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Chapter 1

Real Numbers

1.A Elementary Concepts from Set Theory

Definition: A set is a collection of distinct objects.

e Here are some examples of sets:
{1,2,3},
{1,2},
{1},
{book, pen},
N ={1,2,3,...}, the set of natural (counting) numbers,
) = {}, the empty set.

Remark: Not all sets can be enumerated like this, as a (finite or infinite) list of
elements. The set of real numbers is one such example.!

Remark: If we can write the elements of a set in a list, the order in which we list
them is not important.

Definition: We say that a set A is a subset of a set B if every element of A is also
an element of B. We write A C B.?

Definition: We say that a set A contains a set B if every element of B is also an
element of A. We write A D B. Note that this definition implies that B C A.

!See the excellent article on countability, “How do I love thee? Let me count the ways!” by L.
Marcoux, http://www.pims.math.ca/pi/issuel /pagel0-14.pdf, 2000.

2Some authors write this as A C B and reserve the notation A C B for the case where A is a
subset of B but is not identical to B, that is, where A is a proper subset of B. In our notation, if
we want to emphasize that A must be a proper subset of B, we explicitly write A C B.

7



8 CHAPTER 1. REAL NUMBERS

Definition: We say that two sets A and B are equal if A C B and B C A, that is,
if every element in A is also in B and vice-versa, so that A and B contain exactly
the same elements. We write A = B.

o {1,2} ={2,1}.

Definition: The set containing all elements of A and all elements of B (but no
additional elements) is called the union of A and B and is denoted AU B.

Definition: The set containing exactly those elements common to both A and B is
called the intersection of A and B and is denoted AN B.

These definitions are illustrated in Figure 1.1.
e {1} U{2} ={1,2}.
o {1,2)3}N{1,4} ={1}.
e {1,2} U{2} ={1,2}.

ANB

AUB

Figure 1.1: Venn Diagram

1.B Hierarchy of Sets of Numbers

We will find it useful to consider the following sets (€ means is an element of):
) = {} the empty set,
N ={1,2,3,...}, the set of natural (counting) numbers,
Z={—n:neN}U{0} UN, the set of integers,
Q= {§ :p,q € Z, q # 0}, the set of rational numbers,
R, the set of all real numbers.

Notice that ) C NC Z Cc Q C R.
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Q. Why do we need the set R of real numbers to develop calculus? Why can’t we just
use the set QQ of rational numbers? One might try to argue, for example, that
every number representable on a (finite-precision) digital computer is rational.
If a subset of Q is good enough for computers, shouldn’t it be good enough for
mathematicians, too?

To answer this question, it will be helpful to recall Pythagoras’ Theorem, which
states that the square of the length ¢ of the hypotenuse of a right-angle triangle
equals the sum of the squares of the lengths a and b of the other two sides. A simple
geometric proof of this important result is illustrated in Figure 1.2. Four identical

Figure 1.2: Pythagoras’ Theorem

copies of the triangle, each with area ab/2, are placed around a square of side ¢, so as
to form a larger square with side a + b. The area ¢® of the inner square is then just
the area (a + b)? = a® + 2ab + b* of the large square minus the total area 2ab of the
four triangles. That is, ¢ = a® + b?.

Consider now the following problem. Suppose you draw a right-angle triangle
having two sides of length one.

1

The Greek mathematicians of antiquity noticed that the length of the hypotenuse of
such a triangle cannot possibly be a rational number; that is, it cannot be expressed
as the ratio of two integers. Let us denote the length of the hypotenuse by z. From
Pythagoras’ Theorem, we know that 22 = 12 + 12 = 2. Suppose that we could indeed
write = P/Q, where P and @ are integers (with @@ # 0). By cancelling out any
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common integer factors greater than one, it would then always be possible to find
new integers p and ¢ that are relatively prime (have no common factors) such that
x =p/q. Then
2
2:x2:p—2:>p2:2q2:>p2 is even.
q
If p were an odd integer, say 2n + 1, then p?> = (2n +1)? = 4n* + 4n + 1 could not be

even. Thus, p must be even: that is, p = 2n for some integer n. Then
(2n)? = 2¢* = 4n”® = 2¢* = 2n° = ¢°.

This last result says that ¢* (and hence ¢) is also even, so now we know that both p
and ¢ are divisible by 2. But this contradicts the fact that p and ¢ are relatively
prime! Hence our original assumption that x = P/Q) must be false; that is, = cannot
be represented as a rational number.

Remark: This style of mathematical proof is known as a proof by contradiction. By
assuming that there are integers p and ¢ such that (p/q)? = 2 we have produced
two contradictory statements: p and ¢ are relatively prime and p and ¢ are both
even.

Remark: If A and B are two statements, the notation A= B says that if A holds,
then B must also hold; that is, “A only if B.” The notation A<=B says that if B
holds, then A must also hold; that is, “A if B.” If A and B are equivalent to each
other, we write A <= B, which means “A if and only if B.”

Thus, the length of the hypotenuse of a right-angle triangle with unit sides cannot
be expressed as a rational number. Mathematicians have invented a new number
system, the real numbers, precisely to circumvent this kind of deficiency with the
rational numbers Q. The real numbers, denoted by R, include all rational numbers
plus the curious “missing” irrational numbers (like v/2). In particular, the length of
any line segment is contained in the set of real numbers. This means that there are
no “holes” in the real line. Mathematicians express this fact by saying that the real
numbers are complete.

Another important property of real numbers is that they can be written in a
prescribed order on a horizontal number line, in such a way that every nonzero number
is either to the right of the position occupied by the real number 0 (so that its negative
is to the left of 0), or to the left of 0 (so that its negative is to the right of 0), and
such that the sum and product of two numbers to the right of zero will also appear to
the right of zero. Mathematicians express this particular property of the set of real
numbers by saying that it can be ordered.
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Remark: It is easy to see that the decimal expansion of a rational number must
end in a repeating pattern (which could be all zeros, in which case the rational
number can be represented exactly as a decimal number with a finite number of
digits). When we divide the integer p by the natural number ¢, the remainder can
only take on one of ¢ different values, namely 0,1,...(¢ — 1). If the number can
be represented exactly with finitely many digits, then the decimal expansion will
end with the repeating pattern 000 ... (which we represent using the notation 0).
Otherwise, we can never obtain the remainder 0, and only ¢ — 1 values of the
remainder are possible. Upon doing ¢ steps of long division, we will therefore
encounter a repeated remainder, by the Pigeon-Hole Principle.® At the second
occurrence of the repeated remainder, the pattern of digits in the quotient will
then begin to repeat itself. For ¢ > 1, there will never be more than ¢ — 1 digits in
this pattern.

For example, when computing 1/7 by long division, the pattern of quotient digits
will start repeating at the second occurrence of the remainder 1. In this example, the
maximum possible number of digits in the pattern, ¢ — 1 = 6, is actually achieved.

Problem 1.1: Show that the converse of the above remark holds; that is, if the
decimal expansion of a number eventually ends in a repeating pattern of digits, the
number must be rational.

Problem 1.2: Show that every real number may be approximated by a rational
number as accurately as desired. This shows that the rationals densely cover the
real line. We say that the rationals are dense in R.

Problem 1.3: Prove that v/3 is an irrational number.

Problem 1.4: Prove that /2 is an irrational number.

Suppose that there existed integers p and ¢ such that p? = 2¢3. Without loss of gen-
erality we may assume that p and ¢ are not both even (otherwise we could cancel out the
common factor of 2). We note that p? is even.

Express p = 2n + r where r = 0 or 1. Then p? = 8n% + 12n%r + 6nr? + r3. This is
even only if » = 0, that is, if p is even. (Alternatively, consider the prime factorization of p.
Since 2 is prime, the only way it can be a factor of p? is if it is also a factor of p.)

Hence 8n? = 2¢3, or 4n® = ¢3, so that ¢® is even. Replacing p by ¢ in the above
argument, we see that ¢ is also even. This contradicts the fact that p and ¢ are not both
even.

3The Pigeon-Hole Principle [Fomin et al. 1996, pp. 31-37] (also known as Dirichlet’s Box Prin-
ciple) states that if you try to stuff more than n pigeons into n holes, at least one hole must contain
two (or more) pigeons!
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1.C Algebraic Properties of the Real Numbers
[Spivak 1994, pp. 3-10]

We now list the algebraic properties of the real numbers that we will use in our
development of calculus.

(P1) If a, b, and ¢ are any real numbers, then

a+(b+c)=(a+0b)+ec. (associative )

(P2) There is a real number 0 (the additive identity) such that for any real number a,

a+0=0+a=a. (identity )

Problem 1.5: Show that the additive identity is unique, that is,ifa+0 =0+a =a
for all a, then § = 0. Hint: set a = € in one pair of equalities, set a = 0 in the
other.

(P3) Every real number a has an additive inverse —a such that

a+(—a)=(—a)+a=0. (inverse)

Problem 1.6: Show that postulates (P1-P3) imply that every number has a unique
additive inverse. That is, if a + b = 0, show that b = —a.

Definition: We define a — b = a + (—b). (We use the symbol = to emphasize a
definition, although the notation := is more common.)

Problem 1.7: If a — b = 0, show that a = b.

(P4) If a and b are real numbers, then

a+b="0b+a. (commutative )

Remark: Not all operations have this property. Can you give an example of an
noncommutative operation?
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(P5) If a, b, and ¢ are any real numbers, then

a-(b-c)=1(a-b)-c. (associative )

(P6) There is a real number 1 # 0 (the multiplicative identity) such that if a is any
real number,

a-1=1-a=a. (identity )

(P7) If a, b, and ¢ are any real numbers, then

a-(b+c)=a-b+a-c. (distributive)

Remark: a-0 = 0 for all real a.

Proof:

a+a-0 = a-14+a-0
= a-(1+0)

Note: the symbol .. means therefore.

(P8) For any real number a # 0, there is a real number a~! such that

a-a - =a -a=1 (inverse)

Q. Why do we restrict a # 0 here?

Problem 1.8: Show that both the multiplicative identity 1 and the multiplicative
inverse a~! of any real number a is unique.

(P9) If a and b are real numbers, then

a-b=>b-a. (commutative )

Definition: If a — b > 0, we write a > b. Similarly, if a — b < 0, we write a < b.
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(P10) Given two real numbers a and b, exactly one of the following relationships

holds:
a<b, a=b, a>b. (Trichotomy Law)
(P11)
a>0andb>0 = a+b>0. (closure under +)
(P12)
a>0andb>0 = a-b>0. (closure under -)

Definition: If a <bor a =0 we write a < b. If a > b or a = b we write a > b.

Q. Is it correct to write 1 < 27 Why or why not?

Q. Let x =1, y = 2. Is it correct to write z < y?

Remark: All the elementary rules of algebra and inequalities follow from these twelve
properties.
e To see that —ab = (—a)b, we use the distributive property:
(—a)b+ab=(—a+a)-b=0-b=0.
e Likewise, we see that (—a)(—b) = ab

(—a)(=b) — ab = (~a) - (~b+b) = (~a) -0 = 0,
so (—a)(—b) = ab.

e I[fa<0andb<0, then

—a>0and —b>0
= ab = (—a)(—b) > 0.

Remark: By setting a = b in the above example and in (P12), we see that the square
of any nonzero number is positive.

e If a >band b > ¢, then

a—b>0andb—c>0 = a—c>0 by (P11)

=a>c. (transitive)
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e I[fa>b and ¢ > 0, then

a—b>0 and ¢>0 = ac—0bc>0 by (P12) and (P7)
ie. ac> be.

o Ifa>b and ¢ <0, then

a—b>0 and —¢>0 = —ac+bc>0 by (P12)
ie. ac < be.

o [fa>b, ceR,then

(a+c)—(b+c)=a—b>0
= a+c>b+c.

a>0andb>0,
oab>0${ or
a<0andb<0.

Proof: a =0 or b =0 = ab = 0 contradicts ab > 0.
Alsoa>0,b<0=a>0,—b>0= —ab > 0 contradicts ab > 0.
Likewise, a < 0, b > 0 contradicts ab > 0.

Problem 1.9: If a < b and ¢ < d, show that a +c¢ < b+ d.
Problem 1.10: If 0 < a < b and 0 < ¢ < d, show that ac < bd.

Definition: If a < z and = < b, we write a < z < b and say z is between a and b.

Lemma 1.1 (Midpoint Lemma):

b
a<b = a<%<b.

Proof:
a<b = at+a < at+b<b+d

_a+ta - a—l—b<b+b_b
“= 2 2

Remark: This lemma (small theorem) establishes that there is no least positive
number. Moreover, between any two distinct numbers there exists another one.

Q. What about 1 —0.9?
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1.D Absolute Value

[Muldowney 1990, pp. 11-13]
The fact that for any nonzero real number either x > 0 or —z > 0 makes it
convenient to define an absolute value function:

2] = r if x>0,
=Y =z if z<o.

Properties: Let x and y be any real numbers.
(A1) [z] = 0.

(A2) |z|=0 < z=0.

(A3) |—z| = Ja].

(A4) [zy| = [x]|y.

(A5) If ¢ > 0, then
2] <c<= —c<z<ec

Proof:

lz]<c¢ <= 0<z<co 0<-z<c
<— —c<z<ec

(A6) — o] < <z,
Proof: Apply (Ab) with ¢ = |z|.

(A7)
|| — [yl ' <lzEy| < |z|+ |yl (Triangle Inequality )
Proof:
—|z| <z <
RHS: (A6) = 2| <z <
(A6) { —ly| <y < |yl
= —(z|+ly) <z+y < 2|+ yl=c

(A5) = |z +y| < |z|+]yl.
Lety = —y: |z —y| < |2+ y|.
Thus  |zxy| < [z[+]y].
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LHS: |z| =|(z +y) —y| < [z +y[ + [y]

Slal—lyl < Jz+yl
vy lyl =l < |yt =z +y
= —|lv+yl < |z|—=ly|
- (A5) = |a:|—|y|\ < Jotyl.
Let y = —y |a:|—|y|‘ < Ja—yl.

1.E Induction

[Muldowney 1990, pp. 2-7]
Suppose that in a certain city located on the west coast of Canada, the weather
office makes a long-term forecast consisting of two statements:

(A) If it rains on any given day, then it will also rain on the following day.
(B) It will rain today.

What would we conclude from these two statements? We would conclude that it
will rain every single day from now on!

Or, consider a secret passed along an infinite line of people, APy ... P,P,iq ...,
each of whom enjoys gossiping. If we know for every n € N that P, will always pass
on a secret to P,.1, then the mere act of telling a secret to the first person in line
will result in everyone in the line eventually knowing the secret!

These amusing examples encapsulate the axiom of Mathematical Induction:
If a subset S C N satisfies
(i) 1 €S,
(i) keS=k+1€S,
then § = N.

For example, suppose we wish to find the sum of the first n natural numbers.
For small values of n, we could just compute the total of these n numbers directly.
But for large values of n, this task could become quite time consuming! The great
mathematician and physicist Carl Friedrich Gauss (1777-1855) at age 10 noticed that
the rate of increase of the terms in the sum

1+2+...4+n



18 CHAPTER 1. REAL NUMBERS

could be exactly compensated by first writing the sum backwards, as
n+n—1)+...+1,

and then averaging the two equal expressions term-by-term to obtain a sum of n
identical terms:

n+1_}_n—l—1jL +n+1 n+1
=n .
2 2 2 2

n terms

(.

We will use mathematical induction to verify Gauss’ claim that

" nn+1)
1+24... = === = 1.1
+2+...+n ;1 i 5 (1.1)
Let S be the set of numbers n for which Eq. (1.1) holds.

Step 1: Check 1 € S:

Step 2: Suppose k € S, i.e.

Then

i=1 =1

Hence k+1 € S.
Thatis, ke S=k+1€S.

By the Axiom of Mathematical Induction, we know that S = N.
In other words,
- 1
S - @ Vn € N.
i=1

Here, the symbol V means for all.
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e Prove that for all natural numbers n,
2
> (xi)
=1

We have just seen that
>i- et

Hence what we really want to show is that

Y= nnt 17 (1.2)

; 4
i =1

Step 1: We see for n =1 that 1 = 12(1+ 1)?/4.

Step 2: Suppose

Then

ntl n
S - (2»3)+<n+1>3
 (n+1)2(n+2)?
— =St

4
Hence by induction, Eq. (1.2) holds.

e If 0 < a < b, show that
0<a™<b" (1.3)

for all n € N.

Step 1: For n =1 we know that 0 < a < b.

Step 2: Assume 0 < a* < b*. On multiplying this inequality by a > 0
and the inequality a < b by b¥ > 0, we obtain

0<a*™ <bF.a<dh b=0p",
from which we see that the case n = k 4 1 also holds.
*. by induction, Eq. (1.3) holds for all n.
o (Bernoulli Inequality) If a > —1 then
(1+a)">1+na VneN.
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Step 1: When n = 1, we see that

I+a>1+a.
Step 2: Assume that the case n = k holds: (1 + a)* > 1+ ka. Then

(I+a)"*"' > (1 +ka)(1+a) = 1+ka+a+ ka’
>0

> 14+ ka+a=1+(k+1)a,
so that the case n = k + 1 also holds.

e All students are geniuses!
We claim that all students in any group of n students must be geniuses, for each
n=12....

Assume that the case n = k holds. Given a group of k + 1 students,
remove one of the students from the group. We know that each of the
remaining k students are geniuses. Now swap one of these geniuses
with the removed student. Since every student in this new group
of k students are also geniuses, we deduce that all £+ 1 students are
geniuses.

By induction, the claim holds.

Problem 1.11: Is there an error in the above “proof”? If so, where is the flaw?

e All girls have the same hair colour.
We claim that all girls in any group of n girls have the same hair colour, for each
n=12....

Step 1: When n = 1, there is only one girl in the group, so all girls within
the group certainly have the same hair colour.

Step 2: Assume that the case n = k holds. Given a group of k + 1 girls,
remove one of them from the group. By assumption, the remaining k
girls all have the same hair colour. Now swap one of these girls with
the girl we removed. Since the girls in this new group of k girls also
have the same hair colour, we now know that all £+ 1 girls have the
same hair colour!

By induction, the claim holds.

Problem 1.12: Is there an error in the above “proof”? If so, where is the flaw?
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Remark: For simplicity, instead of specifying “the case n = k” and “the case n =
k 4+ 1”7 in our induction arguments, we can simply say “for some particular n” and
for “the case n + 1”7. This frees up the variable k for other purposes.

Problem 1.13: Use induction to prove that 22™ — 15 is a multiple of 7 for every
natural number n.

Step 1: We see for n =1 that 22 — 15 = 7 is a multiple of 7.
Step 2: Assume for some particular n that 22" — 15 is a multiple of 7, say 7m. We need
only show that 227! — 15 is also a multiple of 7:

22" 15 =922".22 — 15 = (Tm +15)- 22 — 15 = Tm - 22+ 15-21 = 7(m - 22 + 15 - 3),

which is indeed a multiple of 7. By mathematical induction, we see that 22" — 15 is multiple
of 7 for every n € N.

e Use induction to show that one can extract 2" distinct subsets from any set of n
elements. For example:

set subsets

{7 {7

{a} {}{a}

{a,b} { } {a} {0} {a,b}

{a;b,cp {}{a} {b} {c} {a,b} {a,c} {b,c} {a,b,c}

Step 1: Let n = 1. There are 2 = 2! subsets of any such singleton set, namely the
empty set and the set itself.

Step 2: Suppose the claim holds for some particular n.

Given any set S,41 with n + 1 elements, denote the collection of its subsets
by S .,. Now remove one element from S,4, leaving a set S, containing n
elements. Denote the collection of subsets of S,, by S),. Notice that S, C S, ;.
The remaining members of S, are obtained by adding the removed element
to each of the sets in S),.

Hence the number of sets in ), ,; is exactly twice the number of sets in S;,. Given
that there are 2" members in S, we deduce that S, has 2! members.

By induction, we see for every n that exactly 2" distinct subsets can be formed
from a set containing n elements.

Q. Can you think of a more direct way to establish this result?
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Summation Notation

Recall
k=n
1
Zk:1+2+...+n:@.
k=1
k=n
Q. What is » k?
k=0
A.
hznk—o+hznk—o+ n+l) _nlntl)
k=0 k=1 2 2
k=n+1
Q. How about Z k?
k=1
A.
= n(n +1) (n+1)(n +2)
Zk_ Zk; ) =—F—+n+l= 5 :
k=n
Q. How about Z(k +1)?
k=1
A.
Method 1
k=n k=n k=n
1
> (k+1) :Zk—FZl:%%—nzw.
k=1 k=1 k=1

Method 2: First, let &' =k + 1:

=n+1

k=n
Zk;Jrl Z K.
k=1

Next, it is convenient to replace the symbol k&’ with & (since it is only
a dummy index anyway):

n+1/ k=n+1 k=n+1 n+1)(n+2 n(n+3
> K- Zk—(zk)_l_ Sy
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In general,

k=U+m

k=U
E Ap1m = E Qg .
k=L

k=L+m

Verify this by writing out both sides explicitly.

Problem 1.14: For any real numbers ay, as, ..., a,, by, ba, ..., b,, and ¢ prove that
Zc(ak +bg) = cZak +chk.
k=1 k=1 k=1

e Telescoping sum:

3

n

n
Z(akﬂ - ak) = Zakﬂ - Qg

k=1 k=1 k=1
n+1 n
k=2 k=1
= a;ﬁ—anH— <a1+¥ak>
5 Lo
= Op41 — a1
1.F Binomial Theorem
[Muldowney 1990, pp. 8-11]
Definition:
nl = 1-2-...-(n—1)-n ifneN,

o = 1

Equivalently, 0!=1 and (k+ 1)!= (k+ 1)k! for £k =0,1,2,....

e 0l=1 11=1, 21=2, 31=6, 4= 24.
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Definition: We introduce the binomial coefficient

1 if k=0,

(n) B n! B
k) kl(n—k) nm—yékn}ﬁ+w 1<k <n

e We find

(-

n n
Remark: (1) = (n - 1) =n.

Remark: If n,k € N, with 1 < k < n, then

n n n+1 , .
(k B 1) + <k’) — ( N ) (Pascal’s Triangle Law )

Proof:

(kﬁ£>+(z>::(k—nwf—k+1ﬂ+kM:iM!

- %—Dﬁn—@dn—;+l+%}

B nl [y+m—y+n}
T h-D'n—k)! | (n—k+ Dk

kuffﬁfn!Z("Zl)
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n\k| 01234 sum
0 1 1 1
1 11 11 2
2 121 or 121 4
3 1331 1331 8
4 14641 14641 16

Problem 1.15: Show that (Z) is an integer for all integers k and n satisfying 0 <
k < n. Hint: use induction on n and Pascal’s Triangle Law. Alternatively, one can
make use of the fact that (Z) is the number of distinct ways of choosing k objects
from a set of n objects.

n

Claim: ) (Z) — 2" V¥neNU{0}.

k=0
Proof (by induction):

Step 1: Case n =0:

()1

Step 2: Suppose the claim holds for some particular n:

S0 - 2()-() -
> () = 2 () -(5)-=-
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Thus

n+1
Z(nzl) 1@ D2 1)+ 1

k=0
= 2.9" =ontl

*. the claim holds for n 4+ 1 as well.
Theorem 1.1 (Binomial Theorem): For all n € N,

(a+b)" = zn: (Z) a" kb

k=0
_ n n n n—1 n n—212 n n—1 n n
= (O)CL + <1)a b+ (2>a b+ ...+ <n_1)ab + (n)b .
(1.4)
Proof (by induction):
Step 1: Casen = 1:

(a+0b)' = (é)a—l— G)b:a—i-b.

Step 2: Suppose Eq. (1.4) holds for some n. Then
(a+b)"™" = (a+0b)(a+Db)"

= (a+Db) En: (Z) "

k=0
= Z (k:) n+l1- kbk+z( ) Q"R
k=0
_ Z( ) n+1— kbk+§:1( ) —(k=1)pk
k=0

_ Y\ 4 N\ ntl—kpk n n—k+11k URATTES]
= O)a —i—Z(k)a b +;(k_1>a b + <n)b

Ra DN SOt

1
R Z <”Z )anJrlkbk 4ot

n+1
_ n+ 1> QR

k=0

Thus, by induction, Eq. (1.4) holds for all n € N.
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Remark: Alternative form of Binomial Theorem:

(n

-1
(a+b)" =a" +na" b+ nT)a”_2b2 + . nab" Tt b

Remark: When a =1 and b = z, we find
—1
(1+2)" = 1+nx+%x2+...+nx”1+x”
> 14nxr if >0 and n>1.

In fact, Bernoulli’s Inequality shows this is true even for z > —1.

Remark: Let a = 1. Then

e Set b=1:
N
=(1+1)"=2"
> (i
e Set b= —1:
(Z)(—nk:a—w:o
k=0
oSetb:%:
SV AR A
—~\k ok 2 on
OSetb:—%:
AV N AR A |
—~\k 2/ 2]  on
e Set b=z — 1:
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ey Gy

28
Problem 1.16: Let x be a real number. Consider the real numbers a;, as,

ay =&,

defined by

r—k
= k=1,2,3....
Af+1 (k—l-l)ak, ) 4y

(a) If  is a natural number, use induction on k to prove that

k
k+1

(x) if1<k<u,
ap — k
0 it k> x.
We are given that a; =« = ("f) Suppose the statement holds for a particular value, k.
If £ < z then
r—k\[(z\ [(r—k x! B x! B x
C\k+1)K(z -k (k+D(xz—k-1)! \k+1)
) -0 = 0. By induction,

et = <l<:+1
If k =z then ag4q = (% ar = 0 and if £k > z then ag41 = (ﬂ
(b) In view of part (a), we can use a; to provide a sensible definition for ( )

the desired result holds.
1 1
= = —1
2),12], and
2005

2 3

when z is not a natural number. Compute (

Given a1 =z = %, we find

1 i-1 1
2 — — 2 _ ——

<2> a2 ( B )al g’

and
% =q3 = 2= as = —la L
3) -\ 3 )T 2 16
When z = —1 we have a; = —1 and aj,1 = —ag, so that a; = (—1)*. Thus

) = (=1)%% = _1.

-1
2005

1.G Open and Closed Intervals
[Muldowney 1990, pp. 13-14]
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Let a,b € R and a < b. There are 4 types of intervals:

la,b] = {z:a <z <b}, < closed (contains both endpoints)
(a,b) = {x:a <z <b},« open (excludes both endpoints)
[a,b) = {z:a<x<b},
(a,b] = {z:a<z<b}.

It will be convenient to define also:

However, these are not (finite) intervals.

1.H Lower and Upper Bounds
[Muldowney 1990, pp. 14-15]

Definition: Given § C R, we say that a real number b is an upper bound of § if

z <b foreach z €8.

Q. Do all sets S have an upper bound?

Definition: If S has an upper bound we say S is bounded above. Otherwise we say
S is unbounded above.

Remark: An upper bound of § may, or may not, be an element of S.

Definition: Given § C R we say that a real number a is a lower bound of § if

x> a foreach z € S.

Definition: If S has a lower bound we say that S is bounded below. Otherwise we
say that S is unbounded below.
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Definition: If S is bounded above and below we say S is bounded. Otherwise, we
say that S is unbounded. That is,

S CR is bounded <= S C [a,b] for some a,b e R.

Q. Consider the intervals [0,1] and [0,1). Do these sets have (i) an upper bound,
(ii) a lower bound, (iii) an upper bound in the set itself, (iv) a lower bound in
the set itself?

1.I Supremum and Infimum

[Muldowney 1990, pp. 15]

Definition: Let S C R. Suppose there exists a real number b such that

(i) < b for each x € S (b is an upper bound for S),

(ii) If w is an upper bound of S, then b < u.

Then b is called the least upper bound, or supremum, of S. We write

b=1lub. S or b=supsS.

Definition: If b = supS and b € S, we say b is the mazrimum of S. We write
b =maxS.

Remark: A finite set of elements {aj,as,...,a,} always has a maximum element
max(ay, as, ..., a,). Note that max(ay,as,...,a,) > a; fori=1,2,... n.

e Note that [0, 1] has maximum element 1, but [0, 1) has no maximum element.

Definition: Let S C R. Suppose there exists a real number a such that

(i) © > a for each z € S (a is a lower bound for §),

(ii) If ¢ is a lower bound of S, then a > /.

Then a is called the greatest lower bound, or infimum, of S. We write

a=glb.§ or a=infS.
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Definition: If ¢ = infS and a € S, we say a is the minimum of §. We write
a =minS.
Remark: A finite set of elements {aq,as,...,a,} always has a minimum element
min(ay, as, ..., a,). Note that min(ay, as,...,a,) <a; fori=1,2,... ,n.
e Consider S = {]—9 P <2 pEL,qE€ N}. The least upper bound of S' is the real
q

number v/2, so S has a supremum in R. However, /2 ¢ Q, so the supremum of S
is not itself in S; that is, S has no maximum element.

1.J Completeness Axiom

[Muldowney 1990, pp. 16]
The completeness azxiom states that every nonempty subset of R with an upper
bound has a least upper bound in R.

° {Z—) p? <2, pEZ,q€ N} has a least upper bound in R.
q

e [0,1] has the supremum 1.
e [0,1) has the supremum 1.

Remark: () = {} has no supremum. Any real number is an upper bound of the
empty set, so the empty set cannot have a least upper bound.

Lemma 1.2 (Archimedean Property): No real number is an upper bound for N.

Note: here N is the subset of R defined inductively by
(A) 1eN,
(B) ke N=k+1eN.

Proof (by contradiction):
Suppose that N had an upper bound. Then
NCR, N#£@) = 3b=supN,

where b is some real number. Here the symbol 4 means there exists.
By definition, b = sup N means

(i) b>k VkeN,

(i) b—12k VkeN. Thatis, b— 1<k for some k e N=b<k+1.
But ke N=k+ 1€ N, so (ii) contradicts (i)!
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Sequences

[Muldowney 1990, Chapter 2]
[Spivak 1994, Chapter 22]

2.A Limit of a Sequence

Definition: A (real-valued) function f is a rule that associates a real number f(z)
to every number z in some subset D C R. The set D is called the domain of f.

Definition: The range f(D) of f is the set {f(x) : x € D}.

e f(z) = 2? on domain D = [0, 2):
f(D)={2*:2€10,2)} =]0,4).

Definition: A sequence is a function on the domain N. The value of a function f at
n € N is often denoted by a,,

a, = f(n).

The consecutive function values are often written in a list:

{an}o2y ={ai,aq,...} < Repeated values are allowed.

e a, = f(n) =n?
{4}, = {1,4,9,16.. ).

(=)™ ™ 1 11
o) ={-1,=,—=, > .5
n 1 2" 34
Notice that as n gets large, the terms of this sequence get closer and closer to
zero. We say that they converge to 0. However, a,, is not equal to 0 for any n € N.

We can formalize this observation with the following concept:

32
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Definition: The sequence {a,}3, is convergent with limit L if, for each € > 0, there
exist a number N such that
n>N=la,—L| <e.
We abbreviate this as: lim a,, = L.
n—0o0

If no such number L exists, we say {a,}°, diverges.

Remark: The statement lim a, = L means that |a, — L| can be made as small as
n—o0

we please, simply by choosing n large enough.

Remark: Equivalently, as illustrated in Fig. 2.1, lim a, = L means that any open
n—oo

interval about L contains all but a finite number of terms of {a, }5°;.

Remark: If a sequence {a,}>°, converges to L, the previous remark implies that
every open interval (L — €, L + ¢€) will contain an infinite number of terms of the
sequence (there cannot be only a finite number of terms inside the interval since a
sequence has infinitely many terms and only finitely many of them are allowed to
lie outside the interval).

2k
|
ay, !
|
L. Cay =141 e=1
bt Lk
L : .....’00.0000
|
|
: L—c¢
|
|
|
|
o
2 isz n

Figure 2.1: Limit of a sequence

o Leta,=1, VneN
e {1,1,1,...}.
Let € > 0. Choose N = 1.
n>1=la,—1=1-1=0<e.
That is, L = 1. Write lim a, = 1.

n—oo
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Remark: Here N does not depend on €, but normally it will.

