a, b] .

Definition 4.34

An anti-derivative of f, if exists, is denoted by f f(z) dx, and sometimes is also called

an indefinite integral of f.

e Basic Rules of Integration:



Differentiation Formula Anti-derivative Formula
d
o) f 0dz = C
dx
d ro__ r—1 q — gqu—l ] _
A=Y de:c—q+1+C’ itqg#—1
disinm:cosx fcosxdx:sinx+0
T
%cosx:—sinx Jsinxd:c:—cosijC
ditanx:se(?x fsechda::tanx—i—C
T
%Secx:secxtanx fsecxtanxda::secx—i-C’
d
o [kf(z) + g(z)] = kf'(z) + g'(x) f [kf'(x) + g/ ()] do = kf(x) + g(x) + C

4.4 Integration by Substitution - % #c%

Suppose that g : [a,b] — R is differentiable, and f : range(g) — R is differentiable. Then
the chain rule implies that f o g is an anti-derivative of (f’ o g)g’; thus provided that

1. (fog)’is Riemann integrable on [a, ],
2. f’is Riemann integrable on the range of g,

then Theorem 4.31 implies that
f (g(@))g' (@) do = f (fog) (@) dr=(fog)() — (f o 9)(a)
g(b)
= £(9() — £ (g(a)) = f L (44.1)

Replacing f’ by f in the identity above shows the following

Theorem 4.35

If the function u = g(z) has a continuous derivative on the closed interval [a, b], and

f is continuous on the range of g, then

b 9(b)
f fl9(@))g"(x)dx = | f(u)du.

a g(a)




The anti-derivative version of Theorem 4.35 is stated as follows.

Theorem 4.36

Let g be a function with range I and f be a continuous function on I. If g is

differentiable on its domain and F' is an anti-derivative of f on I, then

f £ (9(2)g" () da = F(g(x)) +C

Letting u = g(z) gives du = ¢'(x) dz and

ff(u)du:F(u)—i—C.

Example 4.37. Find f(mQ +1)%(2x) dx.

Let u = 22 + 1. Then du = 2zdx; thus
2 2 2 L3 L s 3
(x4 1)°(2z)de = | v du = g +C = g(:v +1)°+C.
Example 4.38. Find fcos(f)m) dx.
Let v = 5z. Then du = bdx; thus
1 1. L.
Jcos(5a:) de = R Jcosudu = o sinu +C = R sin(bz) + C'.
Example 4.39. Find f sec? z(tanx + 3) dz.
Let u = tanz. Then du = sec?® zdx; thus
2 L, Lo
sec”z(tanz + 3)dr = | (u+3)du = U +3u+C = étan r+3tanz + C'.
On the other hand, let v = tanz + 3. Then dv = sec? z dx; thus
2 Ly 1 2
sec”z(tanz +3)dr = | vdv = U+ C= §(tanx +3)*+C
1, 9
= §tan x+3tanaz‘+§+C.

We note that even though the right-hand side of the two indefinite integrals look different,

. . 9 .
they are in fact the same since C' could be any constant, and 5 + C is also any constant.



2zdz
NEZES
Method 1: Let 2 = 22 + 1. Then dx = 2zdz; thus

Example 4.40. Find J

2zdz dz 1 3 2 3, ., 2
—_— —_— -3 = — 3 = — 1 3 .
K] J\% T3 dx 2$3+C 2(z +1)3 +C

Method 2: Let y = v/22 + 1. Then y? = 22 4 1; thus 3y?dy = 2zdz. Therefore,

2zdz 3y2dy 3, 3., 2
f‘"’z?—i—l ; fody 5Y +C 2(z+ )3 +C

18 tan? z sec? z

Example 4.41. Find j (2 + tan? 2)2

Let u = 2 + tan®z. Then du = 3tan® xsec® dx; thus

6
_— 4+ C
2+tan3x+

18 tan® x sec® x 6du
= _— = 6 —2 d - _6 -1 O = —
J (2 + tan? )2 f u? JU “ v

Sometimes an definite integral can be evaluated even though the anti-derivative of the
integrand cannot be found. In such kind of cases, we have to look for special structures so
that we can simplify the integrals. There is no general rule for this, and we have to do this
case by case.

2xsinx
3 + cos(2x)
Let the integral be I. By the substitution © = 7 — x, we find that

Example 4.42. Find j
0

I:fo 2(7?—u)sin(7r—u)<_1)du:J7r 2(7r—u)sinudu
~ 3+ cos(2(m —u)) 0o 3 +cos2u
:J” 27 sinu du—fﬂ 2usinu du:ZWJW sin u du—1:
o 3+ cos2u o 3+ cos2u o 3+ cos2u
thus
T sinu T d(cosu) T (Tt dv
l=7n| ——du=—-7 =——
0 3+ cos2u o 3+2cos?u—1 2 ), vr+1

N

T (Y dv T [T secy T (1 T
) 2 ) 2 dy = 5 dy = —.
2J),ve4+1 2 tan“y + 1 2 4

i -
4 4
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