1 1
=—<—1ifn>N.
n Nln

‘(—1)"

n

lim a, = 0 since |a, — 0| =
n—oo

1
So, given € > 0, we may force |a, — 0] < € for n > N simply by picking N > — :
€

1
n>N:>|an—O|<N§e.

Proposition 2.1 (Uniqueness of Limits): If lim a, = Ly and lim a, = Ls, then
n—oo

n—o0
L1 - LQ.
Proof: Given € > 0, ANy, Ny € N such that
n > Ny = |a, — L] <,

n > Ny = |a, — Lo| < e.
Let N = max(Ny, N3). Then

n>N = n>N; and n> N,
= |a, — L1| <€ and |a, — Lo| <€
= L1 — Lo| = |Li—an+a,— Lo| <|Ly — ay| + |a, — La| < €+ €= 2e.

That is, given any number a = 2¢ > 0, then |L; — Lsy| < a,
i.e. |Ly — Ly| is smaller than any positive number!

But we have already established from Lemma 1.1 that there is no smallest positive
number, and since an absolute value can never be negative, the only choice left is

|L1—L2|:0:>L1:L2.

Problem 2.1: Suppose a,, > 0 and {a,}>2, is convergent with limit a. Show that
{\/a,}2, converges with limit y/a. Hints: Do the case a = 0 separately. When
a > 0, note that

Vo

Problem 2.2: Suppose that {a,} and {b,} are convergent sequences such that a, <
b, for all n € N. Use a proof by contradiction to show that lim a, < lim b,. Can

n—oo n—o0

we conclude lim a,, < lim b,7?
n—oo n—oo

Problem 2.3 (Squeeze Principle): Suppose x, < z, < y, for all n € N. If the
sequences {x,} and {y,} both converge to the same number ¢, show that {z,} is
also convergent and has limit c.
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Definition: A sequence is bounded if there exists a number B such that

la,| < B Vne€N.

Theorem 2.1 (Convergent = Bounded): A convergent sequence is bounded.

Proof: Suppose lim a, = L.
n—oo

Let e = 1.
Then 3N > (the symbol 5 means “such that”)

n>N = |a,—L|<1

= ool = 121 <l = 21 £ Jou — 21 <

= |a,| <14+|L], Vn>N.

Hence |a,| < max{|ai|,|az|,...,|lan|,1+|L| } = B for all n € N.
Remark: A bounded sequence need not be convergent.

e {(—1)"} is bounded since |(—1)"] = 1 < B, if we take B = 1. However, the
sequence is not convergent:
Suppose lim a,, = L where a, = (—1)".
n—oo
Given € = 1, then for n sufficiently large, |as, — L| = |1 — L| < 1 and |ag,+1 — L| =
-1—-L|=]1+L|<1

=2=|1-L+L+1<[1-L|+|L+1 <141,

i.e. 2 < 2, a contradiction.

e lim <\/n—i- —\/ﬁ> = 0.
n—oo
Given € > 0, we can make

R | 2

1 - 1
B In 4+ n| < —.

T Vati+vn] T Vm

1 1
ifn> N, aslong as — <e€, ie N> —
& vN

€2’

Remark: By Theorem 2.1, we see that {v/n + 1 — /n}32, is bounded.

Corollary 2.1.1 (Unbounded = Divergent): An unbounded sequence is divergent.
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Remark: We say that Corollary 2.1.1 is the contrapositive of Theorem 2.1.

e Consider {n}2°,. We know from the Archimedean Property that this sequence is
unbounded, and hence divergent.

Problem 2.4: Suppose that {a, }5°, is a bounded sequence and {b,, }5° , is a sequence

that converges to 0. Prove that lim a,b, = 0.
n—0o0

We are given that |a,| < B for some positive real number B. Given any ¢ > 0, we know

from the fact that {b,}2, converges to 0 that there exists a number N such that
€
n>N=|b,| < I

Then

€
n>N:>]anbn|<BE:e.

That is, lim a,b, = 0.
n—oo
Theorem 2.2 (Properties of Limits): Let {a,} and {b,} be convergent sequences.

Let L = lim a,, and M = lim b,. Then

(a) lim (a, +0b,) =L+ M;
n—oo

(b) lim a,b, = LM;
n—oo

n L.
() Jim 3= = 37 if M #0.

Proof of (a): We want to show, given € > 0, that
lap +b, — L — M| <e€ (2.1)
for all sufficiently large n. Since the Triangle Inequality tells us that
lan, + b, — L— M| <|a, — L| + |b, — M|,

it is enough to show that
la, — L| + |b, — M| < ¢ (2.2)
for all sufficiently large n.
We know dN7, Ny 2
n> Ny =la, — L| <

)

PO DOl

n> Ny =1|b, — M| <
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When n > max(Ny, N2) then Eq. (2.2) will hold, which in turn implies Eq. (2.1).
Hence
lim (an, +b,) = L+ M.

n—oo

Proof of (b): Note that

lanby — LM| = l|anb, — Lb, + Lb, — LM|
< |anby — Lby| + |Lb, — LM|

Theorem 2.1 = {b,} is bounded = 3B > 0> |b,| < B Vn.
o lanb, — LM| < |a,, — L| B + |b, — M| |L].

Given € > 0, let ¢ = > (. There exists Ny, Ny such that

€
B+ |L]|
n > Ny = |a, — L| < €,
n > Ny = |b, — M| < €.
So n > max(Ny, Np) =
|anbn - LM’ S €OB + €o ’L’ = EO(B + ‘LD =€
That is,
lim a,b, = LM.

n—oo

Proof of (c): We only need to prove the special case

. .1 1.
JL%bn—M:JLIEOE—leM#O, (2.3)
for (c) would then follow from (b):
. Gn Ly . . L.
i e = Jim (o) = i o i = i 01 0
To prove Eq. (2.3), consider
1 1| |M-b, |b, — M|
be M| | M | b M]
We know that there exists a number N; such that
M
n>N = |b,— M| <’—2‘
M
= M= b < o~ ] < 2
| M| 1 2
= 0< — <|bp| = 7= < .
2 |bn| — [M]
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1 1 2
—— < b, — M].

Thus
b, M |M|?

n> N =

Now given € > 0, there exists a number Ny >

M2
| 2‘ € since M # 0.

n> Ny =|b, — M| <

Hence n > max(Ny, Ny) =

1 2 |MP
—— — 35— €= €.
b, M |M|* 2
Thus
I 1 1
m — = —
n—oo by, M
[ ]
1
limn+ = lim <1+—):hm1—|—hm—
n—o0 n n—oo n n—o0 n—oo M,
[ ]
) 1
lim = T =
°
41 2+ 5
S Y

lim
n—oo 3n? 4+ 100n + 2

limy,,o0(3 4+ 22 + %)

-1
apn™ + Q™+t ag

li =
s byn™ + by ™l 4+ by

ag
._'_n_m

1 1
U + -1, + Am—273 + ..

lim 0 T by
n—00 bm + bm—ln + bm—2n2 +...+ nm

hmnaoo(% +
B hmn%oo(l + 3
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n?+3 1+ 3% lim, e (1+5) =1

n

Corollary 2.2.1 (Case L # 0, M =0): Let {a,} and {b,} be convergent sequences.

If lim a, # 0 and lim b, = 0, then lim - does not exist.
n—00 n—00 n—oo by,

Proof: Suppose lim Z—n =K.

n—oo n

Then Theorem 2.2 (b) = lim a, = lim by - lim - = 0- K = 0.
n—oo n—oo n—oo n
This contradicts the fact that lim a, # 0.
n— o0
e Returning to the previous example, we see that
L1+
lim +——75%
[
nt +8n3 + 6n + 1 1+2+ 54 L

: n n3 n
S 000 F a2 A T 3 2 P

In general, if a,, # 0 and by # 0, then

Coan™ 4 ...+ ag " ?f m <k,
lim - =¢ = it m=Fk,
n—00 bkn +...+bo ﬂm £ om >k

Remark: We cannot use Theorem 2.2 to say

1 1
1= Tim 20— gim — lim(n+1)=0- lim (n+ 1)

n—oo n n—oo 1, n—oo n—oo

because lim,, ,,(n + 1) does not exist. Whenever we use a theorem, we must be
very careful to check that the conditions of the theorem apply!

Problem 2.5: Determine which of the following limits exist. For those that exist,
compute the limit. Show your calculations.

(a)

o =*—n?+6
lim
n—oo 2nt 4+ n+ 12

li 1,8
1L 8 G5 nZ ' opd 7
= im ST — 1 12y 2
nTe At st lim (2+ — 4+ —
n—00 n3 n4
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()

lim
n—oo  2n2

The limit does not exist by Corollary 2.2.1 since

1
lim (3+4> =3+40
n—00 n

and

2.B Monotone Sequences
Definition: A sequence {a,}>2  is increasing if
ar<ay<az< ..., ie ap,<apy; YneN
and decreasing if

a1 > as >as > ..., ie a, > apy; Vn € N

Q. By the above definition, is it possible for a sequence to be both increasing and
decreasing?

Definition: A sequence is monotone if it is either (i) an increasing sequence or (ii) a
decreasing sequence.

Definition: A sequence {a,}>2 is strictly increasing (strictly decreasing) if

a < a2 <az<...
(@ > as>az>...).
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e {n}, the sequence of all natural numbers, is strictly increasing.

e {2n}, {2n + 1}, {n?}, and {100,101, ...} are all strictly increasing sequences.

Recall convergent = bounded. When does bounded = convergent? The next
theorem addresses this question in the special case of monotone sequences.

Theorem 2.3 (Monotone Sequences: Convergent <= Bounded): Let {a,} be a
monotone sequence. Then {a,} is convergent <= {a,} is bounded.

Proof:

“=" Let {a,} be convergent. Then {a,} is bounded by Theorem 2.1.

“<” Suppose {a,} is increasing and bounded. Let L = sup{a, : n =
1,2,...} (why does this always exist?) We show that lim a, = L. Given

n—o0

e > 0, then L — € is not an upper bound of {a, : n = 1,2,...} by the
definition of a supremum. That is, 3 element ay >

L—e<ay.
Now n > N = a,, > ay (why?). Thus
n>N = L-e<ay<a,<L=>L—-e<a,<L+e¢
= |a,— L| <e.
Hence lim a,, = L.

n—oo
The proof for the case where {a,} is decreasing and bounded is similar.

Problem 2.6: Complete the above proof for the case of a decreasing bounded se-
quence {a,}. Suggestion: consider the sequence {—a,}.

Remark: We see from the proof of Theorem 2.3 that an increasing bounded sequence
converges to its supremum, whereas a decreasing bounded sequence converges to
its infimum.

1
° {1 ——:n=12.. } is increasing and bounded.
n

L lim (1 - 1) 3.
n—oo n

Of course, we already knew from Theorem 2.2 (a) that

lim (1—l>: lim 1—liml:1—O:1.

n—o0 n n—00 n—oo N,
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1 n
(e2)
n

show that {a,}>°, is a convergent sequence.
In the Binomial Theorem (z + y)" = Y7, (1)a""y*, set 2 = 1 and y = 1/n.
Then

~ (1e ) 2 +
n = n) — T 2l

(
+m+n(n—n1).1.).‘3.2<1)”‘1+n_!(

o [f

2+n(n—1)(n—2)(1)3

3! n

n

This expression for a,, can be used to establish two key properties.
Claim: {a,} is (strictly) increasing.

1 1 1 1 2
=141 1— —(1- 1—
Gt =1 +2l< n+1)+3!< n+1)( n+1)
PRI PR N | S D
n! n+1 n+1 n+1
+ — ! 1 n >
) - ap,.
(n+1)! n—i—l n+1

posmve

Claim: {a,} is bounded.

9<a, < 141444 ! !
San < I+ltgtat (g
S U Y GV 1> 2" for n > 4 (induction)
— — — — since n! orn mdauction
= 2 22\ 2 on
S S Y R R
= 2 22 23\t T
1— 1\n+1 1
< 1+ <2>1 <1+T_3
1—3 3

Thus, by Theorem 2.3, {a,} converges. We define

A \"
e = lim (1+—) .
n—o00 n
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The above argument shows that 2 < e < 3. In fact e &~ 2.718281828459.. ..

2.C Subsequences

Definition: Given a sequence {a,}°, and a strictly increasing sequence of natural
numbers {ny}72,, we can form the subsequence {a,, }32, of {a,}5°.

o {(2k —1)%}%°, ={1,9,25,...} is a subsequence of {n?}>>, = {1,4,9,16,25,...}.

Remark: Note that n, > k for all k. This is easily proven by induction: n; > 1 and
if n, > k then ng1 > ny, > k, so that ng1 > k+ 1.

1 : 1100
To6> To7s - - -} is a subsequence of {-}7,

So is {1t5: 1030+ - -}-
So is {=}22, itself (here ny, = k).

Theorem 2.4 (Convergent <= All Subsequences Convergent): A sequence {a,}5°,
is convergent with limit L <= each subsequence {a,, }?, of {an}>2, is conver-
gent with limit L.

Proof:
“=" Suppose {a,} is convergent with limit L. Given ¢ > 0, AN >
n>N=|a,— L| <e. (2.4)
Let {a,, } be a subsequence of {a,}. Then
k>N=n,>k>N.
Considering only the indices n = ny in Eq. (2.4) = |a,, — L] <.

. lim a,, = L.
" k—oo

“<” Suppose each subsequence of {a,} is convergent with limit L. Note
that {a,} is a subsequence of itself. Hence {a,} is convergent with limit L.

et . {(-=1)*} ={1,1,1,. }—>1
e {(—1)"} is not convergent since {(—1)2+1y = (- 1 IR D
and —1 # 1.
In the examples to follow, we will make use of a lemma.

Lemma 2.1: For alln € N,
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(a) 0<ec<l=c"<e<1,
(b)) e>1=c">c>1.
Proof:

(a) Holds forn=1;c"<1= " =c"<c-1<1.

(b) Holdsforn=1;c">1= "' =cc" >c-1> 1.

0 if 0<e<,
o limc"=<¢ 1 if c=1,
e A if ¢>1 (divergent; in fact, unbounded (exercise))

Case 0<c<1l: Wehave 0 < "' <" <e<1, Vn>1.
= {c"}22, is a decreasing, bounded sequence.

S L=lmcJand 0< L <¢c< 1.

n—oo
{c"t1}oe | is a subsequence of {c"}°° | so nlim A = L. But "' = cc?, so

—00
Theorem 2.2 (b) implies

L=1lmcd"=climc=cL
n—oo n—oo

=L(l—¢)=0=L=0 (why?)

Casec=1: limc" = lim 1 = 1.
n—oo n—oo

Case ¢ > 1: If {¢"} were convergent, we could let L = lim ¢". Then
n—oo

L=1limc*"=climc"=cL=L(1-¢)=0=L=0.

n—oo n—oo

This would contradict ¢” > 1 for all n € N, which requires that L > 1.

Hence {c¢"} is divergent.

n—oo 21 n—o00

e lim i: lim <1> =0.
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Definition: If ¢ > 0, let ¢!/" denote the nt" positive root of ¢ (which we will soon see
always exists). This real root is unique: consider

" — yn — (ZL‘ . y)(xn—l 4 :L,n—2y 4 xn—3y2 T+ :L,yn—2 4 yn—l)

and observe that, if x and y are both positive, 2" — y™ = 0 = x = y. The above
factorization may be established using a Telescoping sum:

n—1 n—1 n—1 n—1 n
n—1-k_ k __ n—k,_ k n—1-k_ k+1 __ n—k,_ k n—k_ k
(w—y) Y a" Ry = Y TanRyE Sy SRR SN Ty N Ty
k=0 k=0 k=0 k=0 k=1
= " —y".

An immediate corollary of Lemma 2.1 is
Lemma 2.2: For all n € N,
() 0<c<l=c<c/m<l,
(b) c>1=c>c/m>1.

e We now establish that lim ¢/™ =1 for any ¢ > 0.

n—o0

Case ¢ > 1: Note that 1 < ¢/ = ¢ < ¢ct/n = ¢ tD)/n
Let a, = ¢*/". Then

+1
CLZﬁ _ (Cl/(n+1))" —c< C(n+1)/n _ azﬂ

a n+1 a

1 1

= ("*) <1= 2
an an

= {a,} decreasing and bounded: 1 < a,4; < a, < a; =c.

Hence lim ¢'/" 3 = L. But then lim ¢/®" = L.

n—o0 n—oo

Note that ¢'/™ > 1 for all n € N implies that L > 1.

But lim ¢/ lim /@ = lim /"
n—00 n—00 n—0o0
= L-L=1L

= L(L—-1)=0.
Hence L# 0= L =1.

Case c=1: lim ¢/* = lim 1 = 1.
n—oo n—oo
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Case0<c<1l: Letbk=cl=c=k"

1
1/n _ 7.-1/n __
=c'"=k = T
Then k > 1= lim k" =1
n—o0
1 1
Theorem 2.2 (¢) = nh_{ﬁlo = T i =1= 1.

n—oo
e The sequence a, = 2% converges.
app1  (n+1 2"\ n+1
an (2"+1 ) (X) - 2n
= 0<dayy <ay,sincen+1<2nVneN.
. {a,} is convergent. Its limit can be found from the observation that

. . . n+1 1
lim a, = lim a,.; = lim a, = = lim a,.
n—o0 n—o00 n—o0 on 2 n—oo

Hence lim a, = 0.
n—oo

e Consider the sequence

1 A
l’n+1:§<$n+—>, A>O,LB1>O.

Tn

Suppose p = lim x,3. Then p = %p + 2% = p? = A. This sequence can therefore
n—oo

be used as an algorithm for computing square roots. To show that it actually
converges, consider
Tp>0=2,.1>0 Vn.

1 >0=x,>0 Vn.

Consider
1 N A A— a2
Tyl — Tp = ——Tp, =
+ 2x, 22,
Now, for all n € N,
1 A? 1 AN?
2 2

S, > VA n=23,...
= Tpy1 — 2, <0, n=2,3,...

Since {z,11}22, is decreasing and bounded below by VA > 0, we know that
{xn41}22,, and hence {z,}>2 ;, is convergent.
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Problem 2.7: Consider the sequence {a,}°, defined inductively by a; = 0, and

apr1 = Va, + 2 forn > 1.

(a) Prove that {a,}>° is increasing.
Consider

az i, —ai =a,+2—ai=—(a2 —ay,—2) = —(ay, —2)(an + 1).

Note that a,, > 0 for all n. For a,, € [-1,2] we see that —(a,, — 2)(a, + 1) > 0. The initial
element a; = 0 belongs to the interval [0,2]. Therefore, if we can show that subsequent
values of a,, are less than or equal to 2, then a, € [0, 2] for all n, so that

0< aiH — ai = (an+1 — an)(Ant+1 + an).

It then follows that an41 — an > 0; that is, {a,}5° is an increasing sequence.
We now use induction to establish our claim that

ap <2 Vn.

Step 1:
a] — 0 S 2.

Step 2: Suppose that the claim holds for some integer n. Then
a2 =a,+2<2+2=4

Hence ay1 < 2. By induction, the claim holds for all natural numbers n.

(b) Prove that {a,}>°, converges.

Since {a,}5°; is an increasing sequence, bounded below by a; = 0 and above by 2, we
deduce that {a,}22, converges.

(¢) Find nll_)Holo a,. Justify each step in your argument.

From part (a) we know that L = lim a, exists. Since a, > 0 for all n we know that
n—oo
L > 0 (otherwise, if L < 0, a contradiction would result upon considering the case e = —L

in the definition of a limit). We know that each subsequence of {a,}2° is convergent to
the same limit L. From the properties of limits we know that

L? = lim ai+1:nli_)%<an+2):L+2~

n—o0

Of the possible solutions to L2 — L —2 = (L — 2)(L + 1) = 0, which are L = 2 and L = —1,
only the solution L = 2 satisfies L > 0. Hence

lim a, = 2.
n—oo
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Problem 2.8 (Sequence Limit Ratio Test)): Let {a,}>%, be a sequence such that
. Ap+1
lim

=r, where r € [0,1). Let s=(1+47r)/2,s0 that 0 <r <s < 1.

n—o0 | Ay

(a) Show that there exists a number N such that n > N = < 5. Hint:
Consider e =s —1r > 0.

(b) Use part (a) and induction to show for n > N that

An+1
a

n

0 < |an|s™ < |ay|s™

(c) Prove that lim a, = 0.
n—oo

(d) Apply this result to prove for any x € R that

(e) If r > 1, show that {a,} is divergent. Hint: consider the sequence {1/a,}.

(f) If r = 1, give examples to illustrate that {a,} may be either convergent or
divergent.

Problem 2.9: Let r be a real number. Consider the sequence {S5,,}5°, where S, is
the partial sum of the geometric series

n
S, = E r*
k=0

For what values of r does S = lim S, exist? Compute S (when the limit exists)
n—oo

in terms of r. When the limit exists, we say that the infinite series

o0

’I”k

k=0

converges and has limit S. Hint: Consider the telescoping sum rS,, — .S,,.

Problem 2.10: Compute the sum
D> 9x107k,
k=1

2.D Bolzano—Weierstrass Theorem

The converse of Theorem 2.1 (convergent = bounded) does not necessarily hold for
a nonmonotonic sequence. Nevertheless, Theorem 2.1 does have the following partial
converse:
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Theorem 2.5 (Bolzano—Weierstrass Theorem): A bounded sequence has a convergent
subsequence.

Proof: Let {a,}?2, be a bounded sequence. Then there exists real numbers A
and B such that
a, € [A,B] n=1,2,...

Split [A, B] into 2 subintervals [A, 22£] and [4£2, B]. At least one of the 2 subinter-
vals must contain infinitely many members of the sequence {a,}°2; (why?). Denote
this interval by [A;, B;] and let a,, € [A;, B1] be one such member.

Set ¢ = 1. Having constructed the interval [A;, B;|, consider the two subintervals
[Ai, 3(A; + By)] and [5(A; + B;), By, cach of length $(B; — A;). Again at least one
of the intervals, call it [A;,1, B;y1], contains infinitely many elements of {a, }> ;. Let
Qn,,, € [Ait1, Biy1] be one such element.

Proceeding inductively, we define a sequence of nested intervals [A;, B;] such that
foreach:=1,2,...,

An;yy € [AiJrlaBiJrl] - [AiaBi]a

i.e.
A <Ay <an,, <B <B;, Vi=12....

Note that {A;}2, is a bounded increasing sequence = lim A;3 = L. Likewise, {B;}2,

i—00
is a bounded decreasing sequence = lim B; 3. Moreover,
1—r 00
B—-A 1
i—00 i—00 i—00 i—00 2t i—oo 2t
1—00 1— 00

Note that 4; < a,, < B; Vi € N.

Since {A;}°, and {B;}2, have the same limit L, the Squeeze Principle tells us
lim a,,3 = L.
1—00

We have thus constructed a convergent subsequence {ay,, }32, of {a,}22,.

2.E Cauchy Criterion
[Muldowney 1990, pp. 38]

Q. To prove convergence by the €, N definition, we need to first know the limit L. For
a monotonic sequence we saw we could prove convergence without knowing L:
all we have to establish is that the sequence is bounded. But what can we do
in the case of nonmonotonic sequences when we don’t know which value of L
we should use in the limit definition?

A. Use the Cauchy Criterion.
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Definition: The sequence {a,} is a Cauchy Sequence if for all € > 0, there exists a
number N such that
m,n > N = |a, — a,| <e.

N.B. This must hold not just for m = n+1 and n, but also for m = n+2, m = n+3,
..., deep into the “tail” of the sequence.

1
e Let a, = —. Given € > 0, the Triangle Inequality implies
n

1 1
lam — ap| = |— — —
n

1
—l < — =
m n N ¢

B
<|=|+
m

2
whenever m,n > N provided we choose N = —.

€
Hence {2} is a Cauchy Sequence. Notice that {1} is convergent.
Remark: Without loss of generality we can always take m > n > N.

Remark: If for every N we can find even a single pair of values n, m, both larger
than N, that violates |a,, — a;,| < €, then the sequence is not a Cauchy Sequence.

e {(—1)"} is not a Cauchy Sequence. Notice {(—1)"} is divergent.
Pick m =n+1: |[(=1)""™ — (=1)"] = 2 £ ¢, had we been given ¢ = 1 (say).
What we have observed in these two cases was formulated by Cauchy into the
next theorem.

Theorem 2.6 (Cauchy Criterion): {a,} is convergent <= {a,} is a Cauchy se-
quence.

Proof:

“=" Suppose {a,} is convergent. Let L = lim a,.
n—oo

Given € > 0, AN >

n>N=|a,— L| <
Also,

m>N=|a, — L| <
Therefore

mon > N = Jan = an] < lap = L+ |L—a, < 5+ 5 =

Thus {a,} is a Cauchy sequence.

“<" Let {a,} be a Cauchy sequence.



2.E. CAUCHY CRITERION 51

Step 1: {a,} is bounded.
There exists a number N such that

m,n > N = |a, — a,| <1 (in particular).
E.g. Let m =N +1. Thenn > N =

lan| — lans1] < a, —ani| <1
= lan] < 1+ lanial,

so |a,| < B =max{|ai|,...,|an|,|ans1| + 1} for all n € N.

Step 2: {a,}>°, has a convergent subsequence {a,, }?2 ;.
This follows from Step 1 and the Bolzano—Weierstrass Theorem.

Step 3: {a,} converges to the limit L = klim Q-
—00

We are given that {a,} is a Cauchy sequence.
. Given € > 0, AN >
€
m,n > N = |a, — ap| < 3"

Also, from Step 2 we know that there exists a number K, which we
may take to be at least as large as NV, such that

k>K:>|ank—L|<§.

We then take m = n; and use the fact that subsequence indices
satisfy ng > k:
€

n>N,nka>K2N:>\an—ank|<§.

Thus
€

2

n>N=>|an—L!Slan—ank|+|ank—L|<§+ = e

Hence {a,} also converges (to the same limit L).

e {n} is not a Cauchy sequence. To see this, just pick m =n + 1 and e = 1. From
Theorem 2.6, we then know that {n} diverges.

° {1 + %} is a Cauchy sequence.

Given € > 0, we can make
1 1 1 2
< —+—< =+ €,
n o m

[ R (e e NNTNC

provided we make the natural numbers n and m both greater than N = 2/e. Hence
this is a Cauchy sequence and it therefore converges.
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1 1 1
e What about the sequence defined by a,, =1+ -+ -+ ...+ =7

. 2 3 n’
Pick m = 2n:
| | 1 . 1 P 1
Qop — Qp| = oot =
2 n+1l n+2 2n
S 1+1+ +1 ~on 1
~2n 2n " 2n 2n 2
nt;?ms

Then, if we should be given € = 1, we won’t be able to satisfy |an, — a,| < e. So

{a,} is not a Cauchy sequence. Hence, by Theorem 2.6 we see that {a,} diverges,

1.e.
n

. 1

D= mD g

k=1 k=1
This is known as the harmonic series. It diverges, but only very slowly.

Q. Using the above estimate, how many terms would you want to take to be sure
that the sum is greater than 107

Problem 2.11 (Infinite limits): Let {a,}2, be a sequence of real numbers. If, given
any natural number M, we can find a number N such that n > N = a,, > M, we
say that

lim a,, = oco.

n—o0

(a) Suppose {a,}>2; and {b, }°°, are sequences of real numbers with lim a, = co
n—oo

and lim b, = oco. Show that lim (a, + b,) = co and lim a,b, = co.
n—oo n—oo n—o0

(b) Under the conditions of part (a), find examples that demonstrate lim (a,, —b,)

n—o0

and lim a,/b, may exist as a real number, may have an infinite limit, or may fail
n—o0

to exist at all.
(c) Show that

lim a, = o0 = lim — = 0.
n—oo n—00 (O,

(d) Does the converse to (c¢) hold? That is does,

.1 .
lim — =0= lim a, = 0c0?
n—00 (U, n—oo

Problem 2.12 (Limit Superior and Limit Inferior): Let {a,}5°, be a bounded se-
quence. Consider the sequence {s,}> ; defined by s,, = sup{an,, ani1, ani2, ...} for
n € N.
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(a) Prove that {s,}>°, is a bounded sequence.

(b) Prove that {s,}>°, is a monotone sequence. Is {s,}>%, an increasing or a
decreasing sequence?

(c) Prove that {s,}°, is convergent.

Note: The limit of the sequence {s,}°°, is known as the limit superior of the
sequence {a,}>2 ; and is written lim sup a,,. This is just the supremum of the values

n—oo
in the tail of the sequence. In a similar manner, one can define the limit inferior:
liminfa, = lim 4,, where i, = inf{a,,ani1,an42,...}. Note that liminfa, <
n— o0 n—oo n—oo
limsupa,. In fact, a sequence {a,}>°, converges <= {a,}>°, is bounded and
n—oo
liminf a, = limsupa,. For example, the bounded sequence {sinn}> ; does not
n—00 n—00
converge because liminfsinn = —1 and limsupsinn = 1.

n—oo n—oo



Chapter 3

Functions

[Spivak 1994, Chapter 3]

3.A Examples of Functions

In the previous chapter, we defined a function f as a rule that associates a number y
to each number z in its domain. An equivalent definition is [Spivak 1994, p. 47]:

Definition: A function is a collection of pairs of numbers (x,y) such that if (x,y;)
and (x, 1) are in the collection, then y; = yo. That is,

T =12 = f(z1) = f(22).
This can be restated as the wvertical line test: an set of ordered pairs (x,y) is a
function if every vertical line intersects their graph at most once.
Definition: If a function f has domain A and range B, we write f : A — B.

Definition: Constant functions are functions of the form f(x) = ¢, where ¢ is a
constant.

Definition: Polynomials are functions of the form
f(@) = anz™ + ap_12" "+ ..+ ag2® + arz + ao.

When a,, # 0, we say that the degree of f is n and write deg f = n. While a
nonzero constant function has degree 0, it turns out to be convenient to define the
degree of the zero function f(z) =0 to be —o0.

Note that a polynomial f(x) with only even-degree terms (all the odd-degree coef-
ficients are zero) satisfies the property f(—xz) = f(z), while a polynomial f(z) with
only odd-degree terms satisfies f(—x) = —f(z). We generalize this notion with the
following definition.

o4
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Definition: A function f is said to be even if f(—x) = f(x) for every x in its domain.

Definition: A function f is said to be odd if f(—x) = —f(x) for every x in its
domain.

Problem 3.1: Show that every function f : R — R can be written as a sum of an
even function and an odd function.

ig, where P(x)

and @Q(x) are polynomials. They are defined on the sets of all  for which Q(x) # 0.

Definition: Rational functions are functions of the form f(z) =

34 322+1 1
° M and — are both rational functions.
2 +1 x

Composition Once we have defined a few elementary functions, we can create new
functions by combining them together using the arithmetic operations +, —, -,
=+, or by introducing the composition operator o.

Definition: If f: A — B and g : B — C then we define go f : A — C to be the
function that takes x € A to g(f(x)) € C.

flz)=a2*+1 fR—[1,00),
g(x) =2z g:[1,00) = [2,00),
g(f(z)) =2va? +1 gof:R—=[200).

) flz) =2*+1 fiR =1, 00),
g(z) :% g:[1,00) — (0,1],
9(f(2) = 2 gof:R—(0,1].

One can also build new functions from old ones using cases, or piecewise defini-
tions.

[ J
0 x <0,
flz) = % x =0,
1 x> 0.
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T x>0,

Notice that cases can sometimes introduce jumps in a function.

3.B Trigonometric Functions

Trigonometric functions are functions relating the shape of a right-angle triangle to
one of its other angles.

Definition: If we label one of the non-right angles by 6, the length of the hypotenuse
by hyp, and the lengths of the sides opposite and adjacent to x by opp and adj,
respectively, then

sinf = @,
hyp

4

cosf = ﬂ,
hyp

Opp

tanf = —.
adj

Note here that since # is one of the nonright angles of a right-angle triangle, these
definitions apply only when 0 < 6 < 90°. Note also that tanf = sinf/cos@.
Sometimes it is convenient to work with the reciprocals of these functions:

1
0 =
o5 sinf’
1
0 = ,
hee cos
1
t0 =
0 tan 6

Pythagorean Identities: Recall from Pythagoras” Theorem that
(opp)* + (adj)® = (hyp)*.

Dividing by the square of the length of the hypotenuse, we see that

sin® @ + cos® 0 = 1. (3.1)
Other useful identities result from dividing both sides of this equation either by
sin? 6:

1+ cot?8 = csc? 6,
or by cos? §:

tan?6 4 1 = sec? 6.
Note that Eq. (3.1) implies both that [sinf| < 1 and |cosf| < 1.
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Definition: We define the number 7 to be the area of a unit circle (a circle with
radius 1).

Problem 3.2: Give a geometrical argument to show that 2 < 7 < 4.

Definition: Instead of using degrees, in our development of calculus it will be more
convenient to measure angles in terms of the area of the sector they subtend on
the unit circle. Specifically, we define an angle measured in radians to be twice'
the area of the sector that it subtends, as shown in Figure 3.1. For example, our
definition of 7 says that a full unit circle (360°) has area ; the corresponding angle
in radians would then be 27. Thus, we can convert between radians and degrees
with the formula

7 radians = 180°.

(z,y) = (cos@,sin @)

--— area g

(1,0)

Figure 3.1: The unit circle

The coordinates x and y of a point P on the unit circle are related to 6 as follows:

adj =
cos = — = — =1,

hyp 1
sing = P _ Y =y

hyp 1 '

!The reason for introducing the factor of two in this definition is to make the angle = expressed in
radians equal to the length of the arc it subtends on the unit circle, as we will see later using integral
calculus, once we have developed the notion of the length of an arc. For example, the circumference
of a full circle of unit radius will be found to be precisely 2.
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Complementary Angle Identities:
cos ) = sin <z — 0),
2
cos <g — 9) = sinf.
Supplementary Angle Identities:
sin(m — 0) = sin 6,
cos(m — 6) = — cosb.

Symmetries:
sin(—0) = —sin ),

cos(—0) = cos @,
sin(@ + 27) = sin 6,
cos(0 + 2m) = cos 6.

Problem 3.3: We thus see that sinf is an odd periodic function of # and cos# is
an even periodic function of #, both with period 27. Use these facts to prove that
tan @ is an odd periodic function of # with period .

Special Values:

sin(0) = cos (g) —0,

sin (g) = cos(0) = 1,
o) o).
io(5) - () - &
o (£) o () 2

Addition Formulae:

Claim:
cos(A — B) = cos Acos B + sin Asin B.
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P = (cos A,sin A) Q = (cos B, sin B)

Figure 3.2: The unit circle with points P = (cos A,sin A), @ = (cos B,sin B), and
R=(1,0)

Proof: Consider the points P = (cos A,sin A), @ = (cos B,sin B), and R =
(1,0) on the unit circle, as illustrated in Fig. 3.2. We can use Pythagoras’ Theorem
to obtain a formula for the length (squared) of a chord subtended by an angle:

QR = (1 —cos B)? +sin’ B =1—2cos B + cos’ B +sin’ B =2 — 2cos B.

For example, since the angle subtended by PQ is A — B,

m2 =2 —2cos(A — B).

Alternatively, we could compute mz directly:

2

PQ" = (cosA—cosB)?+ (sin A — sin B)?
= cos® A —2cos Acos B + cos® B +sin? A — 2sin Asin B + sin® B
= 2 —2(cos Acos B +sin Asin B).

On comparing these two results, we conclude that

cos(A — B) = cos A cos B + sin Asin B.

The claim thus holds.
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Other addition formulae then follow easily:

tan(A + B)

cos(A+ B) = cos(A—(—B))

= cos Acos(—B) + sin Asin(—B)

= cosAcos B — sin Asin B.

sin(A+ B) = cos [g —(A+ B)}

T
(50
(e
= oS <g — A) cos B + sin <g — A) sin B
= sin Acos B 4 cos Asin B.

sin(A—B) = sin(A—(—B))

= sin Acos(—B) + cos Asin(—B)

= sinAcos B —cos Asin B.

sin(A+ B)  sin Acos B 4 cos Asin B

cos(A+ B) "~ cos Acos B — sin Asin B
(sin A cos B + cos Asin B) - L

cos Acos B

(COS Acos B — sin Asin B) " Cos Alcos B
tan A + tan B

. ' .
1—tan Atan B’ provided A, B, A+ B are not odd multiples of 7.

Double-Angle Formulae:

sin2A = sin(A+ A)
= sinAcos A+ sin Acos A
= 2sin Acos A.

cos2A = cos(A+ A)
= cos Acos A —sin Asin A
= cos’A—sin’A
= cos® A — (1 —cos* A)
= 2cos’A—-1
= (1 —sin?A) —sin* A
= 1-2sin* A
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Also, if A is not an odd multiple of /4 or /2,

tan2A = tan(A+ A)
tan A + tan A

1—tanAtan A
2tan A

1 —tan? A’

Inequalities: We have already seen that [sinz| < 1 and [cosz| < 1. Our develop-
ment of trigonometric calculus will rely on the following additional key result:

sine <z <tanx Vz & [0, g) )
We establish this result geometrically, referring to the arc of unit radius in
Fig 3.3. The shaded area of the sector ABC' subtended by the angle = (measured
in radians) is /2. Since BE = sinz and DC = tanz, we deduce

B D

A I3 C

Figure 3.3: Geometric proof of sinx < x < tanz

Arean .. < Areagectorpe < Arean .
1 1
= 5(1)sina: < ; < 5(1) tan
=sinx < z<tanx Vze€ [0,%).

For x > m/2 we know that
. T
sinr <1< 5 <z
Hence sinx < z for all x > 0, from which we see that

lsinz| < |z| VzreR.
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Problem 3.4: Verify that the graphs of the functions y = sinx, y = cosx, and
y = tanx are periodic extensions of the illustrated graphs.

Problem 3.5: Verify that the graphs of the functions y = cscz = 1/sinz, y =
secx = 1/cosz, and y = cot x = 1/tanx are periodic extensions of the illustrated

graphs.

Yy sinx
1
_ o ™
T 5 5 " T
—1
1 CcoS X
T T s
—1
‘tanz
_x T X
2 )
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CSCX

secx

IR

NIE

cotx
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3.C Limit of a Function

Consider the function f(z) = 1 (z #0).

Notice that as = gets large, f(z) gets closer to, but never quite reaches, 0, very
much like the terms of the sequence {%} as n — oo. In fact, at integer values of x, f
evaluates to a member of the sequence {+}:

1
f(n)=——0 asn— occ.
n

Unlike a sequence, f is defined also for nonintegral values of z. We therefore need to
generalize our definition of a limit:

Definition: We say lim f(z) = L if for every € > 0 we can find a real number N >
T—00
r>N=|f(x)—L| <e

e Let f(z) =1/x. Given any € > 0, we can make

<1—
N—e

X

|[f(x) = 0] =

1
for x > N simply by picking N = —.

€
Hence lim f(z) =0.
Tr—00

e Here is an interesting function:

1 ifreqQ,
g<x>_{o itz ¢ Q.

This represents a “logical test” for rational numbers.
An even more interesting example is the function

fo) = o) = {5 S

Notice for all real numbers near z = 0 that f(x) is very close to 0. That is, if ¢
is a small positive number, the value of f(z) is very close to zero for all x € (=4, ).
Given € > 0, we can always find a small region (—d, ) about the origin such that

r e (=4,0) = |f(z)| <e,
ie. |z[<d = |f(x)] <e

For example, we could choose § = € (or smaller). We express this fact with the
statement liH(l) f(z) =0.
T—r
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Definition: We say lim f(x) = L if for every ¢ > 0 we can find a § > 0 such that
T—a

O0<|z—a|l<d=|f(z)—L|<e

Remark: In the previous example we see that a = 0 and the limit L is 0. Notice in
this case that hH(l) f(z) = 0 = f(0). However, this is not true for all functions f.
z—>

The value of a limit as x — a might be quite different from the value of the function
at x = a. Sometimes the point a might not even be in the domain of the function,
but the limit may still exist. This is why we restrict 0 < |z — a| (that is, x # a) in
the above definition.

Remark: The value of f at a itself is irrelevant to the limit. We don’t need to
evaluate f at x = a any more than we need to evaluate 1/n at n = oo to find its
limit.

o Let
f(x):{x if x >0,

—z ifx<0O.

When we say hH(l) f(z) = 0 we mean the following. Given € > 0, we can make
i d

[f(@)] <€

for all z satisfying 0 < |z| < 0 just by choosing 6 = €. That is,

O<|z|<d=|f(z)]=|z|<d=c

e How about
z if x >0,
f(x):|a:|:{0 if x =0,
—zr ifx <O

is liH(l) f(x) =07 Yes, the value of f at z = 0 does not matter.
T—

e Consider now
x if x >0,
f(a:):{1 if z =0,
—x ifx <.

Is liH(l] f(z) = 0?7 Yes, the value of f at x = 0 does not matter.
T—
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o Let
0 ifz <0,
f(x):{% if v =0,
1 ifx>0.
This function is defined everywhere. Does
lim f ()37

No, given € = %, there are values of z # 0 in every interval (—¢,0) with very
different values of f:

Thus

) 1 1
f(——)—L‘<§:>|L|<§.

The first statement implies

1 11 3
——<L-l<-=_-<L<=
2< <2:>2< <2

1

and this contradicts |[L| < 3. So we see that no such number L exists; that is,

lim, o f(x)A
e Let f(x) =7z — 3. Show that lirq f(z) =4.
T—
Let € > 0. Our task is to produce a § > 0 such that
O<lz—1]<d=|f(z)—4| <e.

Well, |f(z) —4| = |Tx = 7| =T|z — 1| < 76.
How can we make |f(z) — 4| < €?
No matter what € we are given, we can easily choose § = €/7, so that 70 = e.

Q. Suppose

= ol

- 9
What is 3161_>H% f(z)

A. The limit is still 4; the value of f(x) at x = 1 is completely irrelevant. The
function need not even be defined at z = 1.
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Remark: lim describes the behaviour of a function near a, not at a.
r—a

o Let f(z) =2% z €R.
Show ilgzl)) f(z) =09.
lx =3 <d=|f(x) -9 =29 = |z—3||lz+3]=|z—3||lz—3+6]
< 0(04+6) from the Triangle Inequality.

We could solve the quadratic equation (0 +6) = €, but it is easier to restrict § < 1
so that .
0(+6)<d(1+6)=T0<e if §< =

Note here that we must allow for the possibility that § < €/7 instead of just setting
d = €/7, in order to satisfy our simplifying restriction that ¢ < 1.
Hence
| — 3| < min (1%) = |f(z) - 9] <e

o Let f(z) =12, 2#0.

Show lirr% f(z)==.
T—

Given € > 0, try to find a § >

DO | —

1
0<|x—2|<5:>'f(x)—§ < €.
1 1 1 2—
Note f(x)—é‘: 5—5‘: 2mx becomes very large near x = 0.

Is this a problem? No, we are only interested in the behaviour of the function
near r = 2.

Let us restrict 0 < 1, to keep the factor 2x in the denominator from getting really
small (and hence the whole expression from getting really large). Then

1
r—-2/<l=-1<zr-2<1=1<2<3=-<1
T

2—x
2x

1 1 1

if we take 0 = min(1, 2¢).

Problem 3.6: Suppose lim f(z) > 0. Show that there exists a number § > 0 such
r—a

that f(z) > 0 for all z satisfying 0 < | —a|] < 4. Can one necessarily conclude
that f(a) > 07
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3.D Properties of Limits

Q. The definition of lim f(z) is reminiscent of lim a,, for which we proved several
Tr—a n—oo

properties, including a Cauchy Criterion. Do there exist similar theorems for
lim f(z)?

Tr—ra

A. Yes.
Q. Do we have to prove these theorems all over again?

A. No, the following theorem provides the “bridge” we need to connect sequence
limits to function limits.

Theorem 3.1 (Equivalence of Function and Sequence Limits): lim f(z) = L < f
Tr—a

is defined near a and every sequence of points {x,} in the domain of f, with x,, # a

but lim x,, = a, satisfies lim f(x,) = L.
n—oo n—oo

Proof:

“=" Suppose lim f(z) = L. Let {z,} be any sequence of points from the
Tr—a

domain of f with =, # a, but lim x, = a.
n—oo

That is, given € > 0, 36 > 0>
O<|r—a|l<d=|f(x)—L|<e€
and IN >
n>N=0<|z,—al <.
Then n > N = |f(z,) — L| <,

ie. lim f(z,) = L.
n—oo
“<” Suppose that lim f(z,) = L for each sequence {z,} in the domain
n—o0
of f with z,, # a, but lim z, = a.

n—oo
If f(x) does not have limit L at a, then it is not true that:
Givene > 0,30 > Osuchthat 0 < |z —a|] < d = |f(z) — L] <e.

Hence there exists some €, say ¢y, for which this fails, no matter which
we try. This means that no matter how large we make n € N, there exists
some z with 0 < |z — a| < £ that violates our error requirement:

|f(x) = L| £ eo.
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Denote this particular value of x by x,, # a. In this way, we construct for
each integer n = 1,2,... a member of a sequence {x,}. As n — oo, this
sequence converges to a, yet the function values { f(x,)} do not converge
to L since |f(x) — L| > €. This contradicts the premise nh_{rolo flz,) =L

for any such sequence {x,}. Hence it must be that lim f(z) = L.
T—a

Corollary 3.1.1 (Properties of Function Limits): Suppose L = lim f(z) and M =

T—a

lim g(z). Then
Tr—a

(a) lim(f(z) +g(z) = L+ M:

(b) lim f(x)g(x) = LM;

r—a

(c) lim flo) _

L
= — if M #0.
z—a g(x) M ! 7

Corollary 3.1.2 (Cauchy Criterion for Functions): lim f(z) exists <= for every

r—a
e > 0, 36 > 0 such that, whenever two numbers x and y are chosen from the set

(a —6d,a) U (a,a+9), their functions values satisfy |f(z) — f(y)| < e.

e How about hH(l) f(z), where
x—

sin =
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Note that there exist values x # 0 and other values y # 0 in any interval (—d, )
with f(x) =1 and f(y) = —1, so that |f(z) — f(y)| = 2. We cannot possibly satisfy
the Cauchy Criterion for € = 1, so by Corollary 3.1.2, we see that lir% f(z)A

T—

1 1
For example, when — = g + 2nm, where n € N, then sin (—) = 1. This happens
x x

—1
when x = <z + 2n7r> . There are infinitely many such values in (0, 0), one for every

> — -,
" 276 4

1 3 1
Similarly, when — = g + 2nm, where n € N| then sin (—) = —1. This happens
Y Y

3 —1
when y = ; + 2n7r) . There are infinitely many such values in (0,4), one for

- 1 3
r —_—— .
every m 2m0 4

e However, for the function

_ Jasinl ifz#£0,
h(x)_{ 0 ifa=0,

hH(l) h(x) exists and equals 0: given € > 0, we can make |h(z) — 0] < |z| < € for all
T—r

x satisfying 0 < |z| < § if we simply choose 6 = .

WUA\/A /

i

Corollary 3.1.3 (Squeeze Principle for Functions): Suppose f(z) < h(z) < g(x)
when = € (a — §,a + 0), for some § > 0. Then

lim f(z) = lim g(z) = L = lim h(x) = L.

rT—ra T—ra rT—a
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e Consider
f(@) = —lal,
h(z) {:csinl if x #0,
0 if v =0.
9(x) = |z|
Since
f(z) < h(z) < g(x),
and

lim f(z) = lim g(z) =0,

x—0 x—0

we learn from Corollary 3.1.3 that

lim h(z) = 0.

z—0

3.E Continuity

[Muldowney 1990, pp. 55-58]
[Spivak 1994, Chapter 6]

Definition: Let D C R. A point ¢ is an interior point of D if it belongs to some
open interval (a, b) entirely contained in D: ¢ € (a,b) C D.

1
. —
10’

9

)70 At interior points of [0, 1] but 0 and 1 are not.

Y

DO | —
wl o

e All points of (0, 1) are interior points of (0, 1).

Recall that the value of f at x = a is completely irrelevant to the value of its limit
as r — a. Sometimes, however, these two values will happen to agree. In that case,
we say that f(x) is continuous at x = a.

Definition: A function f is continuous at an interior point a of its domain if

lim f(x) = f(a).

Tr—a

Remark: Otherwise, if

(a) the limit fails to exist, or

(b) the limit exists and equals some number L # f(a),

the function is said to be discontinuous.
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Remark: f is continuous at a <= for every € > 0, there exists a 6 > 0 such that
v —a| <d=|f(x)— fla)| <e.
Note that when x = a we have |f(a) — f(a)| =0 <.

e f(x) = z is continuous at every point a of its domain (R) since limz = a = f(a)
T—a
for all a € R.

e f(z) = x? is continuous at all points a by Corollary 3.1.1, since

lim f(z) = lim2®* = limz - limx = a-a = a* = f(a).
z—a T—a z—a z—a

e By repeated use of Corollary 3.1.1, we see that a polynomial is continuous at all

real numbers a.

Corollary 3.1.4 (Properties of Continuous Functions): Suppose f and g are contin-
uous at a. Then f + g and fg are continuous at a and f/g is continuous at a if

g(a) # 0.

Corollary 3.1.5 (Continuity of Rational Functions): A rational function is continu-
ous at all points of its domain.

1
e f(x) = — is continuous at all = # 0.

1
e f(x)= 1 is continuous everywhere.

1
o f(z)= . is continuous on (—oo, —1) U (—1,1) U (1, c0).

Problem 3.7: Are any of the following functions continuous at 07

_ Jsind ifa#£0,
ﬂ@_{ 0" ifz=o0.

. l .
g(z) = {xsmm if  #£0,

0 if x =0.
M@_{xmﬁ if 0 #0,
1 if x=0.

Corollary 3.1.6 (Continuous Functions of Sequences): f is continuous at an interior
point a of the domain of f <= each sequence {z,} in the domain of f with

lim x, = a satisfies lim f(z,) = f(a).
n—oo n—oo
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e On p. 34 we showed for any sequence of non-negative numbers a,, that a, — a =
V@, = y/a. Hence f(xr) = \/x is continuous at all a > 0. Note that a = 0 is not
an interior point of the domain of f.

Corollary 3.1.7 (Composition of Continuous Functions): Suppose g is continuous
at a and f is continuous at g(a). Then f o g is continuous at a.

Proof: Let {x,} be any sequence in the domain of g such that lim x, = a. Then by
n—r00

Corollary 3.1.6, {g(x,)} is a sequence in the domain of f such that lim g(z,) = g(a)
n—oo

since g is continuous at a.
Likewise, since f is continuous at g(a), lim f(g(z,)) = f(g(a)), (again appealing
n—oo

to Corollary 3.1.6).
e Given any continuous function g(z), is |g(z)| continuous?

We have already seen that lir% |z] = 0 = |0|]. This means that the function
T

f(z) = |z| is continuous at x = 0. In fact, f(x) = |z| is continuous at all = € R since
at positive x points it behaves locally as the function x and at negative = it behaves
locally as the function —z, both of which are continuous functions. We then know
from Corollary 3.1.7 that f o g = |g(z)| is continuous at all z € R.

e Corollary 3.1.7 can also be used to show that the function

{xsini if x #£0,
0 ifz=0.

is continuous at all @ € R, not just at a = 0. All we need to do is to prove that
sinz is a continuous function at all @ € R. On p. 61 we showed that

lsinz| < |z| VzeR. (3.2)
Recall
sin(A + B) = sin A cos B + cos Asin B,
sin(A — B) = sin Acos B — cos Asin B.
Then
sin(A + B) —sin(A — B) = 2cos Asin B.
Let
A+B=z | . A=ty
A-B— Le. p_ 22y
5=y =2
Thus

sinx — siny = 2 cos (x;—y) sin (:E —y) Vz,y € R.
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We use this result together with Eq. (3.2) to show that sinx is continuous at any
a € R. Given € > 0, choose § = €. Then

. . T+a . [r—a
|z —al <§=|sinz —sina|] = 2(:05( 5 ) s1n< 5 )’
r—a
< 2]si
< 2:10;@ =|lr—al<d=¢e

T _

From Corollary 3.1.7, it then follows that cosx = sin (2

on R and that tan z is continuous on its domain.

x) is also continuous

3.F One-Sided Limits

Definition: We write lim f(x) = L if for each € >0, 36 > 0 3

z—at

O<z—a<d=|f(z)—L|<e
—_——

1.e. a<z<a+d

e For the function
1 ifz >0,

H<x>:{o if 2 < 0,

we see that lim H(x) = 1.

z—0t

Definition: We write lim f(z) = L if for each € > 0, 30 >0 >

T—a—

O<a—z<d=|f(z)—L|<e

e In the above example, we see that lim H(z) = 0.
z—0~

Remark: lim f(z) = L < lim f(z) = lim f(x)=L.

r—a Tr—a Tr—a—

Definition: A function f is continuous from the right at a if

lim_f(z) = f(a).

z—at
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Definition: A function f is continuous from the left at a if

lim f(z) = f(a).

Tr—a—

e f(x) = /x is continuous from the right at x = 0.

e In the above example, H(z) is continuous from the right at all points, including 0,
and from the left at all points except 0.

Remark: A function is continuous at an interior point a of its domain if and only if
it is continuous both from the left and from the right at a.

Definition: A function f is said to be continuous on [a,b] if f is continuous at each
point in (a, b) and continuous from the right at a and from the left at b.

e f(x) = \/x is continuous on [0, 00).

Remark: Extending Corollary 3.1.6 to one-sided limits, we see that f is continuous
on [a,b] <= lim f(x,) = f(c) for each sequence {x,} such that z, € [a,b] and
n—oo
lim x, = c¢. That is, lim f(z,) = f( lim a:n>
n—oo n—oo

n—o0

3.G Properties of Continuous Functions

[Muldowney 1990, pp. 59-68]

[Spivak 1994, Chapter 6]

We have seen that continuous functions are free of sudden jumps. This property

may be exploited to help locate the roots of a continuous function. Suppose we want

to know whether the continuous function f(z) = z* + 2* — 1 has a root in (0,1).

We might notice that f(0) is negative and f(1) is positive. Since f has no jumps, it

would then seem plausible that there exists a number ¢ € (0, 1) where f(c) = 0. The
following theorem establishes that this is indeed the case.

Theorem 3.2 (Intermediate Value Theorem [IVT]): Suppose
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(i) f is continuous on [a,b],

(ii) f(a) <0< f(b).
Then there ezists a number ¢ € (a,b) such that f(c) = 0.

Proof: Let a; = a and b; = b. Inductively we define, for n =1,2,.. .,

( an +bn . an +bn
£ <
A 7 ! f( 2 <0,
n+1 — b
a, iff(“”;r B

and

IN
o

(
by if f(a” b
b1 = an + b, . (an by,
if f
L 2
We first use induction to show that f(a,) < 0 and f(b,

0.

V

S~ — T
V

|4 o

> 0 for all n.

~—

Step 1: We are given that this holds for n = 1.

Step 2: Suppose f(a,) < 0 and f(b,) > 0. Then in both cases f(a,+1) < 0 and
f(bnia) > 0.

Note that a < a, < any1 < byy1 < b, < b Vn. Being bounded and monotone,
{a,} and {b,} are hence convergent sequences. Also,

bn—an:2n—_?2> lim b, = lim a, = ¢ € [a, b)].

lim f(a,) = f( lim a,) = f(c),
Now f continuous = ¢ "7 oo
Tim f(b,) = f( lim b,) = ().

But
f(an) <0 = f() = lim f(a,) <0,
] > 0.

f(ba) > 0= f(c) = lim f(b,

~—

fla)<0=c#a
f(b)>0=c#b

e Consider the continuous function f(z) = z™ — C, where C' > 0 and n € N. Noting
that f(0) = —C < 0 and f(z) > 0 for sufficiently large z, the equation f(z) =0
is seen to have at least one positive root. Hence, we have established our claim on
p. 45 that every number C' > 0 always has a unique n'" positive root, so that one
can define a function f(x) = 2%/™ on [0,00). This example leads us to formulate
the following corollary to Theorem 3.2.

. f(c) = 0. Note that { } Hence ¢ € (a,b).

Corollary 3.2.1 (Generalized Intermediate Value Theorem): Suppose
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(i) f is continuous on [a,b],
(ii) f(a) <y < f(b).
Then there exists a number ¢ € (a,b) such that f(c) =y.

Proof: Apply Theorem 3.2 to the function F(z) = f(x) — y.

Problem 3.8: For n € N, prove that the function f(x) = x'/™ is continuous on
[0, 00). Hint: apply the factorization on p. 45 to x —a = (z'/™)* — (a*/™)" for a > 0.
Do the case a = 0 separately.

Definition: We say that a function is bounded on a set § if

M > |f(z)| <M Vx €8.

1
o f(x)= - is bounded on [1, 2], but not on (0, 1].

Theorem 3.3 (Boundedness of Continuous Functions on Closed Intervals): If f is
continuous on |a,b] then f is bounded on |a,b].

Proof: We want to show that |f(z)| < M Vz € [a,b]. We establish this by
contradiction.
Suppose that no such number M exists. Then, for each n = 1,2, ..., there exists
Ty € [a,b] >
| f(zn)] > n. (3.3)

The sequence {z,} is bounded (why?) and therefore has a subsequence {z,, } that
converges to some number ¢ € [a,b] as k — co. Now

f continuous on [a,b] = klim f(zn,) = f(e).
—00
This contradicts Eq. (3.3) (which implies that klim |f(zn,)] = 00).
— 00
Hence f is bounded on [a, b].

Theorem 3.4 (Weierstrass Max/Min Theorem): If f is continuous on [a,b] then
it achieves both a mazimum and minimum value on |a,b]. That is, there exists
numbers ¢ and d in [a,b] such that

fle) < f(z) < f(d) Vz € la,b].
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Proof: Let M = sup{f(x) : z € [a,b]} (why does this exist?).
Forn =1,2,... we know that M —1/n is not an upper bound of { f(z) : z € [a, b]}.
That is, there exists a number z,, € [a, b] such that

M—l<f(:vn)§M.
n

By the Squeeze Principle, lim f(z,) = M. Now, the bounded sequence {z,} has a
n—oo

convergent subsequence {z,, } — d € [a, b] and

f continuous on [a,b] = lm f(z,, )= f(d).

k—o0

But {f(z,,)} is a subsequence of the convergent sequence {f(x,)}, so

Hence f(d) = M > f(z) Yz € [a,b]. Similarly, 3¢ > f(c¢) = m < f(z) Vz € [a,b],
where m = inf{f(x) : x € [a, b]}.

Problem 3.9: Complete the above proof to show that such a number ¢ indeed exists.

Remark: Theorem 3.4 does not hold when the closed interval [a, b] is replaced by
the open interval (a,b). For example, f(z) = 1/z on (0,1) has no maximum value.
Does it have a minimum value?

Problem 3.10: Precisely what step goes wrong in the proof of Theorem 3.4 if we try
to replace [a, b] with (a,b) for functions f that are bounded on (a,b)? For example,
consider the function f(x) =1/z on (1,2).

Corollary 3.4.1 (Image of a Continuous Function on a Closed Interval): If f is
continuous on [a, b] then f([a,b]) is either a closed interval or a point.

Proof: Theorem 3.4 = f achieves its minimum value f(c¢) and maximum value
f(d) at some points ¢ and d in [a, b], respectively. Corollary 3.2.1 = f also achieves
every value in between f(c) and f(d). Hence f([a,b]) = [f(c), f(d)].

Problem 3.11: Determine which of the following limits exist as a finite number,
which are oo, which are —oo, and which do not exist at all. Where possible,
compute the limit.

(a)

o 22—5x+6

lim ———

xr—2 1’—2
(x —2)(x—3)

STy Tl 9=t
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(b)

I xr—2
ccl—>r%:(:2—4
xr—2 . 1 1

=lim———— =1lim — = —.
a—=2 (x —2)(x+2) 22242 4

()

I T+ 2
112% 2 —4
The limit
T+ 2 . 1

lm —— = _
xl—%(x—Q)((L’—i-Q) xl—%l'—Q

does not exist.
(d)
lim T+ 2
=2 (x — 2)(2? — 4)

The limit
i T+ 2 I 1
=lim-—+%—————=1lim ——— =
z—2 (a: — 2)2($ + 2) T2 (m — 2)2

00.
(e)
! r+vr+1
im——
=81 —yx+1

Since the function under consideration is continuous, it may be evaluated directly by
substitution to obtain the answer 11/5.

Problem 3.12: Let f : R — R be a continuous odd function. Prove that there exists
a number ¢ € [0,1) such that f(c) = 1 f(1). Hint: Draw a picture.

Since f(x) = —f(—x) we know that f(0) = 0. If f(1) =0 then ¢ = 0. Otherwise either
f(1) > 5f(1) > 00r f(1) < 1 f(1) < 0. In either case, since f is continuous, the generalized
Intermediate Value Theorem tells us that there exists a ¢ € (0,1) such that f(c) = 3 f(1).

Problem 3.13: If f is continuous at a and f(a) > 0, show that there exists a real
number 0 > 0 such that f(x) > 0 for all x € (a — §,a + §). Hint: Draw a picture.

Let € = f(a) > 0. We know that there exists a § > 0 such that

r€(a—d,a+6)=|f(z)— fla)| <e= —e< f(x) — f(a) = 0 < f(x).



Chapter 4

Differentiation

4.A The Derivative and Its Properties
[Muldowney 1990, pp. 69-124]
[Spivak 1994, Chapter 9]

Definition: Let a be an interior point of the domain of a function f. If

o F@) = (@)

r—a T —a

exists, then f is said to be differentiable at a. The limit is denoted f’(a) and is
called the derivative of f at a. If f is differentiable at every point a of its domain,
we say that f is differentiable.

Written in this way, we see that the derivative is the limit of the slope

Tr—a

of a secant line joining the points (a, f(a)) and (x, f(z)), where x # a. The limit is
taken as x gets closer to a; that is,

f'(a) = lim m(z).

r—ra

Problem 4.1: Show that the equation of the secant line joining the points (a, f(a))
and (z, f(z)) is given by

y = fla) +m(z)(z - a),

where m(z) is defined above. As x approaches a, we obtain the equation for the
tangent line to the graph of f(x) that goes through the point a:

y = [fla)+ [(a)(z —a)

30
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Problem 4.2: Show that

lim f(z) = L < ’lﬁbii%f(a—i—h) =L.

Tr—a

Hence, the definition of the derivative may be written equivalently as

oy — i 48 = fla) . flath) = f(a)
f'(a) = lim ————= = lim h .

T—a Tr— a h—0

e Let f(t) be the position of a particle on a curve at time ¢. The average velocity of
the particle between time t and ¢ + A is the ratio of the distance travelled over the
time interval h:

change in position _ ft+h)—f(t) (h £ 0)

change in time h

The instantaneous velocity at t is calculated by taking the limit as A — 0O:

h—0

e If f(x) = ¢, where ¢ is a constant, then

f/(a)zlimf(a+h)_f(a) i 62020 Va € R.

h—0 h h—0

e The derivative of the affine function f(z) = maz + b, where m and b are constants,
(the graph of which is a straight line) has the constant value m:
m(a + h) —ma

/_'f(a—i_h)_f(a)_' _
==~ % "

In the case where b = 0, the function f(z) = ma is said to be linear. A function
that is neither linear nor affine is said to be nonlinear.

Remark: The derivative is the natural generalization of the slope of linear and affine
functions to nonlinear functions. In general, the value of the local (or instantaneous)
slope of a nonlinear function will depend on the point at which it is evaluated.
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e Consider the function f(z) = 2?. Then

vov o flat+h) = f(a)
fla) = Jim h

o (a+ h)% —

= %T
. @ +2ha + P

= lim
h—0 h

= lim(2a + h) = 2a.
h—0

We see here that the value of the derivative of f at the point a depends on a. Note
that

f'(a) <0 for a<0,
f'(a) =0 for a=0,
f'(a) >0 for a>0.

It is convenient to think of the derivative as a function on its own, which in general
will depend on exactly where we evaluate it. We emphasize this fact by writing
the derivative in terms of a dummy argument such as a or x. In this case, we can
express this functional relationship as f’(a) = 2a for all a, or with equal validity,
f(z) = 2z for all z.

Let f(x) = 2™, where n € N. Then

. x+h)—f
Py = LRI
= lim —(x +h) -t
h—0 h
. 7" +na"th + @x"”fﬂ +.. R — g
h—0 h

= lim [nz" ! +

h—0

— nmn—l

(see also [Muldowney 1990, p.

e For the function f(z) = 2/

wx"”h + ..+t

72, proof II]).

" where x > 0 and n € N, we can use the factorization
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of y —x = (y"/™)™ — (/™)™ on p. 45 to compute the derivative:

o) = lm 10 =12
1/n _ .1/n

= lim i x

Yy—x y — T

yl/n _ J;l/n

= lim

y=o (yl/n — gt/ (yn=D/n 4 y(n=2/ngl/n 4 g1/ng(n=2)/n 4 gpn=1)/n)

1

 Lim ™Y iy L Tim o (D

y—x y— Yoz

n t;;ms

_ 1 =
= pzeDm Tt
e lxiil

- .

Problem 4.3: Use the following procedure to show that the derivative of sinzx is
COS .

(a) Use the inequality sinx < z < tanz for 0 < z < /2 to prove that
sinx T
cosx§—§1f0r0<|:c|<§.
x

(b) Prove that

fim S8 .
z—0
(c) Prove that
2
1—cosx§% Vr € R.
Hint: Try replacing x by 2x.
(d) Prove that
lim L% _
z—0 €T

(e) Use the above results to prove that sin x is differentiable at any real number a
and find its derivative. That is, show that

. sin(a+ h) —sina
lim
h—0 h

exists and evaluate the limit.
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Q. Are all functions differentiable?

A. No, consider

_J O itz <O,
f(m)_{1 if 7 > 0.

We see that 0 _ 0
lim M — lim —— — lim — =0,
z—07F xr — z—0t X z—0t T
but 0 01
lim L& =SO) 021y
z—0~ Tr — z—0~ xz
. flz) -1 o
So hn%) ———— A It appears, at the very least, that we must avoid jumps, as
=0 T —

the following theorem points out.

Theorem 4.1 (Differentiable = Continuous): If f is differentiable at a then f is
continuous at a.

Proof: For x # a, we may write

@) = fla) + O gy
If li_r>n w exists, then
fim o) =t o)+t ST e~

fa)+ f'(a)-0
f(a),

so f is continuous at a.

Q. Are all continuous functions differentiable?

A. No, consider f(x) = |z|:

flz) = f(0) _ |2[ =0 :m:{l if 2 > 0,
x—0 x—0 x -1 ifx <O.
— f(0
Hence lin%) Lg() does not exist; f is not differentiable at 0, even though f
T— xr —
is continuous at 0.
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Derivative Notation

Three equivalent notations for the derivative have evolved historically. Letting
y=f(z), Ay = f(x + h) — f(z), and Az = (z + h) — x = h, we may write

P V)
o= I 8

To help us remember this, we sometimes denote the derivative by dy/dx (Leibniz
notation).

The operator notation D f (or D, f, which reminds us that the derivative is with
respect to x) is also occasionally used to emphasize that the derivative D f is a function
derived from the original function, f.

Theorem 4.2 (Properties of Differentiation): If f and g are both differentiable at a,
then

(@) (f +9)(a) = f(a)+g'(a),
(b) (f9)'(a) = f(a)g(a) + f(a)g'(a),

1Y (- £@00) ~ S0}/
@ (5) 0= "G

Proof: We are given that f'(a) = lim

if g(a) # 0.

F0) = 1@ 34 ) — i 28 = 9@) 5

(a)
@) = (e @)+ () = (@) - gla)
[ @) ) = ()
= J'(@)+9a).

(b)
i S9(@) = (fg)la) _ . f(@)9(z) — fla)g(a)

L f@)e(e) — fla)a(e) + Fla)le) ~ fla)a(a)
_ g L@ = @) g(z) — g(a)

lim g(z) +f(a) lim
r—a r —a T—a T—a T —a
——

J=g(a) by Theorem 4.1

= [f(a)g(a) + f(a)d ().
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1
c) Let h(z) = ——. Then
(©) Let hio) =
1 1
h - h z) a
h/(a) — llm (I’) (a) — llm g(z) g(a)
Tr—a T — Qa Tr—a T — Qa
g(a)—g(z)
g(z)g(a)

= lim
L g gl g
g*(a)zve  x—a 9*(a)

Then from (b),

(g) (a) = (fh)'(a) = f(a)h(a)+ f(a)h'(a)
_ f'a)  fla)g'(a)
g(a) 9%(a)
_ fla)g(a) — f(a)g'(a)
9*(a)

Corollary 4.2.1: Any polynomial is differentiable on R.

Corollary 4.2.2: A rational function is differentiable at every point of its domain.

Problem 4.4: Compute

(a)
d

%(1‘ COS )

=cosx —xsinz.

e
lim ztan [ —
Tr—00 T

(b)

Hint: let y = 1/x.
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Problem 4.5: Show that the rule dz"/dx = nz"! can be extended to n € Z.

1-1
For n = 0, the derivative evaluates to lim = 0. For n < 0, we have

h—0
_ d o
im”:i 1 :O-x R R = _ —(—n)z~"1 el
dx dr x—" (x=m)? (xm)?

Problem 4.6: (a) If f(z) = a,2" + a,_12" ' + ... + ap, find at least two different
functions ¢ such that ¢’ = f.

(b) If

find a function ¢ for which ¢’ = f.
(c) Is there a function

n bl bm
g(x) = ayx —|—...—|—a0+;+...+—

™’
such that ¢'(z) = 1/27

Theorem 4.3 (Chain Rule): Suppose h = fog, i.e. h(x) = f(g(x)). Let a be an
interior point of the domain of h and define b = g(a). If f'(b) and ¢'(a) both exist,
then h is differentiable at a and

W(a) = f'(b)g'(a).
That is, if y = f(u) and u = g(x), then

dy|  dy| du
dr|, dul, dx|,’
e Consider that di(xQ +1)2 = if(g(x)), where u = g(z) = 2% + 1 and f(u) = v
x

We let h(z) = f(g(x)):

W(z) = fl(u)g(z)
= 2u-2x
= 2(z*+1) 27 = 42° + 4.

As a check, we could also work out this derivative directly:

di(f +1)2 = di(x4 + 227 + 1) = 42® + 4.
T T
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e The Chain Rule makes it easy to find
é%ﬁ+UW): 100(2® + 1)%32?
= 3002%(2® +1)%.
o Letf(u) = un = f(u) = %uil and g(x) = 2™ = ¢'(z) = ma™ L.
Then h(z) = f(g(z)) = 2" = K (z) = f'(u)g'(x) where u = g(x). Thus
W(z) = flg(x))g'(x)

d
Hence d—xq = qz7 ! for all ¢ € Q.
T

. d 1
e Find iz 7(2) (cf. Theorem 4.2(c)).
Let f(x) =27, f'(x) = —272, and h(z) = ﬁ = f(g(z)). Then
W(x) = [fl(g(x))g'(x)
= g 0)
[g@@P?

1
We may express this using an alternative notation. Letting y = — and u = g(x), we
u

find
dy dydu 1 g'(x)

__— 4 —_
dr  dudr w2’ () g*(x)

d 1 1 1 9
—— = — -3z
de V' 1+ a3 9. /1 (14 23)?
1423
322(1 + 2°)2 3, 53
—— = ——x(1 Tz,
21 + 2°)? v (1+a7)
Here is an even easier way to find this derivative:
d 1 d 1
—y—— = —(1 N2
dr \V 1+ 23 dac< +7)
1

= —5(1 + 353)_% - 327,
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d . . :
. sin(sin(z)) = cos(sin(z)) cos(x).
e sin(sin(sin(z))) = cos(sin(sin(x))) cos(sin(x)) cos(z).

e The derivative of cosz and tanx can be calculated as follows:

d d . (m ™ .
— cosz = —sin <——:c) = COS (——a:)(—l) = —sinz,

dx dx 2 2
d d sinz  cosxcosz — sinx(—sinz) 1 9
—tanx = — = 3 = 5 = sec”x.
dz dx cosx cos?x cos? x

To prove the Chain Rule it is not enough to argue

. Ay . Ay . Au
ArS0 AT Aus0 Au Ao A

because Au = g(x) — g(a) might be zero for values of = close to (but not equal to) a.
However, we can easily fix up this argument as follows.

Proof (of Theorem 4.3):

Let b = g(a) and define

F 5B o,
m(u) = u—>b 70
1 (D) if u=0».

Then

3 = hH}) m(u) = f'(b) = m(b) = m is continuous at b
uU—
and

¢'(a)3 = g is continuous at a = m o g is continuous at a (Corollary 3.1.7),
= limm(g(x)) = mlg(a)) = m(b) = F'(B).

Note that
f(u) = f(b) = m(u)(u = b) Vu.
Letting u = g(z), we then find that

i LW@) = flgla)) lim m(g(z)) lim g(x) — g(a)

r—a Tr — a r—ra rT—a Tr— a

= ['(b)g'(a).
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d 1
dx \ cosx
= (3052 - Sin x.

Problem 4.8: Let f be a differentiable function. Find the following derivatives

(a)

Problem 4.7: Find

d {f?’(:c) + 1}
de | f*(x)
&l sl [l

Problem 4.9: Let

_ ) a?cos (%) if x 20,
/(@) { 0 if v =0.

Prove that f is differentiable for all € R and find f'(z).

Since cos(z) is differentiable at all x and 1/z is differentiable on (—o0,0) U (0, 00), the
composite function cos(1/x), and hence f, is differentiable on (—oo,0) U (0, 00). Moreover,
f is also differentiable at z = 0, with derivative 0:

2 1
=) —0 1
lim % = lim z cos () =0
z—0 x—0 z—0 T

since, given € > 0, we can make
1
zeos| — || <|x|<d=¢€
x

whenever |z| < §, simply by choosing 0 = e.
Hence f is differentiable on R and

1o — 2xcos(%)+sin(%) if x #0,
S {0 if z =0.
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4.B Maxima and Minima

Definition: f has a global mazimum (global minimum) at c if
fl@) < fle) (f(z) = f(0)
Vz in the domain of f.

Definition: A function f has an interior local mazimum (interior local minimum)
at an interior point ¢ of its domain if for some 6 > 0,

r€(c—0,c+8)= f(r) < flo)
(f(x) > f(e)).

Definition: An extremum is either a maximum or a minimum.

Remark: A global extremum is always a local extremum (but not necessarily an
interior local extremum).

Theorem 4.4 (Interior Local Extrema (Maxima/Minima)): Suppose

(i) f has an interior local extremum at c,

(i1) f'(c) ewists.

Then f'(c) =

Proof: Without loss of generality (why?) we can consider the case where f has
an interior local maximum, i.e. 36 > 0>

r€(c=6,c+9) = flx) < flc)

- fefifzy gresg
TR (GEVIC I
0= i D=0
= f(c) 1%“’0(21(6) ~0.

Remark: Theorem 4.4 establishes that the condition f'(c) = 0 is necessary for a
differentiable function to have an interior local extremum. However, this condition
alone is not sufficient to ensure that a differentiable function has an extremum at c;
consider the behaviour of the function f(z) = 3 near the point ¢ = 0.
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Remark: If a function is continuous on a closed interval, we know from Theorem 3.4
that it must achieve global maximum and minimum values somewhere in the inter-
val. We know from Theorem 4.4 that if these extrema occur in the interior of the
interval, the derivative of the function must either vanish there or else not exist.
However, it is possible that the global maximum or minimum occurs at one of the
endpoints of the interval; at these points, it is not at all necessary that the deriva-
tive vanish, even if it exists. It is also possible that an extremum occurs at a point
where the derivative doesn’t exist. For example, consider the fact that f(z) = |z|
has a minimum at x = 0.

Extrema can occur either at
(i) an end point,
(ii) a point where f’ does not exist,

(iii) a point where ' = 0.

e [ind the maxima and minima of
f(z) =22° — 2%+ 1 on [0, 1].

Since f is continuous on [0, 1] we know that it has a global maximum and a global
minimum on [0,1]. Note that f'(z) = 62* — 2z = 2z(3z — 1) = 0 in (0,1) only
at the point z = 1/3. Theorem 4.4 implies that the only possible global interior
extremum (which is of course also a local interior extremum) is at the point z = 1/3.
By comparing the function values f(1/3) = 26/27 with the endpoint function values
f(0) = 1 and f(1) = 2 we see that f has an (interior) global minimum value of
26/27 at x = 1/3 and an (endpoint) global maximum value of 2 at = 1. Hence
26/27 < f(xz) <2 for all x € [0, 1].

e Determine the rectangle having the largest area that can be inscribed inside a right-
angle triangle of side lengths a, b, and va? + b2, if the sides of the rectangle are
constrained to be parallel to the sides of length a and b.

Let the vertices of the triangle be (0,0), (a,0), (0,b) and those of the rectangle be
(0,0), (0,x), (x,y), (0,y), where 0 < z < a. By similar triangles we see that
Y b

a—z a
The area A of the rectangle is given by

b
Yy = ax(a —x) =bxr — axQ,

N
—
&

I

so that
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Since A is continuous on the closed interval [0, a] we know that A must achieve
maximum and minimum values in [0,a. Since A’(z) exists everywhere in (0, a),
the only points we need to check are x = a/2, where A’(x) = 0, and the endpoints
xr = 0 and x = a; at least one of these must represent a maximum area and one
must represent a minimum area. Since A(a/2) = ab/4 and A(0) = A(a) = 0 we
see that the maximum area is ab/4 and the minimum area is 0. Thus, the largest
rectangle that can be inscribed has side lengths a/2 and b/2.

Corollary 4.4.1 (Rolle’s Theorem): Suppose

(i) f is continuous on [a, b],

(ii) f’ exists on (a,b),

(iii) f(a) = f(b).

Then there exists a number ¢ € (a,b) for which f’(¢) = 0.
Proof:

Case I: f(x) = f(a) = f(b) Vx € [a,b] (i.e. f is constant on [a, b])
= f'(c) =0 Ve € (a,b).
Case II: f(zo) > f(a) = f(b) for some xy € (a,b). Theorem 3.4 = f achieves its

maximum value f(c) for some ¢ € [a,b]. But

f(e) = f(xo) > fla) = f(b) = c € (a,b).

.. f has an interior local maximum at c.
Theorem 4.4 = f'(¢) =0

Case III (Exercise): f(x¢) < f(a) = f(b) for some zg € (a,b).

o f(z)=2®—z+1
f0)=1,f(1) =1=3c<c(0,1) 3 f(c) =
In this case we can actually find the point c. Since f/(x) = 3z* — 1, we can solve

1
the equation 0 = f/(¢) = 3¢ — 1 to deduce ¢ = — € (0,1).

V3

e Recall that sinnm = 0, Vn € N. Rolle’s Theorem tells us that % sinx = cos r must
vanish (become zero) at some point « € (nm, (n + 1)7). Indeed, we know that

1 2 1
cos [<n+§>w] :cos< n2—|— 7T) =0 VneN.
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e We can use Rolle’s Theorem to show that the equation
flx)=a®=32>+k=0

never has 2 distinct roots in [0, 1], no matter what value we choose for the real
number k. Suppose that there existed two numbers a and b in [0, 1], with a # b
and f(a) = f(b) = 0. Then Rolle’s Theorem = J¢ € (a,b) C (0,1) such that
f'(c) = 0. But f'(z) = 322 — 62 = 3z(z — 2) has no roots in (0,1); this is a
contradiction.

Q. What happens when the condition f(a) = f(b) is dropped from Rolle’s Theorem?

Can we still deduce something similar?

A. Yes, the next corollary addresses precisely this situation.

Corollary 4.4.2 (Mean Value Theorem [MVT]): Suppose
(i) f is continuous on [a, bl
(i) f’ exists on (a,b).

Then there exists a number ¢ € (a, b) for which

£(0) = (@)

floy =12

Remark: Notice that when f(a) = f(b), the Mean Value Theorem reduces to Rolle’s
Theorem.

Proof: Consider the function
p(x) = f(x) = M(z —a),
where M is a constant. Notice that p(a) = f(a). We choose M so that ¢(b) = f(a)
as well:
f(b) = f(a)

b—a
Then ¢ satisfies all three conditions of Rolle’s Theorem:

M=

(i) ¢ is continuous on |[a, b],
(ii) ¢ exists on (a,b),

(iii) ¢(a) = @(b)-

Hence Jc € (a,b) such that
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Q. We know that when f(z) is constant that f’(z) = 0. Does the converse hold?

A. No, a function may have zero slope somewhere without being constant (e.g. f(x) =
z? at x = 0). However, if f'(z) = 0 for all = € [a,b], where a # b, we may then
make use of the following result.

Corollary 4.4.3 (Zero Derivative on an Interval): Suppose f'(z) = 0 for every z in
an interval I (of nonzero length). Then f is constant on I.

Proof: Let z,y be any two elements of I, with x < y. Since f is differentiable at
each point of I, we know by Theorem 4.1 that f is continuous on /. From the MV'T,

we see that
T —y

for some ¢ € (z,y) C I. Hence f(x) = f(y). Thus, f is constant on I.

Corollary 4.4.4 (Equal Derivatives): Suppose f’'(z) = ¢/(x) for every x in an interval
I (of nonzero length). Then f(z) = g(x) + k for all x € I, where k is a constant.

Proof: Let F(x) = f(x) — g(z). Then by Corollary 4.4.3,
Fl(z) =0= F(z) =k
for some constant k.

Problem 4.10: Let f be a differentiable function on (a,b) and M be a real number
such that | f'(z)] < M for all z € (a,b). Let € be a fixed positive number.

(a) Prove that
[f(2) = fy)l < M|z —y|  Va,y € (a,b).

Let x and y be two numbers chosen from (a,b) with = < y (without loss of generality).
Since f is continuous on [z,y| C (a,b) and differentiable on (z,y), we can make use of the
Mean Value Theorem to obtain the desired result:

f(x) = fy)

=y | =@l

(b) Find a § > 0 such that
|$—y| <d= |f(l') _f(y)| <€ VI,y S (a7b)'

Note here that a single § must work for all z and y in the interval (a, b). This uniform
continuity is a stronger condition than continuity at each point = € (a, b), as the latter
allows 0 to depend on x in addition to e.

If M =0, then |f(x) — f(y)| =0 < efor all x and y in (a, b) (any § will work). Otherwise
choose § =¢/M > 0:

e —yl <d=|f(x) = fly)| < M|z —y| < Mé=€ Vz,y € (a,b).
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4.C Monotonic Functions
Definition: A function is said to be increasing (decreasing) on an interval I if

nyelo<y=flx)<[fly) (f(z)=[(y))

and strictly increasing (strictly decreasing) if
vy el <y= flx) <fly) (f(z)> fy)).

Note that strictly increasing = increasing.

Definition: A function is said to be monotonic on an interval I if it is either (i)
increasing on [I; or (ii) decreasing on I.

Corollary 4.4.5 (Monotonic Functions): Suppose f is differentiable on an interval I.
Then

(i) f isincreasing on I <= f'(x) > 0 on I;
(ii) f is decreasing on I <= f'(x) < 0on I.

Proof:
“=" Without loss of generality let f be increasing on I. Then for each x € I,

i L W) = (@)

y—z Y —T

f'(x) =

> 0.

“<” Suppose f'>0on I. Let z,y € [ with x <y. The MVT = 3¢ € (z,y) >

TW=I 20

= fly) = f(z) 2 0.
Hence f is increasing on [.
Remark: Corollary 4.4.5 only provides sufficient, not necessary, conditions for a

function to be increasing (since it might not be differentiable).

e Consider the function f(z) = |x], which returns the greatest integer less than or
equal to x. Note that f is increasing (on R) but f/'(z) A at integer values of x.

Q. If we replace “increasing” with “strictly increasing” in Corollary 4.4.5 (i), can we
then change “>” to “>"7

A. No, consider the strictly increasing function f(z) = z3. We can only say f'(z) =
322 > 0 since f'(0) = 0.
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Problem 4.11: Prove that if f is continuous on [a,b] and f'(x) > 0 for all x € (a, b),
then f is strictly increasing on [a, b].

Corollary 4.4.6 (Horse-Race Theorem): Suppose
(i) f and g are continuous on |a, b],

(ii) f’ and ¢’ exist on (a,b),

(iii) f(a) = g(a),

(iv) f'(x) > ¢ (x) Vz € (a,b).

Then f(z) > g(z) Vz € [a,b].

Proof: Consider

¢(x) = f(x) — g(x),
¢(a) 20,
¢'(x) >0 Vz e (a,b)
Suppose 3z € (a, b] such that ¢(z) < 0. But then
MVT = Fec € (a,2) 2 ¢'(c) = W <0,

which contradicts the fact that ¢'(z) > 0 on (a,b). Hence ¢(x) > 0 on [a, b]. That is,
f(x) 2 g(x) Vzelab].

e Consider f(x) =z and g(x) = sinz on [0, b], where b > 0. Then

(i) holds,

(ii) holds,

(iii) f(0) = 6(0).

(iv) f'(z) =1>cosx = ¢'(x) Vo € (0,b).

Since we can choose b arbitrarily large, we might then be convinced from Corol-
lary 4.4.6 that x > sinx for all z > 0. However, since we already used this result
to compute the derivative of sinx, this does not really constitute an independent
proof of this important inequality.
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4.D First Derivative Test

We have seen that points where the derivative of a function vanishes may or may
not be extrema. How do we decide which ones are extrema and, of those, which are
maxima and which are minima? One answer is provided by the First Derivative Test.

Definition: A point where the derivative of f is zero or does not exist is called a
critical point.

Theorem 4.4 = Local interior maxima and minima occur at critical points.

Remark: Not all critical points are extrema: consider f(x) = z* at z = 0.

Q. How do we decide which critical points ¢ correspond to maxima, to minima, or
neither?

A. If f is differentiable near ¢, look at the first derivative.

Corollary 4.4.7 (First Derivative Test): Suppose f is differentiable near a critical
point ¢ (except possibly at ¢, provided f is continuous at ¢). If there exists a § > 0
such that

G) (=) <0 Vzxe(c—46,c) (f decreasing),
>0 Vze(c,c+d) (f increasing),
then f has a local minimum at ¢;

ey >0 Vxe(c—d,c) (f increasing),
(i) f'(z) <0 Vze(cc+d) (f decreasing),
then f has a local maximum at c;

(iii) f'(z) >0on (c—0d,¢)U(c,c+0) or f'(x) <0on (c—d,¢c)U(c,c+9),
then f does not have a local extremum at c.

Problem 4.12: Give examples of differentiable functions which have the behaviours
described in each of the cases above.

Definition: The derivative of f’, that is (f)’, when it exists, is denoted either f” or
f® and is called the second derivative of f. In general, we denote the n-th deriva-
tive of f, the function obtained by differentiating f with respect to its argument
n times, by f. The parentheses help us avoid confusion with exponent notation.
It is also convenient to define f© = f itself.
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Remark: Observe that f"*1) = () and that if f™+1) exists at a point a, then
by Theorem 4.1 f and all lower-order derivatives must exist and be continuous
at a.

Problem 4.13: Suppose that two functions f and g are differentiable n times at the
point a. Prove Leibniz’s formula:

n

1)) = 3 (1)1 g o)

k=0

4.E Second Derivative Test

In cases where the second derivative of f can be easily computed, the following test
provides simple conditions for classifying critical points.

Corollary 4.4.8 (Second Derivative Test): Suppose f is twice differentiable at a
critical point ¢ (this implies f'(c) = 0). If

(1) f"(c) > 0, then f has a local minimum at ¢;
(ii) f"(c) <0, then f has a local maximum at c.

Proof:

(i) f"(c) > 0= lim M >0 = lim f'(v)

T—C r —cC r—=c X — C

<0 Vre(c—9d0),

>0 Vze(cc+9)

= f has a local minimum at ¢ by the First Derivative Test.

>0

= 35>09f’(x){

(ii) Exercise.
Remark: If f”(c¢) = 0, then anything is possible.

o fz) =27,
f(x)=3z*>=0at z =0,
f'(x) =6z =0at x =0,

f has neither a maximum nor minimum at x = 0.

o fz) =2,
f(z) =423 =0at z =0,
f"(x) =122 =0 at x = 0,
f has a minimum at x = 0.
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e f(x) = —2* has a maximum at x = 0.

Remark: The First Derivative Test can sometimes be helpful in cases where the
Second Derivative Test fails, e.g. in showing that f(z) = z* has a minimum at
= 0.

Remark: The Second Derivative Test establishes only the local behaviour of a func-
tion, whereas the First Derivative Test can sometimes be used to establish that an
extremum is global:

.2 1N <0 Vo <0,
fo = rw=u{ 0 W0

Since f is decreasing for x < 0 and increasing for x > 0, we see that f has a global

minimum at z = 0.

Corollary 4.4.9 (Cauchy Mean Value Theorem): Suppose

(i) f and g are continuous on |a, b],

(ii) /" and ¢ exist on (a,b).
Then there exists a number ¢ € (a,b) for which
F'(©)g() = g(a)] = g'(c)[f(b) = f(a)].
Proof: Consider

¢(x) = [f(z) = f(a)]lg(b) = g(a)] = [F(b) = fla)]lg(x) — g(a)].

Note that ¢ is continuous on [a, b] and differentiable on (a,b). Since ¢(a) = ¢(b) = 0,
we know from Rolle’s Theorem that ¢'(¢) = 0 for some ¢ € (a,b); from this we
immediately deduce the desired result.

4.F L’Hopital’s Rule

Corollary 4.4.10 (L'Hopital’s Rule for 3): Suppose f and g are differentiable on
(a,b), ¢'(x) # 0 for all z € (a,b), hril f(z) =0, and lim g(z) = 0. Then
T—0"

T—b~

lim m:L: lim ﬂ:L.
z—b— ¢'(7) z—b— g(x)

This result also holds if
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(i) lim is replaced by lim ;

T—b— z—at

(ii) lil})l is replaced by lim and b is replaced by oc;
r—b— T—>r00

(iii) hril is replaced by lim and a is replaced by —ooc.
r—b— T—r—00

Proof: Theorem 4.1 = f and ¢ are continuous on (a,b). Consider

R

G<x>_{g(x) a<xz<b,
0 x =Db.
Since lim, - f(z) = 0, and lim, ;- g(z) = 0, we know for any = € (a, b) that F' and
G are continuous on [z,b] and differentiable on (z,b). We can also be sure that G
is nonzero on (a,b): if G(z) = 0 = G(b) for some z € (a,b), Rolle’s Theorem would
imply that G’, and hence ¢, vanishes somewhere in (z,b).

Given € > 0, we know there exists a number ¢ with 0 < § < b — a such that

!
x € (b—0,b) = f/(x) —L‘ < €.
g'(z)
If x € (b—6,b), Corollary 4.4.9 then implies that there exists a point ¢ € (z,b) such
that
fl@) _F(x) Fz)-F@b) _ F) _ flo)
g(z)  Gx) G@)-Gb) G g
so that )
)|y
g9(x g'(c)
That is, lim M = L.
e—b— g(x)
e Using [L’Hopital’s Rule, we find
2
lim tanzx _q lim sec T _ 1
x—0 €T x—0
[ J
Coat—1 na™ 1
lim =n < lim =n.
=1  — z—1 1

Remark: [L’Hopital’s Rule should only be used where it applies. For example, it

should not be used for when the limit does not have the % form. For example,
-1 1
0= lim — # lim = 1.

z—1 €T rz—1
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Definition: If for every M > 0 there exists a § > O such that z € (b —4,b) = f(z) > M,
we say liril f(z) = 0.
x—b—

Corollary 4.4.11 (L’Hopital’s Rule for 2): Suppose f and g are differentiable on
(a,b), ¢'(x) # 0 for all = € (a,b), and lirlr)l f(z) = oo, and lil})l g(x) = 0o. Then
x—b— x—b—

tim ) oy L8 g
e—b- g () e—b— g(x)

This result also holds if
(i) lim is replaced by lim ;
T—b— z—at

(ii) lim is replaced by lim and b is replaced by oo;

r—b— T—00

(iii) liI})l is replaced by lim and a is replaced by —oc.
rz—b— Tr——00

Proof: We only need to make minor modifications to the proof used to establish
Corollary 4.4.10. Choose § such that f(z) > 0 and g(z) > 0 on (b—¢,b) and redefine

F(z) = Gla) =4

& b-d<a<b, {i-b—5<x<a
0 r =b,

0 x =Db.
Problem 4.14: Determine which of the following limits exist as a finite number,

which are oo, which are —oo, and which do not exist at all. Where possible,
compute the limit.

()

. 99\ o 1
lim sin(z””) — sin(1)
rz—1 €T — 1

One could use L’Hopital’s Rule here, but it is even simpler to note that this is just the
definition of the derivative of the function f(z) = sin(z%?) at z = 1. Since

f'(z) = cos(2°7)992%,

the limit reduces to f'(1) = 99 cos(1).

(b)
. tanz — 1
lim ———
zow/4 T — 71'/4

Letting f(x) = tanx, we see that this is just the definition of f/(7/4) = sec?(7/4) = 2.
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()

tanx — x
lim ——
r—0 x3
)/ SN SN a2 e a2 a2 o
. sectx —1 . 2sec’xsinx . —b6sec®xsin®x + 2sec” rcosx 1
=lim ———=Ilim ——— = lim = -,
x—0 3352 z—0 ox x—0 6 3

on applying the 0/0 form of L’Hopital’s Rule three times. Alternatively, after the second

application of L’Ho6pital’s Rule, one can use the fact that lin}] sinz/z = 1.
T—>

4.G Taylor’s Theorem
Corollary 4.4.12 (Taylor’s Theorem): Let n € N. Suppose

(i) f"Y exists and is continuous on [a, b],

(ii) f™ exists on (a,b).

Then there exists a number ¢ € (a, b) such that

sy =3 O o) Co D oo
k=0 é,n
That is,
fb) = f(a)+ (b—a)f'(a) + (b— a)Qf”(a) +.F (”_—‘Wﬂ"—l)(a) + R,.

(n—1)!

Remark: This is known as the Taylor expansion of f at b about a. The term R, is
known as the remainder after n terms.

e Forn =1:

70y = =y + C g
ie. f(b) = f(a)+ (b—a)f(c)  (MVT).
e For n = 2: ; )
£6) = fla) + (b —a)f'(a) + L= prie),
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Remark: It is interesting to notice that for functions with continuous second deriva-
tives, Theorem 4.4.12 implies the Second Derivative Test. If f’(a) = 0 and f”(a) >
0, then 30 > 0> f"(¢) > 0Vc € (a—d,a+9). Hence

O () > fa),

i.e. f has a local minimum at a. Likewise, if f’(a) = 0 and f”(a) < 0, f has a
maximum at a.

b—al <d= f(b) = f(a)+

Proof (of Taylor’s Theorem): We will apply Rolle’s Theorem to

B — (b—2)" .
p(x) = fla) + Y P (@) + M~ o),

where M is a constant. Noting that ¢(b) = f(b), we choose M so that ¢(a) = f(b)
also:

n—1 —a k
£8) = ola) = £(@) + 3 O 0 a) 1 2100 - a (1)
k=1 ’
That is, we choose
n—1 h— k
zw:@éagpw—f@—kﬂL@@¢Wm1
Note that ¢(z) is continuous on [a, b]. Using the Chain Rule, we find that
") = (g = _(b_x)kfl (k) (o (b — ) F+D) ()| — (b — 2L
o) = Py |- e + B @) i - o
— ! !
n—1 -1 -1
= - 3 O ) 1 30 O ) 2yt
2= =) 2!
(b— )t

= fi@) = f(z) +

exists Vx € (a,b). We then apply Rolle’s Theorem to deduce that there exists a
number ¢ € (a,b) such that

o:d@ﬁi%gﬁfﬂW@—mvﬂw1M

1
— — ()
= M= o ™ (c).
Upon substituting this result into Eq. (4.1), we obtain Taylor’s Theorem:

10 = s+ Y O o+ 2
k=1 ' '

F(e).
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Remark: If | f((c)| < M for all ¢ between b and a then |R,| < M |b—al" /n! on
this same interval.

e Compute the first three digits of sin1 after the decimal point and determine its
value correctly rounded to two digits.

Step 1: Let f(x) =sinz. Choose a value a reasonably close to 1 at which the value
of f and its derivatives are known, such as a = 0.

Step 2: Write down the Taylor expansion to enough terms so that |R,| is less than
or equal to the allowed error. Set b = z.

—0)? —0)3 —0)*
sinz = sinO—l—(x—O)cosO—%sin@—(xT)cosO—i-(x o ) sin 0
(z—0)° (x—0)°
+ = cos(0 — i sin0 + Ry,
3 b
= x—y‘f—g‘i‘R%
where Ry = —%(z — 0)"cosc for some ¢ € (0,z). For 2 = 1 we know that

lcosc| < 1, so

1 1
|R7] < = = —— < 0.0002

71 5040
and
T PO P Ly VLT
ST T 0 T 120 Y

Hence sin 1 &~ 0.8416 & 0.0002, so the first three digits of sin1 are 0.841. If we round
this result to two digits after the decimal place, we obtain sin 1 ~ 0.84.

Definition: If lim R, = 0 in the Taylor expansion of f at b about a then

n—oo

p) =S O poy

k!
k=0

This is known as the Taylor Series of f at b about a.

Definition: The special case of a Taylor Series about a = 0 is sometimes known as
a Maclaurin Series.
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Problem 4.15: Let f(z) = v1+ z.

(a) Determine the first three terms of the Taylor expansion of f(x) about the
point a = 0,

Recall that the remainder term Rj is given by

Rs = (x;—!a)gf(?’)(c).
We find
@) = (3)a o2
12w = (3)(-3 )a+ae,
o= () (oo
Hence

1\ z 2 22

fl@y=1+(z)=—(= $—2+R 142 T 4R
- 311 9 ) 2l 37 T3 3

(b) Use part (a) to find a lower bound for {*’/g and show that your result approx-

imates the exact value to within 1%. (You may leave your answer as a fraction.)
5/3 1 1\ (3) 2\ (3)? 1 1 41
Sop(c) =14 ()2 ()2l — 14—~ +Ry=— 1R
2 f(z) +<3) o) =Ty g =gt i

where s
B o)

for some number ¢ € (0, %) The third derivative of f at ¢ can be easily bounded:

oxrma= ()E)E) -2

OSRsé(%)B<

R3 =

SO

27) T 2ax27 S24x5 “100 S 100V 2

10) ) 1 1 1 3/3
3!

Thus f/g lies in the interval
41 41 n 1
36’ 36 100 |
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Problem 4.16: Find the Taylor series for f(x) = sin®x about z = 0. Hint: after
computing the first derivative, simplify the result before proceeding to take further
derivatives.

4.H Convex and Concave Functions

Definition: A function f is convexr (sometimes called concave up) on an interval [
if the secant line segment joining (a, f(a)) and (b, f(b)) lies on or above the graph
of f for all a,be I.

Definition: A function f is concave (sometimes called concave down) on an interval
I if —f is convex on I.

Definition: An inflection point is a point on the graph of a function f at which the
behaviour of f changes from convex to concave. For example, since f(z) = x3 is
concave on (—oo, 0] and convex on [0, 00), the point (0,0) is an inflection point.

Remark: Since the equation of the line through (a, f(a)) and (b, f(b)) is

the definition of convex says

f(z) < fla) + W(w— a) Vx€la,b], Va#bel (4.2)

This condition may be rewritten by re-expressing the linear interpolation of f
between a and b on the right-hand side of Eq. (4.2):

f(a:)g(z:z)f(a)qL(i:;)f(b) Vo elab], Yatbel  (4.3)

o £(b) — f(a)

flz) < f(b)+ P (x—b) Vzelab, Ya#bel. (4.4)

It is sometimes convenient to introduce the parameter ¢t = , in terms of

which we may express = b — (b — a)t and

x—a_(b—a)—(b—a)t_l_t
b—a b—a B '
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This allow us to restate Eq. (4.3) in parametric form:
flta+ (1 —=1t)b) <tf(a)+ (1 —1t)f(b) vVt € [0,1], Va,bel. (4.5)
The convexity condition may also be expressed directly in terms of the slope of a
secant:
fz) = fla) _ f(b) = f(a) _ f(b) = f(2)

T —a b—a b—=x

Vr € (a,b), VYa#bel.  (4.6)

The left-hand inequality follows directly from Eq. (4.2) and the right-hand inequality
follows from Eq. (4.4).

Theorem 4.5 (First Convexity Criterion): Suppose f is differentiable on an interval
I. Then

(1) f is convex <= f’ is increasing on I;

(ii) f is concave <= f' is decreasing on I.

Proof: Without loss of generality we only need to consider the case where f is
convex.

“=" Suppose f is convex. Let a,b € I, with a < b, and define
_ f@) - f(a) _ f() — f(=)
Tr—a (.Z'?éa), M(I‘)— b—l'
From Eq. (4.6) we know that
m(z) < m(b) = M(a) < M(x)

(x #0).

whenever a < x < b. Hence
f(a) = li_r)n m(z) = lim m(z) <m(b) = M(a) < lim M(z) =lim M(x) = f'(b).

r—a™t z—b— z—b

Thus f’ is increasing on [.

“<” Suppose f’is increasing on I. Let a,b € I, with a < b and = € (a,b).
By the MVT,

f@) = fla) _ ), fb) — f(x)

T —a b—x

= ['(ca)

for some ¢; € (a,x) and ¢y € (z,b). Since f’ is increasing and ¢; < cq, we
know that f’(c1) < f’(c2). Hence

f@) = fla) _ ()~ f()

v—a ~  b—a
jf(x)[xiamix} < bfﬁbl+;(_®a _ f(b)(rf;b—_al;xf(_al()b—x)’

which reduces to Eq. (4.3), so f is convex.

Corollary 4.5.1 (Second Convexity Criterion): Suppose f” 3 on an interval I. Then
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(i) fisconvexon I < f"(x) >0 Vz eI,

(ii) fis concave on I <= f"(z) <0 Vzel.

Proof: Apply Corollary 4.4.5 to f'.

Corollary 4.5.2 (Tangent to a Convex Function): If f is convex and differentiable
on an interval I, the graph of f lies above the tangent line to the graph of f at
every point of I.

Proof: Let a € I. The equation of the tangent line to the graph of f at the
point (a, f(a)) is y = f(a) + f'(a)(x — a). Given z € I, the MVT implies that
f(z) — f(a) = f'(¢)(x — a), for some ¢ between a and x. Since f is convex on I, we
also know, from Theorem 4.5, that f’ is increasing on I:

r<a=c<a= f'(c) < f'(a),
r>a=c>a= f'(c) > f'(a).
In either case f(x) — f(a) = f'(¢)(x —a) > f'(a)(x — a). Hence
f(x) > f(a)+ f'(a)(x —a) Vz el
Remark: For a function f with a continuous second derivative, Corollary 4.5.1

and 4.5.2 = Second Derivative Test: f”(a) > 0 and f” continuous = f” > 0

in (& — d,a + §) for some § > 0; this implies that f is locally conver. Given
f'(a) =0, we deduce f(z) > f(a) for all x € (a — d,a + 9).

Corollary 4.5.3 (Global Second Derivative Test): Suppose f is twice differentiable
on I and f'(c) =0 at some c € I. If

(i) f"(x) >0 Vz eI, then f has a global minimum at ¢;

(i) f"(x) <0 Vz €I, then f has a global maximum at c.

Proof: These results follow from Corollaries 4.5.1 and 4.5.2, upon noting that the
tangent line to the graph of f at c¢ is the line y = f(c).

e Consider f(x) = T2 R.
x
Observe that f(0) = 1 and f(z) > 0 for all z € R and lim f(z) = 0. Note

r—=+00
that f is even: f(—z) = f(z). Also, 1+ 2% > 1= f(z) <1 = f(0), so f has a
maximum at z = 0. Alternatively, we can use either the First Derivative Test or
the Second Derivative Test to establish this. We find

.
Fe) =~y
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and,
—2 2(2z)2x -2 —22% +82? 2(32%—1)

fe) = Q4o (a2 (+ap  (+a)

f'(x) >0 on (—o0,0) = f is increasing on (—o0,0),
f'(x) <0on (0,00) = f is decreasing on (0, 00)
= f has a maximum at 0.

First Derivative Test: {

Second Derivative Test: f'(0) =0, f”(0) = =2 < 0 = f has a maximum at 0.
( 1 1] 1
f"(xz) >0 for |x| > —=, i.e. f is convex on (—oo, ——| U [— oo) )

V3 VEIRRRVED
-

1

. 1
Convexity: f"(x) <0 for |x| < —, i.e. f is concave on [

V3

1
f"(x) =0 at =—=; these correspond to inflection points.
\

V3

Problem 4.17: Consider the function f(x) = (z + 1)2%/3 on [1,1].
(a) Find f'(x).

On rewriting f(z) = 2°/3 + /3 we find

~1/3
f(z) = ng/g + %x_l/?’ = %(5m +2) (z#0).

(b) Determine on which intervals f is increasing and on which intervals f is de-

creasing.
Since
>0, —1<x<-2/5,
=0, z=-2/5
fl(x)¢ <0, —2/5<z<0,
ﬂ €T = 07

>0, 0<z<1,

we know that f is increasing on [—1,—2/5] and [0, 1]. It is decreasing on [—2/5,0].

(c) Does f have any interior local extrema on [—1, 1]7 If so, where do these occur?
Which are maxima and which are minima?

Note that f has two critical points: # = —2/5 and x = 0. By the First Derivative Test,
f has a local maximum at x = —2/5 and a local minimum at z = 0.

(d) What are the global minimum and maximum values of f and at what points
do these occur?

On comparing the endpoint function values to the function values at the critical points,
we conclude that f achieves its global minimum value of 0 at x = —1 and at x = 0. It has
a global maximum value of 2 at x = 1.
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(e) Determine on which intervals f is convex and on which intervals f is concave.
Since f"(x) = 1@0:1:_1/3 — 27743 = %x_4/3(5x — 1), we see that

<0, —-1<z<0,

A, z =0,
() <0, 0<xz<1/5,
=0, z=1/5

>0, 1/5<az<1.

Thus, f is concave on [—1,0] and [0,1/5] and convex on [1/5,1]. Note that f is not concave
on the interval [—1,1/5].

(f) Does f have any inflection points? If so, where?

Yes: f has an inflection point at = 1/5.

(g) Sketch a graph of f using the above information.

f(z) 2

| | | L a I | | | |

-1 —-0.8-0.6-0.4-0.2 UO 02 04 06 08 1
T

4.1 Inverse Functions and Their Derivatives

[Spivak 1994, p. 227]
[Muldowney 1990, p. 103-111]
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This section addresses the question: given a function f, when is it possible to find
a function g that undoes the effect of f, so that

Recall that a function is a collection of pairs of numbers (z,y) such that if (z,y;) and
(x,y9) are in the collection, then y; = ys.

Definition: A function f: A — B is one-to-one on its domain A if, whenever (1, y)
and (x,y) are in the collection, then x; = x5. That is,

r1 =1y <= f(x1) = f(x2).
We say that such a function is 1-1 or invertible.

This can be restated using the horizontal line test: a set of ordered pairs (z,y) is
a one-to-one function if every horizontal and every vertical line intersects their graph
at most once.

Remark: Equivalently, a 1-1 function f satisfies

11 # Ty = [f(21) # f(22).
e f(z) =z and f(z) = z® are 1-1 functions.
e f(x) =% and f(r) = sinz are not 1-1 functions.

Remark: Sometimes a noninvertible function can be made invertible by restricting
its domain.

e f = sinx restricted to the domain [—7, 7] is 1-1.

Remark: If f: A — B is 1-1 then the collection of pairs of numbers (y, z) such that
(x,y) belong to f is also a function.

Definition: The function defined by the pairs {(y,z) : (x,y) € f} is the inverse
function f~': B — A of f.

Problem 4.18: Show that the inverse of a 1-1 function is itself an invertible function;
that is, it satisfies both the horizontal and vertical line tests.



4.I. INVERSE FUNCTIONS AND THEIR DERIVATIVES 113

e The inverse of the function sin z restricted to the domain [—7, 7] is denoted arcsin
T T

or sin~" ; it is itself a 1-1 function on [—1,1], yielding values in the range [—%, 5].

Remark: Do not confuse the notation sin™! = with ﬁ; they are not the same func-

tion! Because of this rather unfortunate notational ambiguity, we will use the
short-hand notation f™(z) to denote (f(z))™ only when n > 0; in particular, we
reserve the notation f~'(z) for the inverse of f.

Problem 4.19: Suppose that f and g are inverse functions of each other. Show that
g(f(x)) = x for all z in the domain of f and f(g(y)) = y for all y in the range of f.

Theorem 4.6 (Continuous Invertible Functions): Suppose f is continuous on I.
Then f is one-to-one on I <= f is strictly monotonic on I.

Proof:

“=" Let f be a continuous one-to-one function. If f were not strictly
monotonic, we could find points a,x,b € I with a < x < b such that

fla) < f(x) and f(z) > f(b)

fla) > f(x) and f(x) < f(b).

Since f is one-to-one on I, we know that f(a) # f(b). Consider the first
case. If f(a) < f(b) < f(z), IVT = there exists ¢ € (a,z) such that
fle) = f(b). If f(b) < f(a) < f(z), IVT = there exists ¢ € (x,b) such
that f(c) = f(a). These statements contradict the fact that f is one-to-
one on I. Upon reversing these inequalities, we obtain a contradiction for
the second case also.

“<” Without loss of generality, suppose f is strictly increasing on I.
Consider any points a,b € I. Since a < b = f(a) < f(b) and a > b =
f(a) > f(b), we see that f(a) = f(b) = a =0b.

Problem 4.20: Prove that if f is continuous on [a,b] and f'(x) > 0 for all = € (a, b),
then f is 1-1 on [a, b].
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Corollary 4.6.1 (Continuity of Inverse Functions): Suppose f is continuous and
one-to-one on an interval I. Then its inverse function f~! is continuous on f(I) =

{f(z) :z € I}.

Proof: Theorem 4.6 = f is strictly monotonic on I.
It is sufficient to consider only the case of a strictly increasing function:

T < X9 <= f(x1) < f(x2).
Denoting y; = f(z1) and yo = f(x2) we can rewrite this as

7 ) < [ y) <= yi <.

Hence f~! is also increasing. Note that this means that we can apply f~! to both
sides of an inequality.

Let a be an interior point of I. Given e > 0 small enough so that [a —¢,a+€] C I,
let 0 = min{f(a) — f(a —¢€),f(a+¢€) — f(a)} > 0. The IVT implies that the
image of the interval [a — €, a + €] under the continuous function f is also an interval
(cf. Corollary 3.4.1), so every point y € [f(a — €), f(a + €)] is in the domain of f~'.
Hence

ly—fla) <d = fla—e)< fla)=d<y<fla)+d< flate)
= a—e<f 'y <a+te
= [T (fla) —e< fTHy) < fTH(f(a)) +e
= |y - (f)| <e

Thus, f~! is continuous at f(a).

If a is an endpoint of I, a one-sided version of this argument shows that f~! has
the appropriate one-sided continuity.
Corollary 4.6.2 (Differentiability of Inverse Functions): Suppose f is continuous

and one-to-one on an interval I and differentiable at a € I. Let b = f(a) and
denote the inverse function of f on I by g. If

(i) f'(a) =0, then g is not differentiable at b;

(ii) f’(a) # 0, then g is differentiable at b and ¢'(b) =

f'(a)

Proof:
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(i) If g were differentiable at b then g(f(x)) = 2 = ¢'(f(a))f'(a) =1 =0=1, a
contradiction.

(ii) For z # a, let y = f(x) and consider
9y) —gb)  xz—a
y—b f(x) = f(a)’
where b = f(a) and a = g(b).

Corollary 4.6.1 and Corollary 3.1.6 = there corresponds to each sequence {y,} — b
a sequence {x,} — a, where z,, = g(y,). Theorem 3.1 then tells us that

— — 1
lim 9() —9(b) = lim r—a —

s y—b  aesaf(z)— fla)  fila)

that is,

e The inverse of the function f(z) = 2% is f~'(y) = y'/3 since y = 2° = z = y%.
Notice that f'(z) = 3z* # 0 for x # 0 (i.e. y # 0). We can then verify that

1 1 1

Wl

d .y, 1 _ _
o W T TR T )

e What is the derivative of y = arctanz (or y = tan~!z, the inverse function of
xr = tany?

d 1 d 1
Corollary 4.6.2 = & _ —- Where z = tany and o _ . That is,
dx = dy  cos?y
dy 1 9
— = = cos” y.
dx ;2 v
cos? y
Normally, we will want to re-express the derivative in terms of x. Recalling that
tan?y + 1 = m and r = tany, we see that
dy 1 1

dr  1+tan’y T 1422

1
d—arctana: = on (—o0,00).

T 1+ 22
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Remark: Although f(x) = tanz does not satisfy the horizontal line test on R, it does
if we restrict tanx to the domain (-7, 7). We call tanx on (—7%, 7) the principal
branch of tan x, which is sometimes denoted Tan z. Its inverse, which is sometimes

T T

written Arctanz or Tan™ 'z, maps R to the interval (=5, %)

Problem 4.21: Compute 7 to 1 digit accuracy by using the fact that 7 = 4 Arctan 1
and considering the Taylor expansion for Arctanx about a = 0.

Remark: To go to 2 or more digits, you will probably want to write a small program
to sum up the series you get. This is not a very efficient way of computing 7!

e Consider f(x) =+/1 — 22, which is 1-1 on [0, 1].

Note that f'(z) = — =7 exists on 0,1).

Nowy=V1-22=x=/1—-y=x=f"y) = f(y).
In this case f and f~! are identical functions of their respective arguments!

Loy = 1
! () i)
T
=
VISP
()
_ _VI=F@P
fw)
_ 1-(1-9%
1 —y?
E— on
- s wb
e y=sinzris 1-1 on [—g,g}
d—y:cosxsé00n (=5,5)

dz
The inverse function (as a function of y) is

1

xr = arcsiny (or x =sin" " y),

with derivative
dx 1 1

@ .
dy d cosw
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We can express cos x as a function of y:

cosxr = 1 —sin’x

V 1- y27
noting that cosz > 0 on (-7, %), to find
— arcsiny = ———= on (—1,1).
dy 1—y2
That is,

d 1
— arcsinz = —— on (—1,1).

dx V1— 22

e y=coszx is 1-1 on [0, 7].

Z—z = —sinz # 0 on (0, 7).

The inverse function x = arccosy (or x = cos™!y) has derivative
dx 1 1
dy B % T “sina’

which we can express as a function of y, noting that sinz > 0 on (0, 7),

sinz = V1 —cos?x = /1 —12.

1
. ——arccosy = —————,
dy 1— 2
ie.
— arccos r = R on (—1,1).
dx 1 — 2
It is not surprising that % arccos r = —% arcsin z since arccosr = 7 — arcsin x,

as can readily be seen by taking the cosine of both sides and using cosy = sin(§ — y).

e Prove that cos™'z +sin™ 'z = 5 for all z € [-1,1]. Let

f(r) = cos ' +sinta
—1
/ X —= —|— =
f@ V1—22 1 —2a?
= f(x) = ¢, a constant.

Set x = 0 to find ¢: .
c=f(0)=cos 10 = 3

L f(x) = g for all x € [—-1,1].
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Problem 4.22: Let f(z) = sin"*(2? — 1). Find

(a) the domain of f;

The inverse function y = sin~!'z has domain [~1,1], and 22 — 1 € [~1,1] implies
x? € [0,2]. Hence, the domain of f is [—v/2,v/2].

(b) f'(x);

Letting y = sin~!(22 — 1), we first find the derivative for z > 0:

22 —1 = siny
=z = /siny+1
dx cos Yy

= — I
dy 2¢/siny + 1
VI—(@2—-1)2 222 -2t

2V x2 2
@ B 2x
de 202 — g4

Since the derivative of an even function is odd (and vice-versa) we see that the same
result holds for z < 0 as well.

Alternatively, one could use the formula for the derivative of sin~! z together with the
Chain Rule.
(¢) the domain of f’.
The domain of f' = dy/dx is the set of x such that 222 — z* > 0:
222 > 2t = 2> 2% ifx #£0.
. domain of f"is {z:0 < |z| <V2} = (=v2,0) U (0,V2).
Problem 4.23: Suppose that there exists a positive differentiable function y = f(z)

on R such that f'(z) = f(x) for all z € R.

(a) Prove that f is one-to-one.

As we have previously seen from the Mean Value Theorem, f’(x) > 0 implies that f is
strictly increasing. Hence, f is one-to-one.

(b) Prove that the inverse function g given by = = g(y) is differentiable.

This follows from Corollary 4.6.2 since f/(z) > 0 for all x € R.

(c¢) Compute ¢'(y). As usual, express your answer as a function of the argument y.

1 1 1

/
WP @y
This is an example of a function that differentiates to 1/y, as we sought earlier. In Math
118, we will establish the existence of g(y), which we will come to know as the logarithmic
function log(y) (we have already seen that g cannot be written as a finite sum of powers

of y).
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4.J Implicit Differentiation

Suppose that a variable y is defined implicitly in terms of x and we wish to know dy/dz.
For example, given the implicit equation

v+ 3y +3y+1=2a"+u, (4.7)

we could solve for y to find
(y+1)°=2"+a

:>y—|—1:(9c5—|—x)%

dy 1 5 —2/p 4
— = = 1). 4.
:>da: 3(ZE + )73 (bz* + 1) (4.8)

But what happens if you can’t (or don’t want to) solve for y? You might try first
to solve for z in terms of y and then find the derivative dz/dy of the inverse function.
But what if this is also difficult?

It is often easier in these cases to differentiate both sides of Eq. (4.7) with respect
to z, noting that y = y(z):

d

. [y (x) + 3y*(z) + 3y(z) + 1] = %(ﬁ + ).

By the Chain Rule, we find
(3y* + 6y + 3)y'(z) = ba* + 1,
which we can easily solve to obtain dy/dx as a function of x and v,

dy Szt 41 5zt + 1
&9 _ = , (4.9)
dr  3y*2+6y+3 3(y+1)?

Once we know an (z,y) pair that satisfies Eq. (4.7), we can immediately compute the
derivative from Eq. (4.9).
It is instructive to verify that Eqs. (4.8) and (4.9) agree:
dy 5zt + 1 5zt + 1

de 3(y+172 3(a® + x)5

Problem 4.24: Suppose that f and its inverse g are twice differentiable functions
on R. Let a € R and denote b = f(a).

(a) Implicitly differentiate both sides of the identity g(f(x)) = x with respect to x.
By the Chain Rule,

g'(f(@)f(z) =L
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(b) Using part(a), prove that f’'(a) # 0.

If f'(a) = 0, we would obtain a contradiction:

0=yg'(f(a)f'(a) =1.

(c) Using parts (a) and (b), find a formula expressing ¢'(b) in terms of f'(a).

, - 1
7O = Fay
(d) Show that
ey f//(a)
70 = ~{Fap

On differentiating the expression in part (a), we find that

9"(F@DIf (@) + g (f(2)) f" () = 0.
On setting # = a and using part(c), we find that

" / 2 f,,(a)
g N @F + s

from which the desired result immediately follows.

:()7



Chapter 5

Integration

[Muldowney 1990, pp. 125]
[Spivak 1994, Chapter 13|

5.A The Riemann Integral

Suppose, given a bounded function f(z) > 0 on [a, b], that we wish to determine the
area of the region
S={(z,y):a<z<b 0<y< f(x)}.

That is, we want to find the area of the region bounded by the graph of f(x), the z
axis, and the lines x = a and = = b.

Consider a union £ of non-overlapping rectangles that are each contained within S,
as illustrated in Figure 5.1. Also consider a union U of non-overlapping rectangles
that together contain S, as illustrated in Figure 5.2.

f(@) f@)
/ 4Z 7

a b a b
Figure 5.1: Lower rectangles Figure 5.2: Upper rectangles

Notice that
area £ < area S < area U.

We now use this construction to give a precise definition for the concept of area.

121
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Definition: If there is a unique number « satisfying
area L < o < area U
for all such rectangular unions, we define
area S = «
and write o = fab f, the Riemann integral over [a, b] of f.
The following definitions will help us formalize this notion.

Definition: Let [a, b] be a closed interval. A partition of [a, b] is a finite set of distinct
points from [a, b] that includes the endpoints a and b. It is convenient to list the
points of a partition P = {x¢,x1,...,2,} in increasing order: a =z < x; < ... <
x, =b.

Definition: A partition @ of [a, b] is a refinement of a partition P of [a,b] if Q D P.

Definition: Let f be a bounded function on [a,b] and P = {zg,21,...,2,} be a
partition of [a,b]. For each interval i =1,2,...,n we let

m; = inf {f(z): 2,1 <z <},
M; =sup {f(z) : z;_1 <z < x;}.

Then we define

L(P,f)=mq(z1 —x0) + ma(xe — 1) + ... + Mp(Tp — Tp_1),
Z/[(P, f) = Ml(l’l - l’()) + MQ(ZEQ - 171) + ...+ Mn(ZL‘n — xn—l)

to be the lower and upper sums, respectively, of f with respect to P.

Remark: Since m; < M; for each © = 1,2,...,n, we see for any partition P that

L(P, [) <U(P, ]).

Lemma 5.1 (Partition Refinement): If P and @ are partitions of |a,b] such that
Q D P, then

L(Pf) < LQ. f) U, [) SU(P, f).

That is, refinement increases lower sums and decreases upper sums.

Proof: It is sufficient to prove the lemma when () contains just one more point
that P. (Why?) Then for some n € N and k € {1,2,...,n} we have

P = {xﬂwxlv"'7xk717xk7"'7xn}7
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Q=A{zo,x1,. .., Tp—1,¢, Thy- -, Tn}.
Recall
my = inf{f(x) : x € [zp_1, ]}
Let

my, = inf{f(x): x € [11_1,q|},
my = inf{f(z) : x € [q, x|}

Note that my < mj and m; < mj. Then

k—1 n
L£Q.f) = Zmz(l‘z — 1) + mi(q — zp—1) + my(ve — q) + Z mi(x; — Ti-1)
i=1 i=k+1
k—1 n
Zmz‘(!Ei — xi1) + mp(q — Tp—1) + Mo — q) + Z m;(z; — x_1)
i=1 i=k+1

v

n

k-1
= Zmz(% — @i1) + mg(Tk — Tp-1) + Z mi(x; — i) = L(P, f).
i=1

i=k+1

The proof for upper sums follows upon replacing inf with sup and reversing the sign
of the inequalities.

Lemma 5.2 (Upper Sums Bound Lower Sums): Let f be bounded on [a,b]. If P
and @ are any partitions of |a,b], then

L(P,f) <UQ,[)

That s, any upper sum of f is an upper bound for all lower sums and any lower
sum of f is a lower bound for all upper sums.

Proof: Consider the partition P U Q. Then P U (Q is a refinement of P and also

of Q:
PCcPUQ, QCPUQ.

Hence Lemma 5.1 =

L(Pf)<LPUQ, f) <UPUQ,[) U, )

Definition: The lower integral and upper integral of f are, respectively,

b
/ f =sup{L(P, f) : V¥ partitions P of [a,b|},

/bf = inf{U(P, f) : V partitions P of [a,b]}.
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Q. Do the sup and inf here always exist? Note that the set of lower sums is nonempty
and bounded above by any given upper sum (Lemma 5.2).

Lemma 5.3 (Lower Integrals vs. Upper Integrals): Let f be bounded on [a,b]. Then

/Lbfﬁff-

Proof: We first show that f: f is an upper bound for all lower sums. Consider any
lower sum. Being a lower bound for the entire set of upper sums (by Lemma 5.2), it

must be less than or equal to the greatest lower bound f: f of the set of upper sums.
That is, f; f provides an upper bound for all lower sums.

But ff f is the least upper bound of all lower sums. Hence

Lbf < /abf-
=

——
sgp{[,(P, N} irlgf{U(P, f)}

Definition: If

/Lbf=ff=a,

we say that f is Riemann integrable on [a,b] and define fab f = a. The number
fab f is called the Riemann integral of f on [a,D].

Since, for any partition P,

(P f) < / < Zf <u(p, f),

this definition is seen to be equivalent to our previous definition of the Riemann
integral. That is, if there exists a unique number « such that

L(P,f)<a<U(P,f)

for all partitions P of [a, b], then f is Riemann integrable on [a, b] and f; f=a.
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e Consider f(z)=¢, a<z<b.
Consider P = {a,b}. Then

L(P,f)=c(b—a), U(P,f) =c(b—a)

and

/bf = sup{L(Q, f) : Q is a partition of [a,b]} > L(P, f) = c¢(b— a),

[ =mte(@.5) - @ s paviton of [ By <ULP ) = (0 ),
/Lbfsz.
[i<[t
Lbf:ff:c(b—a):x/:f:c@_a).

Remark: By definition, for f: f to exist it is necessary that f have an infimum and
supremum on all possible subintervals of [a, b]. That is, a function must be bounded
on [a,b] in order to be Riemann integrable on [a, b].

so that
But Lemma 5.3 =

Thus

Theorem 5.1 (Integrability): fab f exists and equals @ <=> there exists a sequence
of partitions { P}, of [a,b] such that
lim £(P,, f) = a= lim U(P,, ).
n—oo n— oo

Proof:
“=" Suppose fff = «. That is,

/ibfszza.

This means that for each n € N, there exist partitions @, R,, of [a, b] such
that

1 (otherwise o would not be the least upper
S <
R < LQwf)sa bound of the set of all lower sums)

1
a < Z/{(Rn,f)<a+g
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Let P, =Q,UR,. Note P, D Q,, and P, D R,,.
Lemma 5.1 =

L(Qn, [) S L(Py, ) SUP,, ) SU(R,, f).
Hence I 1

The Squeeze Principle then guarantees that the sequences {L(P,, f)}2,
{U(P,, f)}22, both converge to a.

“<” Suppose that there exist partitions P, of [a,b] forn =1,2,... 3
(i) im L(P,,f) =«
n—oo
(i) im U(P,, f) = a.
n—oo

b b
(i) = / f>a, (what would happen if/ | =a—e¢, fore>07)

But Lemma 5.3 =

Thus

That is, fabf = a.

e Consider f(z) =z, 0<z<1.

1 2 -1
Given n € N, let P, = {O -, — ...,n ,1}. This is an example of a uniform
n’'n’ n

partition into n subintervals. Denoting the points of P, by z; = i/n for i =
0,1,2,...n, we see that

1 <. 1 (n(n+1) n—1
£(Pu ) = zm - ;Z(z—lbﬁ(T—n): et
=1

Pn?f sz Z:n+1

2n
=1
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Note that 1
lim L(P,, f) = 5= lim U(P,, f).

n—oo n—oo
1
1
f=5
fi=

1 itreq,
J(@) = {o ifz ¢Q,
then f; f does not exist for any interval [a, b] since L(P, f) =0and U(P, f) =b—a
for every partition P of [a,b]. Thus Theorem 5.1 = f; f A Note that

£f20<b—a:ff.

Remark: We would arrive at the wrong conclusion if we attempted to compute the
integral in the previous example by sampling the function at uniformly spaced
points. For example, when a = 0 and b = 1,

Theorem 5.1 =

o [f

n

A L 1
i3S (5) 7 = = =

=1

Problem 5.1: Suppose f is integrable on [a,b]. Let g(z) = f(x — ¢) for some ¢ € R.
By considering lower and upper sums, prove that ¢ is integrable on [a + ¢,b + (]

and
b+c b
9= / I
a-+c a

Problem 5.2: Suppose f is integrable on [a,b]. Let g(z) = f(z/c) for some ¢ > 0.
By considering lower and upper sums, prove that ¢ is integrable on [ac, bc] and

[oeef

5.B Cauchy Criterion

Theorem 5.2 (Cauchy Criterion for Integrability): Suppose f is bounded on |a,b].
Then fabf erists <= for each € > 0 there exists a partition P of [a,b] such that

UP, f) - L(P, f) < e.
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Proof:

“=" From Theorem 5.1, we know for any € > 0 we can find a partition P
such that

oz—§<£(P,f)§u(P,f)<a+§.

Hence
UP, f) — L(P, f) <a+§— (a—%) —e.

“<” Suppose that for each € > 0 there exists a partition P such that

UP, f)—L(P, f) <e

Then

b b
/fsumf) and —/fs—ﬁ(Rf)

:>/bf—/bf§L{(P,f)—£(P,f)<e for each € > 0.

Hence

[+
/ff Ik
sz/ibf:»/abfa.

Corollary 5.2.1 (Piecewise Integration): Suppose a < ¢ < b. Then

/abfa — /acfﬂand /beﬂ.

Furthermore, when either side holds,

/abfz/acf+/cbf-

\\
|/\

But Lemma 5.3 =

| \/

Hence

Proof [of existence]:
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“=" Theorem 5.2: Given € > 0, there exists a partition @ of [a,b] such
that

Now by Lemma 5.1, the refinement P = Q U {c} of [a,b] satisfies

U, [) =L, f) U, ) - L@Q f) <e

Define P' = PN [a,c] and P” = PN e, b]. Note that P’ is a partition of
la,c] and P” is a partition of [c,b]. Observe that

U f)+UP" ) = U, ),
LP )+ L") = L(Pf)
#Z\/I(P’,f)—L’(P’,f)j—l—l\/{(P”,f)—[,(P”,f)J:Z/I(P,f)—L’(P,f) <e€

>0 >0

=S UP, f)—L(P,f)<e and UP", f)—LP", f)<e.

Hence Theorem 5.2 =
c b
/ f3 and / f3

“<” Suppose fac f and fcb f both exist. Then given ¢ > 0, there exists
partitions P’ of [a, ] and P” of [¢,b] 5

UP, f)—L(P,f) < and U(P", f)—L(P", f) <

N
N

Consider the partition P = P’ U P” of [a,b]. Then

UP, [)—L(P, f) =UP', f)—L(P, f)+UP", f)—L(P", [) < §+§ =
Hence Theorem 5.2 = f;f 3.

Problem 5.3: Complete the proof of Corollary 5.2.1 to show, given the existence of

either side, that
b c b
[r=Lo=]r

Definition: If a < b, define fba f=- fab f.
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Remark: This implies that faa f=0.

Problem 5.4: Given any ¢ € R, show that

/:fa and /bea:/abfaz/acf+/cbf.

5.C Riemann Sums

Definition: Let f be a function on [a, b] and P = {xg, 21, ..., x,} a partition of [a, b].
Then any sum of the form

S(P, f) = Zf(fz)(% — Ti—1),

where Z; are points chosen from [x;_1, ], is called a Riemann sum of f with respect
to P.

Remark: Given any partition P and a continuous function f, the upper sum U(P, f)
and lower sum L(P, f) are particular examples of Riemann sums S(P, f). To what
choices of points Z; do these sums correspond?

Remark: Since m; < f(z;) < M;, every Riemann sum S(P, f) satisfies

L(P,f) <SP, f) <UP, ]).

Problem 5.5: Suppose that f is integrable on [a, b]. Show that there always exists a
sequence of partitions P, such that lim S(P,, f) = fab f (independent of how the
n—oo

points Z; are chosen).

Theorem 5.3 (Darboux Integrability Theorem): fab f exists and equals @ <=
for any sequence of partitions P, having subinterval widths approaching zero as
n — 00, all Riemann sums S(P,, f) converge to c.

Proof:

“=” We know since f is integrable that |f(z)| < M for some bound M > 0. Let
o= f: f. For any € > 0, Theorem 5.1 implies that there exists a partition @ of [a, b]
such that

0= 5 <L@Q ) SUQS) <at s,
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Suppose () partitions [a, b] into ¢ subintervals. Let P be any partition with subinterval
widths all less than § = €/(8¢M). Consider the refinement P U @ of P and Q. The
contributions to the difference

UP f) -UPUQ, f) 20

come only from subintervals of P U @) having an endpoint in the set ). The ¢ — 1
interior points of @) can be an endpoint of at most 2 such (adjacent) subintervals,
while the points @ and b can each belong to at most one subinterval. Hence there
are certainly no more than 2(¢ — 1) + 2 = 2¢ such subintervals, each of which will
contribute less than 2M¢ to the difference. Thus

UP, f) —UPUQ, ) < 4qMs = %
We then deduce

U(P,f)<u(PUQ,f)+%EU(Q,f)+§<a+§+§:a+e.

Similarly, we find
E(Pa f) > o — €,
so that any Riemann sum S(P, f) of f on the partition P must satisfy
a—e< L(P,f) <SP, f)<UP, ) <a+e.

“<” Given n € N, choose a partition P, sufficiently fine so that for all possible
choices of the points Z;, we have |S(P,, f) —«a| < 1/(2n). In particular, we may
choose &; € [x;_1,z;] such that

1

On denoting the number of points in P, by |P,| we find
| Pr
UP,, f) = M;(x; — 1z 1)
i=1
| Pr 1 1 | Pr
< Z |:f(l‘z> + m (ZEZ - £L‘i_1) = S(Pn, f) + m Z(ZEZ - {L‘i_l)

i=1
1 1 1
< — 4+ ———(b—a) = —.
a+2n+2n(b—a)( @) OHrn
Using another similar choice for the points z;, we may show
1
‘C(Pn7f) > o=
n
Thus, we have found a sequence of partitions P, for which

lim £(P,, f) = a= lim U(P,, ).
n—00 n—00

From Theorem 5.1 we then conclude that fab f exists and equals a.
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5.D Properties of Integrals

Theorem 5.4 (Linearity of Integral Operator): Suppose fabf and fabg exist. Then
(i) [;(f+9)3= [ f+ ..

(i1) fab(cf) = cfabf for any constant ¢ € R.
Proof:

(i) Let a = f: f, 8= f: g. Theorem 5.1: 3 partitions P, and @, of [a, b] for each
neN>

a—%<£(Pn,f)§U(Pn,f)<0<+%,

Bt < L(Qng) <UQug) < B+
n n

Let R, = P, U (@,. Note that the partition R, is a refinement of both P,
and @,. Now on any subinterval I = [zj_1,x)] of R,

f(@) +g(x) <sup{f(x) : x € I} +sup{g(z) : x € I}.
Since the right-hand side is an upper bound for f(z) + g(x) for all € I,

sup{f(z) + g(z):x € I} <sup{f(x):z € I} +sup{g(z):x € I}.

Hence
M(an [+ g) < U(Rm f) +U(Rn79>'
Similarly,
'C(Rm [+ g) > ['(Rna f) + ‘C(ng)'
Thus
0+ B=2 < LPuf)+L(Qug) < L(Rus f)+ L(Rasg)

<
< L(Rn, f+9) SUR, f+9) SUR,, [)+UR, 9)
< UPL )+ UQug) <a+F+

Using the Squeeze Principle, we conclude

lim L(Rp, f+g) = im U(Rn, [ +g) = a+ 5.

/ab<f+g>—/abf+/abg.

Thus, by Theorem 5.1,

(ii) Exercise.



5.D. PROPERTIES OF INTEGRALS 133

Theorem 5.5 (Integral Bounds): Suppose for a < b that
(i) 13
(1) m < f(x) < M for x € [a,b].
Then ,
m(b— a) S/ f<M(b—a).

Proof: Consider the partition P = {a, b} of [a,b]. Then

b b )
mp-a) <)< [ f= [ 1= [r<urn o=,
Corollary 5.5.1 (Preservation of Non-Negativity): If f(x) > 0 for all = € [a,b] and
fabf exists then f:f > 0.
Proof: Set m = 0 in Theorem 5.5.

Problem 5.6: Consider the function

% if z =" for relatively prime integers m # 0 and n > 0,
flz)y=¢1 ifz=0,
0 ifzxgQ.

Show that fol f 3 =0, even though f # 0. Hence, even within the class of non-
negative functions, the statement fol f=0= f =0 does not hold!

Corollary 5.5.2 (Absolute Integral Bounds): If |f(x)| < M for all z € [a,b] and
fabf exists then ‘f;f < M|b—al.

Proof: Set m = —M in Theorem 5.5.

Corollary 5.5.3 (Continuity of Integrals): Suppose fab f exists. Then the function
F(x) = [ f is continuous on [a, b].

Proof: If f(z) = 0 for all x € [a, b] then F'(x) = 0, which is continuous. Otherwise,
let M = sup{|f(x)| : a < x < b} > 0 and consider u € [a,b]. Given € > 0, for any

x € |a,b] with |x —u| < 4,
[+ 4

fe=]-

by Theorem 5.5, provided we choose 6 = ¢/M.

|F(x) = F(u)| =

/ f‘gM]x—u]<M(5—e,
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Theorem 5.6 (Integrability of Continuous Functions): If f is continuous on |a, b
then fabf erists.

Proof: Given € > 0, we claim that 36 > 0>

If(z) = fly)] < ﬁ Va,y € [a,b] with |x —y| < (wesay: f is uniformly continuous).

Suppose not. Then J ¢, > 0 and sequences {z,}7° 1, {y,}°2, in [a,b] >

1
|xn - yn| < Ev but |f($n) - f(yn)| > €.

Note that {z,}7°, has a subsequence {z,, }7>, that converges to ¢ € [a,b]. Then,

since

1 1

and lim — = 0, we can apply the Squeeze Principle to deduce that lim y,, =
k—o00 N k—o0

lim z,, = c. But f is continuous, so
k—o0

lim [(f(2n,) = )] = F(Jim 2, ) = £ (Jim g, ) = £(e) = f(e) =0,

k—o0 k—o0 k—o00

This contradicts klim ‘ flan,) — f (ynk)’ > ¢y > 0, so in fact our claim must hold.
—00

Now choose a partition P = {xg,x1,...,2,} of [a,b] such that z; — 2,1 < ¢ for
i=1,...,n. Since f is continuous on [x; 1, z;], Theorem 3.4 = there exists numbers
pi and ¢; € [x;_1, z;] such that

f(pi) = mf{f(2) : 21 < @ < i,
flai) = sup{f(z) : @imy < v < i}

Noting that |p; — ¢;| <, our above claim implies that

UP f) - L(P f) = [f(q:) — f(p)l(wi — 2i1)

M- 114

‘ (r; —xiq) = ‘ Xj(xZ —xiq) = ‘ (r, — ) = €.

Therefore, by Theorem 5.2, fab f exists.
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Theorem 5.7 (Integrability of Monotonic Functions): If f is monotonic on |a, b
then f;f erists.

Proof: Suppose f is increasing. Then for any partition P = {xg,z1,...,2,} we
know that

inf{f(x): 2,1 <o <a;} = f(xim1),
sup{f(x) :z;1 <z <z} = f(a;).
If f(b) = f(a) then f is constant = f(ff exists. Otherwise, given € > 0, choose a

partition P = {xg, z1,...,2,} of [a,b] fine enough such that for i =1,... n,

CL’Z‘—ZL'Z'_1<5:

f(b) = fla)
Then

n

U(P, f) - ‘C<P7 f) = Z[f(xz> - f(xz—l)](xz - xi—l)

=1

< 0 Z[f(xz-) — f(@ia)] = 6[f (xn) — f(z0)] = 0[f(b) — f(a)] = €.

Hence by Theorem 5.2, fab f3.

e For the function

n+1’n

% ifxe(L l} for n € N,
-]

0 ifz=0
on [0, 1], Theorem 5.7 = fol f3

5.E Fundamental Theorem of Calculus

Definition: A differentiable function F' is called an antiderivative of f at an interior
point z of its domain if F'(z) = f(z).

Remark: If F'(x) is an antiderivative of f, then so is F'(x) 4+ C for any constant C.

Lemma 5.4 (Families of Antiderivatives): Let Fy(x) be an antiderivative of f on an
interval I. Then F is an antiderivative of f on I <= F(z) = Fy(x)+C for some
constant C'.
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Proof:

“<” Let F(x) = Fy(z) + C. Then F'(x) = Fi(x) = f(x); that is, F' is an
antiderivative of f on I.

“=" Since

d

o [F(@) = Fo(2)] = F'(z) = Fy(a) = f(2) = f(z) =0,

we see by Corollary 4.4.3 that F/(z) — Fy(x) is constant on .

Theorem 5.8 (Antiderivatives at Points of Continuity): Suppose
(i) fabf exists;
(i1) f is continuous at ¢ € (a,b).

Then f has the antiderivative F(x) = [T f at x = c.

Proof: Given € > 0, we know from the continuity of f at ¢ that there exists a
0 > 0 such that

lz—c|<d=|f(x)— flc)| <e
Consider F(z) = [ f for « € [a,b]. Then

Fesn - -son=[" 1= [1- [T o= ["u- s

For |h| < 6, Corollary 5.5.2 thus implies
0<|F(c+h)—F(c)— flc)h| <€|lc+h—c|=¢€lh]|.
That is, given € > 0, there exists a § > 0 such that

F(c+h) — F(c)

; ~Jo)] <

0<|h| <=

But this is just the statement that the limit

iy _ o Fleth) = F(c)
Fic) = Jim h

exists and equals f(c).
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Remark: In particular, Theorem 5.8 says that, at any point = € (a,b) where an
integrable function f is continuous,

%/jfzf(:v)-

Thus we see that differentiation and integration are in a sense opposite processes.
The actual situation is slightly complicated by the fact that antiderivatives are not
unique, as we saw in Lemma 5.4. However, note that the arbitrary constant C' in
Lemma 5.4 disappears upon differentiation of the antiderivative.

Corollary 5.8.1 (Antiderivative of Continuous Functions): If f is continuous on |[a, b]
then f has an antiderivative on [a, b].

Proof: The antiderivative of f on [a,b] is just the antiderivative f;f of the
continuous extension f of f onto all of R:

fla) ifz<a,
fx)={ f(z) ifa<z<b,
f(b) if z>b.

Theorem 5.9 (Fundamental Theorem of Calculus [FTC]): Let f be integrable and
have an antiderivative F' on [a,b]. Then

/abf:F(b)—F(a).

Proof: Let P = {xo, z1,...,x,} be any partition of [a, b]. Since F is differentiable
on [a,b], the MVT tells us that for each i = 1,...n there exists a ¢; € (z;-1, ;) such
that

Flai) = Flaia) = Fe) (@i — wio1) = flei) (@i — wi1).

n

Consider the Riemann sum S(P, f) = Z f(ei))(z; — x;—1). Then
i=1

n

S(P.f) =Y [F(w:) = F(z;1)] = F(2,) = F(wo) = F(b) — F(a),

=1

so that

That is, F'(b) — F'(a) is a lower bound for all upper sums and an upper bound for all

lower sums. Hence _
b b
/ng(b)—F(a)g/f.

But since fabf = f_abf = f_abf, it follows that fabf = F(b) — F(a).
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Remark: It is possible for a function to be integrable, but have no antiderivative.
But by Theorem 5.8, we know that such a function cannot be continuous. Consider
the function

~1 if-1<z<0,
-

1 ifo<z<1.
Being monotonic, f is certainly integrable (Theorem 5.7). However, the FTC
implies that f cannot be the derivative of another function F'. For if f = F’, then
Iy [ =F(x) — F(0), so that
. (1) if—1<z <0,
ﬂ@_ﬂm+/f-—F@+
0 Ji1 if0<z<1,

—1(z—0) if —-1<z<0,
(z—0) if0<az<1,
= F(0)+ |z,
which we know is not differentiable at x = 0, regardless of what F(0) is.

Problem 5.7: It is also possible for an integrable function f to be discontinuous at
a point but still have an antiderivative F'. Consider f = F”, where

F@):{J:Qsin% if © 20,
0 if x =0.
Prove that f is discontinuous at 0 but that f is still integrable on any finite interval.

Corollary 5.9.1 (FTC for Continuous Functions): Let f be continuous on [a, b] and
let F' be any antiderivative of f on [a,b]. Then

L%:F@—F@.

Proof: This follows directly from Theorem 5.6 and the FTC.

Remark: The FTC says that a definite integral f: f is equal to the value of any
antiderivative F' of f at b minus the value of the same function F' at a. That is,
fab f = [F(2)]", where the notation [F(z)]> or F(x)% is shorthand for the difference
F(b) — F(a).

e Let f(z) = x. Then
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Remark: We need a convenient notation for an antiderivative.

Definition: If an integrable function f has antiderivative F', we write F = [ f and
say F'is the indefinite integral of f.

/f:Fmeansf:F'.

Remark: When we write [ f we understand that f is a function of some variable.
Let’s call it . We want to partition a portion of the z axis into {zg, z1,...,2,} and
compute upper and lower sums based on function values and the interval widths
x; — x;_1. Similarly, when we write f’, it is clear that we mean the derivative
of f with respect to its argument, whatever that may be. However, if we want to
differentiate the function y = f(u), where u = x?, it is important to know whether
we are differentiating with respect to u or with respect to x. Likewise, suppose we
wish to calculate the integral of f. It is equally important to know whether we are
calculating the integral with respect to u or with respect to z, because the area
under the graph of y = f(u) with respect to u will in general differ from the area
under the graph of y = f(z?) with respect to z. Since we can differentiate with
respect to different variables, it is only reasonable, in view of the FTC, that we
should be able to integrate with respect to different variables as well. It will often
be helpful to indicate explicitly with respect to which variable we are integrating,
that is, which variable do we use to construct the differences x; — x;_; in the lower
and upper sums.

Definition: We can specify the integration variable by writing fol f(z) dx instead of

just fol f. The notation f(z)dx reminds us that the lower sums and upper sums
consists of function values (strictly speaking, infima and suprema) multiplied by
interval widths, x; — x;_1.

Remark: The same notation is also used for indefinite integrals. For example,
x? d [ z?
de=—+C =—|—=4+C|.
/QS-CE 2—1— means T dw<2+ )

Remark: Remember that the definite integral fab f(z)dz is a number, whereas the
indefinite integral | f(z)dx represents a family of functions that differ from each
other by a constant.
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e Since

we know that

b p+1 |0 g+l p+1
/xpdxzx = ¢ if p#£ —1.
a p+1, p+1
e Also,
/ sinzdr = [—cosz|y = —[cosz|f = —[-1—1] = 2.
0
e But

/0 7rsingvdx = [~cosz]d" = [-1 - (=1)] = 0.

e The function .
Py = |
o cost
is differentiable for z € [0, ).
We don’t yet know F', but we do know its derivative. Thm 5.8 =

Furthermore, suppose

for x € [0, %) Then

2
G'(z) = F'(2*) 22 = ’ by the Chain Rule.

cos(z?)

e Consider the inverse trigonometric function y = sin~*  for x € [~1,1]. Recall that

d
% Sinil xr = \/ﬁ fOI' (—1, 1)
and
%tan_l r = m for z € (—OO, OO)

These results yield two important antiderivatives:

1
/ﬁdxzsin_lx—i-c

and

1
/ dr =tan"'z + C.
1+ 22
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Problem 5.8: Suppose f is a continuous function and g and b are differentiable
functions on [a, b]. Prove that

d b(z)

dx f(t)dt = f(b(x) (z) = fla(z))d (z).
a(x)

Let F' be an antiderivative for f. Theorem FTC states that

Hence, using the Chain Rule,

d @
- / f(#)dt = F'(b(x))V (z) — F'(a(w))a'(x) = [ (b(2))V (z) = f(a(z))d (x).
dx a(z)

5.F Average Value of a Function

Definition: We define the average value of an integrable function f on [a, b] to be

Remark: If f is continuous on [a, b, the following theorem states that f takes on its
average value somewhere in the interval [a, b].

Theorem 5.10 (Mean Value Theorem for Integrals [MVTI]): Suppose f is continuous
on la,b]. Then
b
[ r=s@e-a

Proof: We know from Theorem 3.4 that there exists points p, q € [a, b] such that
flp) < f(x) < fla) V€ la,b].

Theorem 5.5 then implies that

wo-a< [ 1<s@o-a,

p>sL/f§f<q>

Finally, the IVT implies that 3¢ € [p, q] C [ , such that

for some number ¢ € [a, b].

so that
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Problem 5.9: Find a proof for a slightly stronger version of Theorem 5.10: if f is
continuous on [a, b, then

Lsz@@-@

for some number ¢ € (a,b).

e Since x3/3 is an antiderivative of f(z) = 22, it follows that fol f=1/3. The MVTI
implies that there exists a number ¢ € [0, 1] such that

1 1
5= | F=1@0-0 =0

0
In this case we can even determine the value of ¢ € [0, 1]:

1 2
— = = =
3 C C

-



Chapter 6

Logarithmic and Exponential
Functions

6.A Exponentials and Logarithms

Suppose we would like to fill in Table 6.1 with a continuous function that satisfies
10%10Y = 10",

For example, we might like to find a general method to take the n'" root of 10. Also,

most computers express numbers in terms of powers of 2, so we might need a method
to convert numbers from their decimal to binary representations and back again.

T 10°
_i 1_(1)0
10
0 1
1/3| /10
1/2 | /10
1 10
4/3 | 108/10
3/2 | 10/10
2 100
3 | 1000

Table 6.1: Values of 10* for rational z

Q. What should it mean to take irrational powers of 10, such as 10v2?

143
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General Problem: Find a continuous function f(z) that satisfies f(0) =1, f(1) > 0
and f(z)f(y) = f(x+y) for all real numbers x and y. In particular, this implies
that

f(n)=b"=bxbx...xb forneN,

n times

for some positive number b called the base.

Calculus provides us with an answer: if f(x) is differentiable then f(z) will be
continuous, as desired, and

f'(x) = lim

Since f(0) = 1 we see that

Q. Does such a function exist?

A. Yes, there even exists one with f/(0) = 1, so that this special function is its own
derivative!

Q. How do we find f such that f'(x) = f(z)? From the FTC, we see that

fa)=1= @ =10 = [ rwd= [ s

we can’t integrate this until
we know f (vicious circle)

A. Inverse functions come to our rescue. Letting y = f(z), we see that

e
de 7 dy vy

For any positive real numbers a and y, we know from Theorem 5.8 that

/yl dx 1
T = —dt = — = —.
o t dy vy
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When =z = 0, we want y = 1. Enforce this by choosing a = 1. This yields x as

a function of y > 0:
Y1
v=f"(y) =/ —dt.
1

We define this function, which measures the area under the graph of the function
% vs. t between 1 and y, as the natural logarithm,

Y1
log(y) :/ ;dt.
1

Note that log(1) = 11 +dt = 0.

Remark: For an integrable function g and any constant ¢ > 0, we showed in an

earlier exercise that
be b
/ g(t)dt = c/ g(ct)dt.

By letting g(t) = 1/t, a = 1, and b = ¢ = y, we can use this result to highlight an
important property of the logarithm:

log(y?) — log(y) = / —dt = / —dt = / —dt = log(y).

Thus log(y?) = 2log(y) for any number y > 0. By induction, we find for n € N
that

log(y") = nlog(y).

Remark: Since y > z implies logy —logz = [¥ 1 dt > %(y —z) > 0, we see that logy
is a strictly increasing function of .

Problem 6.1: For n € N use the facts that log2™ = nlog2 > 0 and log( )n =

nlog s < 0, in view of the strictly increasing nature of log z, to prove that hm logy =
g 2 Y —00

oo and y1_1>%1+ logy = —o0.

Remark: Since Corollary 5.5.3 guarantees that logy is continuous, the IVT then
implies that the range of logy is all of R, Moreover, logy > 0 for y > 1 and
logy < 0 for y < 1, as shown in Figure 6.1.
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x
logy

Figure 6.1: The natural logarithm

Q: The function f~1(y) = logy is thus invertible on (0, c0). Its inverse function f(z),
defined on all of R, is a solution to our problem for a particular value of b = f(1).
But what is this special value of b7 In other words, for what value of y does
logy =17

A: By construction,

1 d _ .. log(y + ) —log(y)
; = @log(y) = }ng[l) h :

At y =1, we find

1 — lim log(1+ h) —log1
h—0 h

. 1 ) 1\"
= lim nlog (1 + —) = lim log (1 + —)
n—00 n n—00 n

1 n
= log lim (1 + —) (continuity)
n

1
= }lg]% Elog(l +h)

n—o0

= loge,
where we recall e ~ 2.718281828459 . .. is the limit of the convergent sequence
{(1+3)" e
Remark: We have thus found a unique differentiable function f such that

f(0) =1,
1) =e,

n times

and

f@)f(y) = f(z+y).



6.A. EXPONENTIALS AND LOGARITHMS 147

Remark: From these properties we see that

f@)f(=x) = f(0) =1 = f(-z) =1/f(x) > 0.

Note that f(x) > 0 for all real x.

Definition: For any real z, we define exp(z) = f(z) to be the inverse of the function
x = logy (which measures the area under the graph of the function 1/t from ¢ = 1
tot =1y). Note for n € Z and m € N that exp(n/m) = {/e". We thus see that the
function exp(x) extends the notion of exponentiation from Q to R. To emphasize
this connection, it is often convenient to denote the exponential function exp(x) as
€. The graph of €* is shown in Figure 6.2.

T

Figure 6.2: The natural exponential function

Remark: There are other such exponential function (e.g. 10° or 2*) corresponding
to different choices of the base b, but we have found a special one, e*, such that its
derivative is the same as its value everywhere.

Problem 6.2: Given that an invertible function f obeys f(z +y) = f(z)f(y) for all
r and y in its domain, prove that f~! satisfies f~1(XY) = f~1(X) + f~1(Y) for
all X and Y in the range of f. Deduce that log(zy) = logx + logy for all positive
numbers x and y.
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Remark: We now use Taylor’'s Theorem about the point a = 0 to show that the
number e is irrational. Let n € N and set f(z) = e*. On using the fact that
f®)(x) = e” for all k € N, we find that

n—1
1 1.
e:f(l)zzﬁeo—l—ﬁe"
k! !
for some ¢, € (0,1). That is,
n—1
11,
e — Z E = me .
k=0

We know that e® is strictly increasing on R since its derivative e® is positive on R.

Hence
O0<ec,<l=1<e™<el<3.
Thus
1 1 3
W STt
k=0

n—1
1 (n—1)! 3
_ —1)\e — _
O<n<(n Dle o <n§1 (for n > 3).

Note that each term of the summation here is an integer. If e were rational, this
would imply for n sufficiently large that there exists an integer in the interval
(0,1), which is absurd! Hence e must be irrational. It can also be shown that e
is transcendental; that is, e does not satisfy any algebraic equation with integer
coefficients [Spivak 1994, Ch. 21].

Base Conversion: Sometimes, we need to work in another base b > 0, e.g. b =2 or

b = 10.

Define b® = e*'°8® (this agrees with our notation for integral powers and roots

of b since eml8® = ¢lo8b" = pn) Note that if f(x) = e®1°8® then f'(z) =

f(z)logb. The factor logb is just the expression lim% = lim% that
h—0 h—0

we encountered in our construction of exponential functions.

Remark: For integral (and some rational) values of x, the definition of * can be
extended to negative values of b.
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Properties: If z, y € R and b > 0, then

1. b"TY = p*pY.
Proof: b=ty — 6(achy) logh _ 6:plogb+y10gb — exlogbeylogb — Y.
r—y — b
2. by =
Proof: b*—¥ = 6(gcfy) logh _ ea:logbfylogb — exiogz — Z_x
. ey log Y
3. (b)Y = b,

a:logb)

Proof: (e*!8t)? = evios (e = eyrlogh — pry,

4. (ab)® = a®b",
Proof: e:vlog(ab) — eccloga—i—zlogb — ecclogaexlogb = a®b®.

Q. What is the inverse function of y = b* = e(*logb)?

A. We solve for z:

logy = xlogb
logy .
x log b 0gy Y
e Note that log, e = %zg = 1022.

e However, log, 2 = log 2.

Properties: If x, y, and b are positive numbers,

1. log,(zy) = log, = + log,, y.
Proof: Exercise.

2. log, (g) = log, =z — log, y.
Proof: Exercise.

3. log, (") = rlog, .

. logx”™ __ loge _ rlogz
Proof: logb =~ logb ~  logb °

rlog @

Problem 6.3: Use Taylor’s Theorem about a = 0 and the Sequence Limit Ratio Test

to establish that
k

gy
et = E —
k!

k=0
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Remark: Recall that

1 d _ . log(y 4+ ) —log(y)
y = ay o) = Jiny 2 '
In particular, at y = % we find

_log (£ +h) +logz 1 _ T\"
x—’llli% 7 —llg%log(l—l—xh)h = log lim <1+ﬁ> :

n—oo

We thus obtain another expression for e”:

e® = lim (1 + £>n
n

n—o0

e Derivative of b*:

.]3) = p* = e:):logb

f
= f(z)=¢""%"logb=1b"logb  (not zb"').

e Derivative of log, z:

1 d 1 \1 1
!/
pumy —_— —1 pumm —_— Rl— .
AR <logb) dz 5" (logb>x xlogb

Remark: We know that [ 1 dt =logy for any y > 0. What is [*, 1 dt for y < 07

Consider |
B | logw x>0,
F(z) =loglz| = { log(—x) x < 0.
Then
1
— x>0,
x
Fl'(z) =
1
—(—1
_x( ) x <0
1
= — forall z #0.
x

Therefore, we see that

1 0
/—dx:log|m|+C’ (not x_)
T 0
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where C' is an arbitrary constant. Thus

L0 i n# -1,

n+1
2" dx =

loglz| +C if n=-1.

e Here are some further examples:

d [ e d 1 -1, 2
Sl )== - ) P
dr \ e?* +1 dr \1+e 2 (14 e2)2 (e + e )2

1
310g3z _ e1og3 z(log3) _ elggg log3 _ x.

log / e’ dx = log(e® + C).

efe dmzee—l—C:ee eC:Aee

where A = €% is a contant.

. . . . logx
tig = g eeioss) = o i )
1
= exp (91612% _$_12> = exp (ili%(—x)) = exp(0) = 1,

by L’Hopital’s Rule.

d log, (sin z) 1 d log(sin z) 1 \cosz
— log,(sinx) = — log(sinz) = .
dzr %? log2 ) dx & log2 ) sinz

Problem 6.4: Consider a camera flash capacitor with maximum capacity )y. If the
charge ¢(t) at time ¢ is given by

a(t) = Qo(1-e74),

at what time ¢ will the capacitor have attained the charge () needed to operate the
flash unit?

We find 0 0
t t
—— =1l—-€ea=log(l——|=—.
Qo g( Q ) a
Hence t = —alog(l — @Q/Qo). For example, if a = 2 seconds, @ = 0.9Qg, we find that
t = —2log(0.1) ~ 4.6 seconds.
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Problem 6.5: Find
(a)

on using L’Hopital’s Rule.

(b)

d logx 1 5
dx arctan x t7 —1

B 1 \1 1 1
- log’z—1)x arctan’z — 1/ 1+ 22

6.B Logarithmic Differentiation

Because they can be used to transform multiplication problems into addition prob-
lems, logarithms are frequently exploited in calculus to facilitate the calculation of
derivatives of complicated products or quotients. For example, if we need to calculate
the derivative of a positive function f(z), the following procedure may simplify the
task:

1. Take the logarithm of both sides of y = f(x).
2. Differentiate each side implicitly with respect to x.

3. Solve for dy/dz.
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e Differentiate y = 2V* for 2 > 0.

We have
logy = logzV® = \/z log z.
Thus
1dy 1 1
L A — 1 — .
ydx 2\/x ngjL\/E(a:)
dy log 1
= < = i
da y(2\/5 i \/E)
_E logx + 2 .
2\/x

Problem 6.6: Show that the same result follows on differentiating y = ev®les®
directly.

e For x > 0 differentiate

B riv/a? + 1
v= (3x+2)5
Since 5 X
log(~y) = Jlogz + 5 log(z® + 1) — 5log(3z + 2),
we find

1 dy 3/1\ 1/ 1 5
A Y 2z) — 3
y dz 4(a:>+2(:c2+1)(x) 52
L dy L atVa?+ 1 3., @ 1
dr ~—  (Br+2)P5 \4r  22+1 3x+2)

6.C Hyperbolic Functions

Hyperbolic functions are combinations of e* and e™*:

i et —e”* et +e " sinh x
sinhr = ————, coshz = ————, tanhx = ,
2 2 cosh x
cschr = — , sechz = , cothx = :
sinh x cosh x tanh x

Recall that the points (x,y) = (cost,sint) generate a circle, as t is varied from 0
to 27, since 22 4 y% cos®t + sin®t = 1. In contrast, the points (z,y) = (cosht,sinht)
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generate a hyperbola, as t is varied over all real values, since 2> — y?> = cosh®t —
sinh®¢ = 1 (hence the name hyperbolic functions). That is,

et L e ® 2 et — e 2_62z+2+€—2x 62x_2+€—2x_1
2 2 N 4 4 -
Note that
et +e "
— ginhx = ——— = coshx,
dx 2
but
—coshx = c-° sinh z,
dx 2

(without any minus sign). Also,

cosh? x — sinh? x 1
— tanhx = 5 = 5
dx cosh” z cosh” x

Note that sinhx and tanhx are strictly monotonic, whereas coshx is strictly
decreasing on (—o00, 0] and strictly increasing on [0, c0).

sinh z

y‘ tanh x

cosh x |

Just as the inverse of e” is log x, the inverse of sinh x also involves log z. Letting
y = sinh ™! z, we see that
ey — e_y

xr = sinhy = 5
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so that e — e ¥ — 2x = 0. To solve for y, it is convenient to make the substitution
z=e":

1
z2——=—=2z = 0

z
=22 —222—1 = 0.

Thus
20+ /(20)2 +4

2 )
so that eV = x + 22+ 1. But since e¥ > 0 for all y € R, only the positive square
root is relevant. That is, for all real x,

sinh™ 2 = log(z + Va2 + 1).

Problem 6.7: Prove that the two solutions for cosh ™ z are given by log(z++v/22 — 1).

Show directly that log(xz + v2?2 — 1) = —log(z — V22 — 1).
Problem 6.8: Show that

1 1
tanh™' z = §log( —{—a:)'

1l—=x

Problem 6.9: Show that

isinh_lav = ilog <x+ Va? + 1> =
dz dz

Also verify this result directly from the fact that

1
22+ 1

d
— sinh y = cosh y.
dy

e Thus
= [sinh ™’ LL’Ll) = [log(a: + \/x27+1)} = log <1 + \/§>

1
0

/1 dx
o V1+ 22

e To find % cosh™' z, we can use the relation cosh? y — sinh?y = 1:

y = cosh'x
= x = coshy
d
:>d—x = sinhy =y/cosh’®y — 1 =+v22 -1
Y
dy 1
dr 22 -1

1
which gives us an antiderivative for / W dx.
x‘ J—
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1
sinh™ x cosh !z

tanh™' z




6.C. HYPERBOLIC FUNCTIONS

Problem 6.10: Prove that

(a)
W2 cosh2t + 1
cosh®t = ———
2
cosh?t — (e"+e)? e +2+e 2  cosh2t+1
B 4 B 4 B 2
) h2t -1
cosh 2t —
sinh*t = ————
2
2 (et —e®? e —2+e 2  cosh2t—1
11 == = = .
° 1 1 2
()

2sinh t cosh t = sinh 2¢

(et _ e—t)(et + e—t) 62t _ e—2t

2sinh ¢t cosht = 2 1 = 5 = sinh 2¢.

157



Chapter 7

Techniques of Integration

In this chapter we develop several fundamental techniques of integration.

7.A Change of Variables

sinx

dz?
COS T

Q. What is [tanxzdx :/

A. On differentiating F'(z) = —log|cosz| + C, we see that [tanzdx = F(z).
Q. Are there systematic ways of finding such antiderivatives?

A. Yes, the following theorem (sometimes known as the Substitution Rule) is often
helpful.

Theorem 7.1 (Change of Variables): Suppose ¢ is continuous on [a,b] and f is
continuous on g(|a,b]). Then

/ () )d:):— / :gj()b) F(u) du.

Proof: Theorem 5.8 = f has an antiderivative F"
F(u) = f(u) Vu e g(la,b]).
Consider H(z) = F(g(x)). Then

H'(z) = Fl(g(x))g'(x)
= [flo(x))g'(x),

that is, H is an antiderivative of (f o g)¢’. Letting u = g(x), we may then write

/ F(9(2))d'(x) dx = H(x) = F(g(x)) = F(u) = / £(u) du

158
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and, using the FTC,

b u=g(b)
| Hat@)g @) = (HE@, = [Pl = Flob) - Flgla) = [ fu)du

e Suppose we wish to calculate fol (22 + 2)% 2z dz. One could expand out this poly-
nomial and integrate term by term, but a much easier way to evaluate this integral
is to make the substitution u = g(z) = 2* + 2. To help us remember the factor
du — ¢/(x) = 22 we formally write du = ¢'(r) dx = 2z dx,

% pr—
z=1 u=3 100 |3 3100 _ 9100
/ (2% +2)"2x dr = / Wdu="2 | =2
0 100 |, 100

u=2
e To compute fx\/ 22 + 1dx, it is helpful to substitute u = 22 + 1 = du = 2z dx.

d 1
/:L‘\/ 2?2+ 1ldr = /u1/2 ?u = iguwz +C <— (don’t leave in this form)

1
= @+ +C

Check:

%E(mZ—i—l)?’/Q%—C] = %/;( 2V Y = a2 4+ 1.

e The change of variables u = ¢! = du = €' dt allows us to evaluate

g [y lu+ 1]+ C =log(e + 1)+ C
Fr1 0= u+1—ogu = log(e )

e The substitution u = 2 = = = au = dr = adu, where a is a constant, allows us to
evaluate any integral of the form

1 1
Fia EIC)
1 1
- @/uQ—l—ladu

1 1
= - d
a/u2—|—1 b

1
= “tan tu+C
a

= ltaun_1 <£> + C.

a a
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Problem 7.1: Find

/Cost\/Sintdt.

:gsin?’/zt—f—C.

Problem 7.2: Let a be a real number. Find

1
/x_ae_w (— + 1) dz.
T

We use the substitution v = log x + x to rewrite

1 =<+ C ifa#0,
/e_a(logxﬂ”) ( + 1> dx = /e“w du = {
x

u+C if a=0.
{I“g”‘“rc if a # 0,

logz+x+C ifa=0.

Problem 7.3: Let f:]0,1] — R be a continuous function. Prove that
w/2 w/2
/ f(sinz) dz :/ f(cosz)dz.
0 0

This follows on using the substitution u = /2 — a:

/OTF/2 f(sinz) dx = /Oﬁ/Qf (cos (g —x)) dx = _/7r(/]2 f(cosu)du = /Oﬂ/zf(cosu) du.

7.B Integration by Parts

The Change of Variables theorem in the last section is seen to be just an integral
version of the Chain Rule. Another important and frequently used rule in differential
calculus is the product rule.
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d
— d
dx /$

Chain Rule | Change of Variables

Product Rule | Integration by Parts

Table 7.1: Techniques of Integration

Q. Does the product rule also have an integral version?

A. Yes, it is called Integration by Parts, as illustrated in Table 7.1.

Theorem 7.2 (Integration by Parts): Suppose f' and ¢’ are continuous functions.

Then
/fg’zfg—/f’g-

Proof: Let F'= fg. Then F' = f'g+ f¢', so fg is an antiderivative of f'g + f¢’:

/(f/g +fd)=fg to with a constant.

/fg’d:tzfg—/f'gdx-

Remark: Letting u = f(z), so that du = f'(z)dx, and v = g(x), so that dv =
¢'(z) dx, we may rewrite the integration by parts formula as

/udv:uv—/vdu.

Remark: For definite integrals we have, by the FTC,

/abfg’d:v= [fg]z —/abf’gdx-

That is,
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e We can integrate [ xsinz dz using Integration by Parts:

/ r gingdr=_x (—cosx)—/ 1 (—cosz) dx
<N <~ ~—

;g / ; f y

/xsinxdw = —xcosx +sinx + C
Try to pick f so that f’is simple and ¢’ has a known antiderivative. If instead we
pick
f=sinz (= f =cosz)

"=z (= —IQ
g = 9—2

then the Integration by Parts formula leads to an even more complicated integral:

x? x?
/sinx xda;:sinx(—) —/cosx(—) =....
2 2

So this choice of f and ¢’ was not fruitful.

and

e Noting that

/logxda::/l-logxdx,

we might be tempted to try Integration by Parts, setting f = 1 and ¢’ = log x:

/logxdx = l/logxdx—/O[/logxdx}dx
= /logxda:.

This doesn’t help! Instead, we could try f =logx and ¢ = 1:

1
logz- 1 dr = logx- =z —/ — x dzx
~—_— =~ —_— =~ r N~
f g f g \ff’ g

= zlogx —x+ C.



7.B. INTEGRATION BY PARTS

163

e Similarly we can integrate tan~! by parts and use the substitution v = 22 to find

1 1 1
tan "tz 1 dr = |ztan'z| — * dx
o T Y -~ B o 1+ 22
g/
12
1 d
- 1tan11—0—/ o
02 1+U 2
s 1
= 1—5[10g|1+u|]<1)
T 1
= — — —log2.
1 2%

e In order to find

22 € dr =ax%e® — [ 2zedx,
—— N~

f g

we need to know [ 2ze® dx. But that integral is just twice [ ze®dx, which we can

find by applying integration by parts again:
/xexd:v = xe” —/exdzzxex —e"+C.
Thus

/xze’“" dr = x%e" —2(xe” — e + C)

= z%e% — 2ze” + 2¢° + Oy, where Cy = —2C.

e We can even find integrals of the form

I= [ sinz ¢ dr=sinze®— | cosxze®dr.
"~

g
What is [ cosxe” dx?
cost e’ dr = cosze® — [(—sinx)e”dx
\f,./v
g/

= cosxe’ + 1.

Thus I = sinz e” — (cosz e” + I, from which we find I = 1sinze” — 3 cosze” +C.
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e For nonzero real numbers a and b find
I = /e‘“C sin bx dx,
J = /eax cos bx dx.
On integrating by parts, we obtain

I = /ea"’”sinbxdm:lemsinbm—é/e“’”cosb:cdx.

a a
J
ar 1 ar b ar .3
J = e cosbr dr = — e cosbxr + — | €*sinbx dzx,

g f
I

We thus need to solve the system of equations

1
I = —e‘“sinbx—éJ,
a a
1 b
J = —e*cosbr+ —1.
a a

b 2
:—e cosbx—l——e sinbx——QJ
a? a

J
( )J—(lcosbx—l—%smbx)
a a

acos br + bsin bx

=

=J = e+ C
a? + b2 o

asinbx — bcosbx
I = e™ 4+ O,.
a? + b2 MG

e We now compute, for n > 2,

I, = /sin"acdx
= sin" 'z sinz dx
Hf/_/\\f/

g

= sin" ' z(—cosz) — / (n —1)sin" 2 z(cos z)(— cos x) dx

f/
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Now
/sm 2xcos’y dr = /(sin”_ x—sin"x)dr =1, o — I,
1—sin?
Thus
I, = —sin" tacosz+ (n—1)I,_2—1I,)
=1, = —sin" tacosx+ (n—1)I,_y —nl, + 1,
=nl, = —sin" tzcosx+ (n—1)I, .

That is,

. 1 . n—1 o
/sm”xdm = ——sin" 'z cosx + sin" 2z dz.
n n

This is known as a reduction formula.

e For n = 2, the reduction formula states that
.9 1. 1
sin“zdr = —§s1nxcosx + 3 ldz
I + = +C
= —= cosx + —x .
5 5inT 5

Alternatively, one can evaluate this integral using trigonometric identities:

1-— 2 1 1
/sinZSCdx:/ﬂda: = —x—-sin2z+C

2 2 4
1 1
= §x—§sinxcosx+0.
e For n = 3,
. 3 R 2 )
sinxdx = —gsm .CECOSl’—l—g sin x dx
1

= —gsin%:cosx— gcosx—i-C'.

e Find [ = [2”logxd.

4

xt xt 1 xt x
T="logr— [ L Zdr="10ge -2 4.
4 08t /4:,;:” T T
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e We can also find a reduction formula for integrals of the form

I, =

g
xu+1

= lo

——
g

xu+1

= log

p+1

Thus,

e For n =0 and p # —1,

e Forn=1and u # —1,

/ x# log"x dxr, where p# —1, p€R, n=0,1,2,3,...

f

ahtt 1
g — nlog" x| =) dzx
[T o N w+1 T

!

\,—/\ _

g 7
n
"y — ——— [ 2*log" tx dx.
u+1/ s

ptl
N = v log" x — LIn,l.
1 w+1
When = —1, we can evaluate [, directly, by making the substitution u = log x:
1 n 1 n+1
zn:/ IR s
T n—+1
!
Iy = /x“ dr = +C
1
pt1 1
Ilz/x“logxdx S ogr — Iy
p+1 o+ 1
CC;Hrl xu+l
= logx — —= + C.
p+1 & (p+1)2

e An important integral that will soon need is, for n > 1 and a # 0,

Ina(x) =

= (1 -2n)Jpa(z) =

-1ldx

/ 1
(x2 + a2)n
2
X X
(%2 + a2)n + 2”/ (332 + a2)n+1 dx
2 2y 2
v e / @ta)—a

(x2 + a?

x 1 a?
(x2 + a2)n +2n <$2 + a2)n dr — ($2 + a?)n+! dx

T
Z;gj;:;ﬁ; +—2n(Jﬁﬂ(x)——
X

m - 2na2Jn+17a(x).
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The resulting reduction formula,

1 x 2n —1
2na? (2 4+ a®)™  2na?

Jnt1,0(2) = Jna(x)| (n>1,a#0),

together with the result (for a # 0)
1 1 x
JLa(ZL') = /m dr = a arctan E + O,

allows us to compute J, ,(x) for any n > 1.

1
/ arcsin z dzx.
0

T

! 1 ! o2t T
1-arcsinx dx = |z arcsin x —/ dxr = arcsin 1 + [ 1—x ] =—-—1.
/ | T (-2 =7

Problem 7.4: Find

Problem 7.5: Let P(z) be a polynomial of degree n. Prove that

n

/P(:r)ex dr = €” Z(—l)kP(k)(x) +C,

k=0

where P*) denotes the kth derivative of P. Give an explicit reason why the sum
terminates at k = n.

This follows immediately on integrating by parts n times, using f(z) = P(x) and g(x) =
e’. Alternatively, we can verify the result by noting that the derivative of the right-hand
side is
n+1

exi(—l)kP(k)(m) + exi(—l)kP(kH)(x) = e Z PP (z) — "> (~1)F PP (a)
k=0 k=0 k=1
6xf)(O)(:L,) o em(i )TL+1P(’IL+1)($) _ 61P($)

since P+ (z) = 0.

7.C Integrals of Trigonometric Functions

Often we encounter integrals of the form

/ sin™ x cos" x dx,

where m and n are integers. Here is an integration strategy:
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Case 1. If either of the integers m or n is odd, separate out one factor of sinx or
cos x so that the rest of the integrand may be written entirely as a polynomial in
cosx or a polynomial in sinx, as the case may be. Then make the appropriate
substitution. (Note: if both m and n are odd there will be two possible ways of
doing this.)

Case II. If m and n are both even use the addition formulae

. 9 1 —cos2x 9 1+ cos2zx ) )
sin sz’ cos I:T, 2sinx cos r = sin 2z,

possibly repeatedly, to reduce the problem to the form of Case I.

e Find [ sin® x cos® z dz, using the substitution u = cosz (du = —sinz dx),

/sin3xcos2xdx = /sinx(l — cos® ) cos® v dx

= —/(1—u2)u2du:—/(u2—u4)du

8 P 1 1
= _<%—%> +C’:gcos5x—§cosgx+0.

e Find [sin®x cos® z dz, using the substitution u = sinz (du = cosz dz),

/sinZQ:cosS:de = /sin2 z(1 — sin® x) cos v dx

w?(1 —u?) du

5
1. .
—%—FC:gsins

I
C‘“;’l goo\

1
x—gsin5aj+0.

e We can use the fact that sin?2x = (1 — cos4x)/2 to compute

1
(— sin 2x>
2
/ 1 — cos 4x

{x sin 43:} ‘e

/ sin®zcos’rdr =

co| — ,4;|>—t
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Problem 7.6: Find
/ cos’ zsin? x dx

Let u = sinx. The integral then evaluates to

/(1 —u?)uldu = /(1 — 3u® 4 3u — uS)u? du = /(u2 — 3u* + 3ub — u®) du

uwd o 3ub 37 uig_’_c_sin3x_3sin5x+3sin7x_singx+c
9 3 5 7 9 '

-3 s T

Remark: In view of Problem 6.10, the same technique can be used to compute
[ cosh™ tsinh™ ¢t dt for integer values of m and n.

Remark: One can use a similar technique to compute certain integrals of the form
/ tan™ z sec” x dx,
by exploiting the Pythagorean relation tan? x+1 = sec? z, along with the derivatives

— tanz = sec® x

dx

and

d d 1 +sinx
—secr = — = = gecxtanx.
dx dx \ cosx cos? x

For example, if n is an even natural number, the substitution © = tan x will reduce

the integrand to a polynomial. If m is an odd natural number, the substitution
u = sec z will work.

e Letting u = tanz, we find

/ tan? z sec’ x dx

= /tan4 z(1 + tan®z) sec? v dx
———

du
7 5 7
tan® x tan' x

L
7 ) 7

U5
= /u4(1+u2)du— 5
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e Letting u = secz, we find

tan® z sec® x dx

= / tan? z sec? z sec x tan x dx.
————

du
5 3
= /(uQ—l)uzdu:%—%+O

sec®r  secx

c.
5 3

Remark: The technique of extracting out an odd factor of cosx or sinx can even be
applied if one or both of the integers m and n are negative. For example, we can
compute the indefinite integral of secx by rewriting the integrand and using the
substitution v = sin x,

/secxdm = /cosx dx:/L-xde
cos?x 1—sin“z
1 1 1
= du = 2 —2 _\d
/1—u2 " /<1+u+1—u) v

1 1
= —log\1+u\—§log\1—ul+0

2
1 1+ si
= —log ﬂ +C
2 1 —sinx
1 (1+sinz)?
2 og‘ 1 —sin’z
1 +sinz)?
= log (+sinz)? +s¥n2x) +C
1—sinz
1+ s
— log +sinx L
CoS T
= log|secz + tanz| + C. (7.1)

Alternatively, we could use the following trick to obtain this integral:

secx + tanx
/secxd:c = /secx(—) dx
secx + tanx
B /(seCQx+secxtana7) dx

secx + tanw
= log|secz + tanx| + C.
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1
dr = [ sec®zdx = [ secxsec’ z dz.
cos3 x ~——

f g’

e Compute

On integrating by parts, we find that

1
/ —dr = secxtanx—/(Secxtanx)tanxdx
cos®

= secrtanz — /secx(sech —1)dz

= secxtanx—/Sec?’xder/secmda:.

Thus

2/se03:cdx = secxtanz + log|secx + tanx| + C

1
= /sec3xdx: §(secxtanx+log|secx+tanx|)—|—C.

Definition: A birational function R(x,y) is a rational function of the form
ij
> bty 7
kl
where a;; and by, are real numbers (at least one by, must be nonzero). Note that

a birational function is a rational function of each of its arguments (holding the
other argument fixed).

R(z,y) =

Remark: Any birational function R(sinz,cosx) of sinx and cosz can be converted
to a rational function of ¢ with the universal substitution t = tan 5 since
11—t 2t 2

m, SIN T = m, dx = m dt. (72)

cosT =
Problem 7.7: Use the trigonometric addition formulae to prove that cosz, sinx,
and dx transform according to Eq. (7.2).

e We can use the universal substitution to find an alternative expression for [ secz du:

1+ 2 2 1 1
dr — 2 Nat= dt= [ (— +—)at
/Seng g /1—t2<1—|—t2) /(1-#) /<1+t+1—t)

- ] R

‘+C’:10g‘tan(g+
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Problem 7.8: Show directly that

t (z + W) +t
an (- + — ) =secx + tanx.
2 4

Hence, Eq. (7.3) and Eq. (7.1) are equivalent.

Remark: Although the universal substitution will always work (i.e. it can always be
used to reduce the integrand to a rational function), it should be viewed only as a
last resort; often, easier methods are available.

7.D Partial Fraction Decomposition
[Muldowney 1990, p. 211]

[Spivak 1994, p. 374]
Consider the following techniques for integrating rational functions.

1 1
/x—l— da::/(1+—)d:c:x+log|x|+6’.
T T

e FFind

e Similarly,

x r+1 1
dr = — dr =z —1 1 :
/$+1 x /(x+1 x+1) r=z—loglr+1/+C

e In general,
/a:v#—bdx _ /am—l—“d “d bdx
cx +d cm+d

d) — ad b

:/ (cx + + dx:/ g+ b_a_d 1 dx
cx+d c cr +d

d
= (%) ( a)log\cx+d|+0

e We can also evaluate integrals like

1 (z+1)—=z 1 1
/x(I—I—l) v / s@+1) /(m :c+1> z = log |z|—-log |z + 1|4-C
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e Here is a more complicated example:

/mdx - /%M:/{ﬁﬂix?)_(ljx?)? da
[\ St~ wrmr)

1 1 1 1

where

le) = | i

Recall that the indefinite integral

o)~ [ Gy

can be evaluated using the reduction formula

1 T n 2n —1
© 2na? (22 +a?)"  2na?

Jn+1,a(x) Jn,a(x>-
Setting n = 1 and a = 1 yields
1 T 1
JQJ(.T?) = 5 (:L'—> + §J1,1(x),

where J; ;(z) = arctanz + C. Hence,

/ L d L t L z L t +C
- ar = —— —arctanxr — — — —arctanx
22(1 4 x2)? x 2\22+1 2
1 3 1 T
= —E—§arctanx—§<x2+1)+6'.

Q. Can these techniques be generalized for integrating any rational function?

A. Yes, using the general method of partial fraction decomposition:

Suppose we wish to evaluate the integral

/

where P and () are polynomials functions of x.

P(x)
Q) ™
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Step 1: If the degree of P > degree of (), we rewrite the integrand in proper form:

P(x) R(x)
= S(x) + ,
o " Q)
such that the degree of R is less than the degree of Q).

e Suppose that P(x) = 23 +z and Q(z) = z—1. We see that deg P =3 > deg Q = 1,
so we put P(z)/Q(x) in proper form, using long division:

P 3 2
(r) = +x:x2+m—|—2+—

Qz) z-1 “—— 2-1°
S(x) S~

R(x)
Q(z)

We can now go ahead and integrate S(z) and, in this case, also R(z)/Q(z) without
doing any further work:

3 2
/x +xdx = / PHr+2+——|dx
x—1 x—1

1,3 2

= §+%+2x+210g|x—1|+0

Remark: At this stage, we will always be able to find an antiderivative for S(z)
since it is just a polynomial. The following steps may be needed to integrate the
remaining term R(z)/Q(z).

Step 2: Factor Q(z) as far as possible, into products of linear factors and irreducible
quadratic factors.

e Q) =2t —16= (22 —4)(2® +4) = (z — 2)(x + 2) (22 + 4).
e Q)= (z+D(x+2)*(2? + 2+ 3)(x®> +z +4)2%
Step 3: Suppose Q(z) has the form

Qz)=Alx—a)"... (2> +yx + )" ...,

where the discriminant ¥y —4\ < 0, so that 22 +~z+ ) cannot be factorized into
linear factors with real coefficients. It is then possible to express R(z)/Q(z),
where deg R < deg () in the form

R(i[f) Al A2 An
Q) Lx—w <x—w2+“"*u—aw}+“‘
Fll’ + A1 FmSC + Am
Lﬁ—l—’y—xﬂ—i_ (x2—|—’yx+)\)m]

Step 4: Solve for the coefficients in the numerator by equating like powers of x.
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e We can solve
1 A B A(x+ 1)+ Bx

z(x+1) ;+$+1: x(x+1)

for the coefficients A and B by equating like polynomial coefficients in the numer-
ator. On setting

l=A(x+1)+ Bx=(A+ B)x + A,
we see that the coefficients of z° and z! are

20 1 1 = A,
2t 0 = A+ B.

The unique solution to these equations is A =1 and B = —1.

Step 5: Integrate each term separately. Each term of the form A;/(z — a) has an-
tiderivative A log|z — a| + C. Also,

A, A, 1
_m > 2.
/(w—aw (n—1)<m—a>n-1+0’ formn =2

Finally, each integral of the form

I.x+ A,
5 )\mdx
(22 4+ vz + A)

can be evaluated by “completing the square” in the denominator,

/ L + A dx.
(3’5

On making the substitution v = x + 3, we can then express the result as the
sum of two integrals,

U ¥ 1
L | ——————d Ay — =T, —————du,
/(u2+a2)m u—i—( 2 )/(u2+a2)m !

where a? = A\— 74—2 = —(y*—4))/4 > 0. The first integral can be easily computed
using the substitution w = u? 4+ a? and the second integral is just J,,(a).

Remark: If v = 0 there is no need to complete the square.
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e To find

/1 — x4+ 222 — 2?
dx
z(x? +1)2

we write
1—x+2x2—x3_A Brxr+C Dx+FE

x(x? +1)2 :1:+ 2 +1 +(a:2+1)2'

This requires that

2?4222 —x+1 = A@@*+1)*+ (Br +O)a(2* +1) + (Dx + E)x
= A(z* +22°+ 1) + B(a* + 2*) + C(2* + x) + Dz* + Ex

Thus

x? 0 = A+B,

z3 -1 = C,

x? 2 = 2A+B+ D,

x! -1 = C+E=E=0,

20 1 = A=B=—-land D=1,
so that

/1—:U+2x2—9c3d / 1 l’—|—1+ x p
r = - x
x(2x? 4 1)2 r 2241 (22+1)2

/ 1 x 1 n T d
= - = - x
r 2?24+ 1 2241 (22+1)2

1 9 1 1
= log|:v|—§log(x +1) — tan x—m—l—l{.
e Find
/;dcg
(x+a)(x+b)
Try to write
x A N B Alx+0b)+ Bz +a)
(x+a)(x+b) x4+a x+b  (z+a)(z+Dd)
Thus
xt o 1 = A+ B=B=1-A,
20 0 = Ab+ Ba.

Solving for A and B, we find for a # b that

0 = Ab+(1— A)a,
a
a—2>b’
a —-b
a—b a-—>
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o If a # b then

T a_ b

" dr = a—b dr — a—b d

/(m+a)(x+b) ‘ /x+a v /a:+b v
b

- - log |z + a| — log|z + b+ C.
a—>b —b
Problem: But what if b = a? Then
1 = A+B

0 = Aa+ Ba=(A+ B)a,
which is consistent only if a = b = 0.

Remedy: Write

r A B Alx+a)+ B
(z4+a)? z+a (z+a)? (x4 a)?
Then
x! 1 = A
20 0 = Aa+B= B=—a.
T 1 a
. —  _dr = — d
/(x+a)2 * /[m—i—a (x 4+ a)? v
= log|x+a|+L+C.
r+a
e Evaluate
22 p
/ (w12
Since deg z? = 2 > deg(z + 1)* = 2, we need to rewrite
@ . (22 +1)
(x+1)2 (x+1)%
Express
2v 41 A B

Cr1? 241 @l
this requires that 2x + 1 = A(x + 1) + B. On equating like powers of x, we find

zb 2 = A,
20 1 = A+ B= B=-1,
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so that

/Wd - /(1—[xf1+<xf1)2Ddx
- /(“Liﬁ(mfn?])dx

1
= 1:—210g|:1:'+1\—m—_i_1+0.

Remark: Show that the substitution © = = + 1 makes the previous problem much

easier!
1
/ T dz.

Step 1: We already have deg P < deg ().

e [Find

Step 2: Noting that Q(x) = 2® — 1 has a root at x = 1, we factor
Qz)=2"-1=(z - 1) (2> + 2 +1).

The quadratic factor 22 + x 4+ 1 cannot be factored into linear factors with real
coefficients since it has no real roots (the discriminant 12 — 4 = —3 is negative).

Step 3: Write

- A N Bz +C
-1 -1 2242+1
Step 4: Then
1 = A@*+2+ 1)+ (Br+C)(z—1)
= A2+ Ar+ A+ B2? — Br+Cx — C.
We find

22 : 0 = A+B= B=—-A,
2t 0 0 = A-B+C,
2 1 = A-C=C=A4A-1.

The z! equation then yields 0 = A+ A+ (A —1), which implies A = %, B = —%,
and C' = —%, so that

1 1 1.2
dr = 54 3785 g
/1:3—1 . /x—l x+/m2+x+1 v
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Step 5: On completing the square and letting u = = + 5, we evaluate

T+ 2 T+ 2
—————dz = SR dx
?2+x+1 (43502 —7+1

w3
:/ 2du
U2+—
U 3 1
= /u2+%du+§/u2+%du
= —logu+ ‘—i—iTarctan 7

1 2 1
— §log‘x2+x+1|—|—\/§arctan( Tt )+C’.

Thus

1 1 1 1 20 +1
do = - log |z — 1| — = log |2 1| — — arct C.
/1:3—1 T=3 og |z — 1] 5 log|z +a+1] \/garcan< 7 )+

Problem 7.9: Evaluate

1
/1_u2du.
1 B 3 3 1
/(1+u)(1—u)du_/<1+u+1—u>du_210g

Note: in the complex plane, the antiderivative may also be written as tanh ™' u+C'". However,

1+u
1-—

+C

in R, the latter solution does not exist outside of (—1,1).

Problem 7.10: Compute

1
/ (W + D)(u+1) du.

1 A +Bu+C’
(wW2+1)(u+1) u+l w241

Express

By equating coefficients of like powers in 1 = A(u? + 1) + B(u? 4+ u) + C(u + 1), we obtain
the system of equations

w1 = A+C,

w0 = B+C,

w> : 0 = A+ B,
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which has the unique solution A = C =1/2, B = —1/2. Hence the integral becomes

1 1 u 1 1 1, 1
2/<u+1—u2+1+u2+1>du_210g|u+1]—410g(u +1)+§arctanu—|—K,

where K is a constant.

Problem 7.11: Find

/x3+4$2+7x+5
.

(x+1)%(x+2)

First, note that (x + 1)(z + 2) = 2% + 422 + 52 + 2. The integral thus becomes
2r +3
1+ du
/ (x+1)%(x+2)

2+ 3 A B C

(x+1)%(z +2) x+1+(:n+1)2+:n—|—2

and equating coefficients of like powers in 2z +3 = A(z +1)(z+2) + B(z +2) + C(z + 1),
we obtain the system of equations

On expressing

2 3 = 24+2B+C,
Lo 3A+ B +2C,

T

22 . 0 = A+C,

N
Il

which has the unique solution A =B =1, C = —1.
The integral thus evaluates to

x + log

T+ 2

where K is an arbitrary constant.

Q. Can the method of partial fraction decomposition be used to reduce every rational
function into terms of the types discussed in Step 57

A. Yes, Theorem A.1 (the Fundamental Theorem of Algebra) and Corollary A.1.2
in Appendix A show that the factorization of the denominator in the form
described in Step 2 is always possible. Furthermore, recursive application of
the following lemmas can be used to show that the decomposition described in
Steps 3 and 4 is always possible. Together, these results show that we can in
principle integrate any rational function in terms of other rational functions,
logarithms, and inverse tangents. Note that for polynomials Q(x) of degree five
and higher, we may have to resort to a numerical method for approximately
locating the roots of the denominator.

Lemma 7.1 (Factor Theorem): If zy is a root of a polynomial P(z) then P(z) is
divisible by (z — zp).
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Proof: Suppose zp is a root of a polynomial P(z) = > ,_,arz" of degree n.
Consider
P(z) = P(z) — P(20) = Zakzk - Zakz{f = Zak(zk — 25
k=0 k=0 k=0

= Z ar(z — 20)(ZF N+ 2 Y = (2 - 2)Q(2),
k=0

where Q(2) = > p_yax(z¥ 71 + 28722 + ... 4+ 2{7") is a polynomial of degree n — 1.

Lemma 7.2 (Linear Partial Fractions): Suppose that P(z)/Q(z) is a proper rational
function such that Q(x) = (x — a)"Qo(x), where Qp(a) # 0 and n € N. Then there
exists a constant A and a polynomial Py with deg Py < deg @) — 1 such that

P(z) A N Py(x)
Q) (r—a)"  (z—a)"'Q(x)

Proof: Let A = P(a)/Qo(a), so that the polynomial P(z) — AQo(x) has the root
a. Lemma 7.1 implies P(z) — AQo(z) = (z — a) Py(x) for some polynomial P,, where
deg Py < max(deg P,deg @) — 1 < deg @ — 1. On dividing this result by Q(x), we
obtain

P(z) A _ Py(x)
Q@) (z—a) (z—a)"'Q(z)

Lemma 7.3 (Quadratic Partial Fractions): Let * + vz + X\ be an irreducible qua-
dratic polynomial (i.e. v* — 4\ < 0). Suppose that P(z)/Q(x) is a proper rational
function such that Q(x) = (2® + vz + A\)"Qo(x), where Qo(z) is not divisible by
(22 + yo + X) and m € N. Then there exists constants T and A and a polynomial
Py with deg Py < deg @ — 2 such that

P(x) Iz + A Py(x)
Qz) (P +yz+N)™ (2% + 92+ )" 'Qo(x)

Proof: Use long division to express

P(x) = (2®+~yz+A)S(z)+ (ax +1b),
Qo(z) = (2* +vz + )T (2) + (cx + d),

where S and T" are polynomials. We want to find I' and A such that

P(z) — Tz + A)Qo(z) = Po(@)(2® + 7z + A),
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i.e., we want ax + b — (C'z + A)(cz + d) to be divisible by (2 + vz + A). Using long
division, we then see that the remainder [a + (¢y — d)[' — Ac]x + (b+ T'eA — Ad) must
be zero. We thus need to satisfy the simultaneous equations

(ey—d)' = Ac = —a,
Feh—Ad = —b.

We can write this condition as the matrix equation
cy—d —c ' | —a
7ot S-S 0

B cy—d —Cc | _ 9
A—det{ o\ —d]_d cyd + .
If ¢ # 0, then A = 02[(’—(?)2 +7(;c‘i) +)\} # 0 since 2 + yr + X # 0 for all z. If
c =0, then A = d* # 0 since the fact that Qo(z) is not divisible by (2% + vz + \)
implies that ¢ and d cannot both be 0. In either case, we see that A # 0, so we can
always solve Eq. (7.4) for values of I" and A such that Eq. (7.3) will hold. Note that
deg Py < max(deg P,deg Qo+ 1) — 2 < deg @ — 2.

7.E Trigonometric & Hyperbolic Substitution

Trigonometric and hyperbolic trigonometric substitutions are often useful for eval-
uating integrals containing square roots of quadratic expressions. Several common
trigonometric substitutions for frequently appearing quadratic expressions are listed
in Table 7.2. Note that it may be necessary to complete the square of the quadratic
and shift the variable of integration to put the expression into one of these forms.

e We can use the trigonometric substitution z = asinf to find the area between the

half-circle y = va? — 22 and y = 0:

71 20
—|—c—osd0 — zaZ_

/ \/a2—x2dx2/2 5 5

acosBacosfdf = a2/

us _
2 2

Note that this result agrees with our original definition of 7 as the area of the unit
circle.

e We can find the indefinite integral

/\/u2 + a?du
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Expression x Domain Substitution | 6 or ¢ Domain Identity
a’? — a? [—a,al r = asinf [-%,7] 1 —sin?6 = cos? 0
va? + x? (—00, 0) r = atanf (-%.,%) 1+ tan? 6§ = sec? 6
xr = asinht (—00,0) 1 + sinh?¢ = cosh?¢

12 —a? | (—oo,—a]U[a,00] | z=asecld | [0,Z)U[r, 2) | sec?d —1=tan?0
x = acosht [0, 00) cosh’t — 1 = sinh®t

Table 7.2: Useful trigonometric substitutions.

with the substitution u = atan (du = asec® 6 df). Without loss of generality, we
assume that a > 0. Since

u? +a® = a®(tan® 0 + 1) = a®sec? 0,

we may write

1
/\/u2+a2du = /aseceasec26’d9:a2/ do

cos3 6

5 [ cos® 9 cos 6
= df = ————df
¢ / cost 6 ¢ / (1 — sin?6)2

- “2/<1—d—lfv2>2:“2/<1—w>?<01+w>2’

upon making the substitution w = sinf. We have thus reduced the integrand
to a rational function that can be integrated by the method of partial fractions.
Alternatively, the integral of 1/cos® z we obtained above could have be evaluated
by an integration by parts, as we did on page 171.

Problem 7.12: Evaluate

/\/u2 + a? du

instead with the substitution u = asinh ¢ and Problem 6.10.
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e For 0 < o < 3, the substitution z = 3sinf (dr = 3cosfdf) and the fact that
9 — 22 = 9cos? f can be used to evaluate the integral

V9 — 22 3cosf 1 —sin?6 1
yI=" — Y iy R 1
/ x? du / 9sin? 6 3cosfdo / sin” 6 a0 / <sin2 0 ) 40

= —cot9—9+C:—\/2—1—sin_1§+C.
x? 3

Problem 7.13: Find the antiderivative

/m
T2 w

for -3 <z < 0.

e The hyperbolic substitution = a cosht (dz = asinht dt) and the fact that 2> —a? =
a?sinh? t allow us to evaluate

dx 1 T
/ o /asinhtasmhtdt /dt t+ C = cos a—i—C

Problem 7.14: Show that the substitution z = asec 8 can also be used to find

/ dx
V2 — a2

x
and that the answer equals cosh™ = + C.
a

3
=
(422 4+ 9)2

can first be put in the form of the expressions listed in Table 7.2 with the substi-
tution u = 2x, so that 422 + 9 = u%2 + 9. One could then apply the substitution
u = 3sinht. In fact, both substitutions can be done in a single step by defining

T = % sinh ¢:

(5)3 sinh®¢\ 3 3 [ sinh®¢ 3 [ sinht(cosh®¢ — 1)
I = ~2L | —coshtdt = — dt = — dt
/ ( P cosh®t |20 16 ) cosh®t 16 cosh? ¢

e An integral of the form

sinh ¢ 3 1
— —/(smh — 07 >dt—1—6(cosht+cosht> +C
= — \/42+9+—)—|—C.
16( ) Vadr? +9

This integral could have also been evaluated with the substitution z = %tan 6.
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7.F Integration of Certain Irrational Expressions

Q. How do we find integrals like

dz?

/\/m—f—él
T
A. Substitute t = v/ + 4. Then t?> = x + 4 = 2t dt = dx and
/”I+4d:c - / L PY
T t2 —4
12 2 —4 4
= 2 dt =2 dt
/t2—4 /{t2—4+t2—4}

1
= 2
t+8/t2_4dt
1= A(t+2)+B(t —2),

A B
= 2t+8/lm+—]dt 0=A+B= B=—A4,

b2 1=24—-2B=4A= A=1
1 1
= 2t+8 - — | dt
" /L—z t+2}
t—2
= 2%+2log|——|+C.
+ ogt+2’+

Thus

Vo +4 vVr+4—2
dr =2vVz +4+2log | ———| + C
/ z ! o8 VI + 442

In general, one can reduce any integral of the form

/R(x, m/aa:—i—b) d.
cr+d

where R is a birational function of its arguments, to the integral of a rational function

by using the substitution
fom lax +b
Ve +d

1
—d
/:1:—\/5134—2 .

with the substitution t = Vo +2 = t? = 2 + 2 = 2t dt = dx,

1 1 t
—_—dzx = — | 2tdt =2 | ——dt
x—Vr+2 v /(t2—2—t) /tQ—t—Q

t
= 2 ——dt,
/(t—Z)(t—l—l)

e We can evaluate
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which can then be decomposed into partial fractions.

Remark: When more than one radical appears, it is often helpful to take m to be
the least common multiple of the radical indices.

Problem 7.15: Find

using the substitution t = 23 = 5.

Problem 7.16: Find

using the substitution t = 1.

Q. How about integrals of the form [ vx? + 2+ 1dz?

A. We can first simplify the integrand somewhat by completing the square and mak-
ing the substitution v = = + 1/2:

1\? 1 [, 3
- — — 2 —
/\/<x+2> 4+1dx / u+4du.

The resulting integral is of the form [ +v/u?+ a?du, which we computed in
section 7.E.

Remark: Integrals of the form
/R(x, Vax? + bx + ¢) dx,

where R is a birational function of its arguments, can be calculated with the aid
of one of the three Euler substitutions

(i) Var?+bxr+c=t=+axy/aif a> 0;
(i) Vax? +bx +c=tx ++/cif c>0;
(iii) vVaz? +br + c = (z — a)t if « is a real root of az? + bx + ¢ = 0.

(Either sign may be taken in the first two cases.)
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e To find

[_/ dx
1+ Va2 +2x+2

we can use the first Euler substitution since a = 1 > 0. Let

V2 4+2r+2=t—ux.
Then 22 + 2z + 2 = t? — 2tz + 22, so that

2 —2 J 20t +1) — (t* — 2) 2+ 2t +2
Tr = =

20 1) 2017 = Surp

The integral becomes

24+ 2t+2 24+ 2t +2 242t +2
dt = | — dt = _ dt,
<1+t_ﬁ;2>2(t+1>2 (12 + 4t +4)(t+ 1) (t+2)2(t+1)

2(t+1)

which we can then solve with the method of partial fractions. Decomposing

+2+2 A ., B _C
t+1)(t+2)2 t+1 t+2 (t+2)?

we see that

P 42t42 = A(t4+2)°+B(t+1)(t+2)+C(t+1) = AP +4t+4)+B(t*+3t+2)+C(t+1).
The solution to the resulting system of equations,

t 2 = 4A+2B+C,

tto: 4A+3B+C = B =0,
2 11 = A+B=A=1,

isA=1, B=0, and C = —2. Thus

dt dt 2
I = [ — -2 —loglt+ 1|+ ——+C
t+1 /(t+2)2 oglt+1 475+
2
= log’x+1+\/x2+23:+2)+ +C.
T4+ 2+ Va2 +2x+2

7.G Strategy for Integration
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1. Simplify the integrand.

2. Look for an obvious substitution: see if you can write the integral in the form

[ oo (@) ds
If so, try the substitution u = g(x).

3. Classify the integrand.

(a) Trigonometric functions: exploit trigonometric identities to find integrals

of the form
[ sin™ z cos™ x dx
[ tan™ zsec™ x dx
[ cot™ x csc™ x dx

As a last resort, use the universal substitution ¢ = tan .
(b) Rational functions: use the Method of Partial Fractions.

(c) Polynomials (including 1) x transcendental functions (e.g. Trigonometric,
exponential, logarithmic, and inverse functions): use Integration by Parts.

(d) Radicals:
(i) vxz? £ a? : use a trigonometric substitution

(ii) g/eed . = p/oertd
For {/g(x): t = {/g(x) sometimes helps.

4. Try again (maybe use several methods combined).

Problem 7.17: (a) Find

x
—dx.
/v1+:c2/3

Substituting first y = 2%/3 and then ¢ = y + 1 we find

3/ 2 12
/wdx _ y 3y1/2dy:3/ y dy:3/(t D
1+ 22/3 Vi+y?2 2) Vi+ty 2 Vit
= 3/ 3/2—2t1/2+t1/2dt:3(2t5/2—4t3/2+2t1/2>+C
2\5 3

5/2 3/2 1/2
<1+x2/3> / —2(1+x2/3> / +3(1+x2/3) "

1/2 A2
1+:1:2/3> {3<1+x2/3> —10(1—1—1‘2/3) +15} +C

1+ 1"2/3)1/2 (8 — 4223 4 33:4/3) + C.
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Alternatively, substituting y = #'/3, then sinh ¢t = y, and finally u = cosht = \/1 + y2 =
V1 + 22/3 (which could be used as a more direct substitution), we find

3
Y
—_— = coshtdt
[ o= [ A= [
= 3/(u2—1) du:3/(u —2u® +1)du

- 3<u55—2+u>+0
(
(

/xdx
V14 22/3

3u' — 10u” + 15) 4+ C

(SR T~

1+ x2/3> (8 — 42?3 4 3954/3) +C.

(b) Find \
/1 Vx cos/xdx.

Let u = y/z, so that du = dx/(2y/x) = dz/(2u). The integral becomes

2
2/ u? cosu du.
1

Integrating by parts, we first compute the indefinite integral

/UQCosudu:u2sinu—2/usinudu = ugsinu—2<—ucosu+/cosudu>
= w?sinu+ 2ucosu — 2sinu + C.

Thus the original integral evaluates to

2[(u* - 2) sinu—%—?ucosu]i =4sin2+ 8cos2+ 2sinl — 4 cos 1.

7.H Numerical Approximation of Integrals

There are many continuous functions such as

v
e’ sinx 2
—, , and e*,
x

for which the antiderivative cannot be expressed in terms of the elementary functions
introduced so far. For applications where one needs only the value of a definite
integral, one possibility is to approximate the integral numerically.
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To illustrate the numerical evaluation of definite integrals, it is helpful to consider
an integral for which we know the exact answer, such as fol f, where f(z) = 2% For

the partition P = {0, %, 1} we find

L(P,f) = 0(%) + % (%) % =0.125,

We know that
1
L(P,f) S/ v dx <U(P, f),
0

but neither £ nor U provides us with a very good approximation to the integral.
Notice that the average of £ and U, namely (L +U)/2 = 3/8 = 0.375, is much closer
to the exact value (1/3) of the definite integral and that since f is increasing, L(P, f)
is identical to the left Riemann sum Sp(P, f) = Y7, f(xi1)(x; — ;1) and U(P, f)
is the right Riemann sum Sg(P,f) = S+, f(x;)(x; — x;_1). This suggests that it
may be better to approximate the integral by using the Trapezoidal Rule

Py, f) 4 Sr(Py, f) :Zn:f(fi—l)Jrf(sz‘)(
2

T(R,, )= Sl

Xy — xifl)v
i=1

Remark: For a uniform partition with fixed a, b, and f, T(P,, f) depends only on
the number n of points in the partition P,.

Q. How accurately does T (P,, f), where P, is a uniform partition of [a,b] into n
subintervals, approximate fab f? How does the error depend on n?

A. First, we look at a special case of this question where there is only one subinterval.

Theorem 7.3 (Linear Interpolation Error): Let f be a twice-differentiable function
on [0, h] satisfying |f"(x)| < M for all x € [0,h]. Let

Then




7.H. NUMERICAL APPROXIMATION OF INTEGRALS 191

Proof: Let z € (0,h) and

p(t) = L(t) = f(t) = CLE = h),
where C' is chosen so that ¢(z) = 0. Then

p(0) = L(0) = f(0) =0,
w(h) = L(h) = f(h) = 0.

From Rolle’s Theorem, we then know that there exists z; € (0,2) and xo € (z,h)
such that

¢'(21) = ¢(22) = 0.
Again by Rolle’s Theorem, we know that there exists ¢ € (x1, z3) such that
0=¢"(c)=—f"(c) —2C,
noting that L is linear. Therefore C' = —f”(c)/2 and since ¢(x) = 0,

1

L(z) = f(z) = %f”(C)x(ﬂf —h),

where ¢ € (0, h) depends on z. That is, for every x € [0, h] we have

L) ~ ()| < 5 Ma(h— ),

M 2 31h Mh3
/|L x)| de < / _M_:U_ — h.
2 2 30 12

Corollary 7.3.1 (Trapezoidal Rule Error): Let P be a uniform partition of [a, b] into
n subintervals of width h = (b — a)/n, and f be a twice-differentiable function on
[a, b] satisfying |f"(x)] < M for all z € [a,b]. Then the error E7 = T(P,, f) f f
of the uniform Trapezoidal Rule

SO

T(B,, f) =0y Lo e 1)

satisfies
nMh*  M(b—a)?

12 12n2

E7| <

Proof: We need to add up the contribution to the error from each subinterval.
If we temporarily relabel the endpoints of each subinterval 0 and h, we may apply

Theorem 7.3 to obtain a contribution, ‘thL — fohf < foh |L — f] < MRh3/12, from
each of the n subintervals.
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Remark: We can rewrite the Trapezoidal Rule as

T(Puof) = 21F(@0) 4 26(@) + ...+ 2 () + Fl)]

e We can use the Trapezoidal Rule to approximate ff % dx with n = 5 subintervals
of width h = 1/5:

2
1 111 2 2 2 2 1
—d ~ Pn; = — | = JR— R JR— - _
/1x v T =qli et a6 18 o

0.6956.

Q

The exact value of the integral is log2 = 0.6931. . ..

Remark: Typically, a more accurate method than the Trapezoidal Rule is the Midpoint
Rule

M(Pna f) = Zf(xl_le) (ZITZ — Qh‘fl),
i=1

which has the additional advantage of requiring one less function evaluation.

Problem 7.18: Show that the Midpoint Rule has an error EM = M(P,, f) — fabf
satisfying

M(b—a)?
24n?

Notice that this bound is a factor of 2 smaller than the error bound for the Trape-
zoidal Rule.

2] <

e Let us use the Midpoint Rule to approximate ff %d$ with n = 5 subintervals of
width A = 1/5:

1 n 1 n 1 1
1.1 1.3 1.5 1.9

Q

! P
T 5 1.7
0.6919,

/12 ldyz; M(P,, f) =

Q

which is indeed closer than T (P, f) to the exact value of log 2 (by roughly a factor
of 2).
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Remark: Even better are the higher-order methods, such as Simpson’s Rule, which
fits parabolas rather than line segments to the data values f(xg), f(z1),..., f(zn),
where n is even. This approximation is given by

S(Pn, f) = g[f(l'o) +4f(l’1) —|—2f($2) +4f(£L‘3) +.. .+2f(33n,2) —|—4f(:cn71) —l—f(xn)],

with an error E = S(P,, f) — f;f satisfying (cf. [Muldowney 1990, p. 277] with
n — 2n)
K(b—a)®

S
’E" } = 180n*

if [fW(z)| < K Va € [a,b].

The formula for S(P,, f) is obtained by dividing [a, b] into n uniform subintervals
of width h = (b — a)/n with endoints x, = a + kh, where k = 0,...,n. In each
fixed interval [Zox, Tory2], where k& € {0,...,5 — 1}, we fit a parabola of the form
y = A(x — xop41)* + B(x — To11) + C to the data values yar, Yors1, and yopio:

Yo = Ah*—Bh+C,
Yorr1 = C,
Yok+2 — Ah2 + Bh + C.

On letting u = x — 941, the area under the curve in this subinterval can then be
expressed as

h h A3 h
/ (Av® + Bu+C)du = 2/ (Au2+C’)du:2{T+C'u]
—h 0 0

2AR3 h h
= 3 +2Ch = §<2Ah2 +6C) = g(y% + 4yokt1 + Yokt2)-
Thus
b 5-1 L
/ f(x)dr =~ §(?J2k + 4Yok+1 + Yok+2)
a k=0

h h
(yo+4y1+92)+§(y2+4y3+y4)+...+5

(Yo +4y1 + 2y +4ys + ... + 2yp—2 + 4Yp—1 + Yn),

(yn—Q + 4yn—1 + yn)

wl>w| >

so that

S(Pus 1) = 51 (00) +4(00) +222) + 41 (55) + .-+ 200 2) + 4 (02) + F )]
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e Let f(x) =1/z and partition [1,2] into n = 4 subintervals. Then

s 0w (3) w2 (3) v (3) + s

1 16 4 16 1
1+ 2o+ 2| 0.
12{+5 3+7+2} 0.6932,

2
1
log2:/ —dx =~ S(Py, f)
LT

is very close to the exact value of log 2. In fact, since

a1\ |24
dri\z )|

<o vre[,2],
the error E¥ in the above result can be no more than 24/(180 - 4*) = 0.0005.

5

Problem 7.19: For uniform partitions, show that

S(Pon, £) = 5(T(Pur 1) + 2M(Py, ).

Problem 7.20: Consider the function f(z) = 1/(1+2?) on [0, 1]. Let P be a uniform
partition on [0, 1] with 2 subintervals of equal width.

(a) Compute the lower sum L(P, f).

Since the partition is uniform,
174 1 13
“Bs) = 2<5+2> ~ 20

(b) Compute the upper sum U(P, f).
1 4 9

(c) Use your results in part (a) and (b) to find lower and upper bounds for .
We see that

13 T L | 9
20~ AP =g /0 T2 wsUl ) =1

13 18
Thus = <7< —.

(d) Use the Trapezoidal Rule to find a numerical estimate for 7.
We find that 7 is approximately

144 4.1
41 +5+@ =92 E_A'_LS :E.
2 2 2 10 20 10
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(e) Obtain a better rational estimate for m by using the Midpoint Rule.
We find that 7 is approximately

1 1 3 16 16 1 1 42 1344
4(2) <f<4) +f<4>> :2(17%5) :32(17*25) =32(425) T



Chapter 8

Applications of Integration

8.A Areas between curves

The area A between two continuous functions y = f(z) and y = g(z) on [a, b], where
f(z) > g(x), is given by the difference of the respective areas between these functions
and the x axis:

4= / ) - / gl de = / @) - g(a)] do.

e Find the area bounded by f(z) = 2? + 1 and g(z) = z between z = 0 and = = 1.
1 1
A= [U@-gldo= [ +1-ads
0 0
Sometimes we are not given a and b, but we can determine them from the points

of intersections of the two curves.

e Find the area enclosed by the curves f(z) = 2z — 2% and g(x) = 2. Here a and b
are determined by the points of intersection of f(x) and g(z),

flz) = glx)

20 — 12 = a?

=27 = 227 =0=22" 27 =2z(r — 1)
=2 = Qorx=1.

196
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Thus

1

A = /O[f(x)—g(m)]dx:/o (22 — 2? —2¥)dr = | (22 —22%)dx

1 22 237! 1 1 1
= 2 —dr =2l 2| =9z —Z) =2,
/0@“" ") dz {2 3}0 (2 3) 3

Q. What happens when f(x) > g(x) for some values of x but g(z) > f(z) for other
values?

S~

A. We simply take the absolute value of the integrand before integrating. That is,
the general formula for the area A of the region bounded by two continuous
functions f and ¢ and the vertical lines * = a and z = b is

A= / f(@) - g()] dr,

where
_J f(z) —g(z) when f(x) > g(x),
/(@) - g(a)] = { o(z) — f(x) when f(z) < g(z).

For continuous functions f and g, the regions where f(x) > g(x) and f(z) <
g(x) are separated by the points where f(x) = g(z).

e Find the area bounded by the curves y = sinx, y = cosz, z = 0 and x = 7/2. The
intersection points occur when

. T
sinx = cosx = tanx = 1:>a::Z.

We need to split the integration interval [0, 7/2] into two parts:

jus

> 7 3
A:/ |cosx —sinz| de = / (cosx — sin ) d:p+/ (sinx — cosx) dx
0 0

s

4
= [sinx + cos a:]g + [~ cosz — sin ]
1 1

11
= 4+ — —0-1-0-14—+—=2/2-2.
V2 V2 V2 V2

INETSIE



198 CHAPTER 8. APPLICATIONS OF INTEGRATION

e To find the area of the region bounded by f(z) = z and g(x) = z*, we first solve
for the intersection points:

flx) = g(2)

=z = 2

=0 = *—ar=z@ 1) =a(—-1)(r+1)
2z = —1,0,1.

On [—1,0] we see that f(z) < g(x) and on [0, 1] we see that f(z) > g(x). Thus

0

A= [ i@ =g@l = [ o) = flda+ [ @) - g(@)de

-1

0 1 4 210 2 471
= [ flemmue=[5-5] <[5 4]

B
1 1 1 1 1 1 1
= 0‘(1‘5)*(5‘1)”1%5

Q. In the above example, what would happen if we tried to compute

/ 1(0) (o)) do

without first taking the absolute value of the integrand?

A. We would find

1 2 471
1 1 1 1
e =|= -2 =(z-=)=(==-)=0.
/_l[xw]x > 4], \271 > 1
In general, whenever f(x) — g(z) is an odd function we will find

/_ () - g(z)) de = / (@) - g(e)) e + / f(2) - g(x)]dz =0,

1 -1

because the two contributions are of opposite sign, even though the geometric
area of the region bounded by the two functions will (normally) be positive.

e If the function is defined piecewise, we can integrate it in two pieces. For example,
to find the area bounded by y = h(z) and y = 0 between z = 0 and x = 2, where

T if0<z<1,
h<w)_{2—x if1<z<2,
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we would perform the integral over [0, 1] and [1, 2] separately:

Oﬂmw|m:i42wx+zﬂ2—@dx:F§T+[_Q%;f%i:%+%:1

0 1

However, it is even easier to determine the area of this region by finding the area
between the inverse functions x = f(y) =2 —y and = = g(y) = y, where y varies
from 0 to 1:

/’f !dy—/ (2 — )—y]dy—Q/l(l—y)dy_Q{ @I:l'

8.B Arc Length

Suppose z(t) and y(t) are functions on [a, b] with continuous derivatives. The equa-
tions

r=uat), y=y)

provide a parametric representation of a smooth curve (z(t),y(t)) in R? in terms of
the parameter t.

As a special case, we could take z(t) = ¢ and y(t) = f(t). The points (t, f(t))
describe the familiar graph of the function f(¢). However, the parametric representa-
tion allows us to describe relations, such as circles, that are not the graph of a single
function.

Q. What is the length of such a curve?

A. To answer this question, we must first define the notion of what we mean by
the “length” of a smooth curve. What we seek is an extension of Pythagoras’
Theorem, which allows us to calculate the length of line segments in terms of
their endpoints, to general curves.

Definition: The arc length or path length s(t) of a smooth curve (x(t),y(t)) on |a, b]
is the unique differentiable function s(t) (if it exists) that satisfies s(a) = 0 and the
property that

s(t+h) —s(t

h—>0+ Vgt +h)—z@))2 + [yt +h) —y@)?

for all ¢ € [a,b). That is, the difference between the path lengths s(t + h) and s(t)
to any points P = (z(t),y(t)) and @ = (x(t+h),y(t+h)) on the curve, respectively,
should reduce to the length of the straight line segment joining P and () in the
limit ~ — 0 (in which case Q — P).
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Y s(t+h) Q= (x(t+h),ylt+h))
s(t iy(f +h) —y(t) =t
P = (a(t), y(t)) L1y

s(a) =0

a b z

Upon dividing the numerator and denominator on the left-hand side of Eq. (8.1)
by h we see that

s(t+h) — s(t)

lim
h—0+ -1
2 2
lim x(t+h) —x(t) + lim y(t+h) —y(t)
h—0+ h h—0+ h

This gives us a formula for the derivative of s(t) for every t € [a, b],

s'(t) = VI (OP + [y ()2 (8.2)

Upon integrating this result from a to b, we find an expression for the arc length
L = s(b) of a curve (z(t),y(t)) on [a,b]. Since s(a) = 0, we have

b b
s@=aWw@=/5wﬁ=/¢wmuwwww

Remark: One can think of each point on the curve (z(t),y(¢)) as the position of a
point in R? at each time ¢. The integrand \/[2/()]2 + [y/(t)]? is just the magnitude
|v| of the velocity vector v = (2/(t),y'(t)). The arc length, being the integral of
the speed |v| with respect to time, is then seen to be the distance travelled by the
point (z(t),y(t)) over the time interval [a, b].

Remark: An easy way to remember the arc-length formula is to multiply Eq. (8.2)
formally by dt and square the result:

ds? = da® + dy>.

This can be thought of as a statement of Pythagoras’” Theorem for differentials.
The arc length can then be computed by integrating ds between t = a and ¢t = b,
remembering that dz = 2/(t) dt and dy = y/(t) dt.
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e Although we defined 7 to be the area of the unit circle, it is also possible to express
the circumference of the unit circle in terms of . A circle of radius r > 0 centered
on the origin can be described either by the equation x2 + 3% = r? or in parametric

form as (rcost,rsint) for t € [0,2n]. The circumference of the circle is then given
by

27 2
\/ "(t))2dt = Vr2sin?t + r2 cos? t di :/ rdt = 27r.
0 0 0

That is, 7 can equivalently be defined as the ratio of the circumference of a circle
of radius r to its diameter 2r.

Remark: If the curve (x(t),y(t)) for t € [a,b] can be described by a differentiable
function y = , then

s—/\/ 2 @ dt = / %)de:/:;b)\/1+[f’(w)]2dx

e We could also compute the circumference of a circle as twice the arc length of the

function f(z) = vr2 — 22 on [—r,r

2 [ Vsl - /r\/u Nf) dx—4/ 1+ o
-\ _xde_M/m

du = 4rfarcsin ] = 27r,

o A

where we have used the substitution u = x/r.

Remark: Of course, we can also express arc length as an integral in y:

b A y
= — — dt 1d
’ /a ( dt ) " /(a dy + v

e Find the arc length L of the parabola y* = x between (0,0) and (1, 1).

Since dx/dy = 2y, we know that L = fol V(2y)? 4+ 1dy. Let 2y = tan#, so that
2dy = sec?0df. Then

1
/\/4y2+1dy:§/sec 0do = 4(sec9tan0—|—log|sec0—|—tan0|)

using a result from page 171. Thus

1 1
L:Z[Qy\/4y2+1+log‘\/4y2—|—1+2yH =
0

i[?ﬁ—l—log (\/5+2>]
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8.C Volumes by Cross Sections

Single-variable calculus can sometimes be used to calculate more than just lengths
and areas. If an expression for the cross-sectional area of an object is known, it is
possible to compute its volume by the method of cross sections (also known as the
method of slabs or slices).

For example, we can of course easily compute the volume of a loaf of bread, where
each slice has same shape and size, using the definition

volume = area X length.

But what if the slices of bread don’t all have the same size (or even the same shape)?
Maybe we have a conical loaf!

Q. What is the volume of such a strange loaf of bread?

A. Slice up the loaf and sum up the area (height x width) x thickness (z; — z;_1)
of each slice to form the Riemann sum

Z A(Z)(w — 25-1),

where A(x) is the area of a cross section at x obtaining by slicing perpendicular
to the z-axis and Z; is a point in [z;_;, ;] Assuming that A(z) is integrable on
la, b], we can use restrict our attention to uniform partitions and then take the
limit as n — oo to find the volume:

n b
V = lim D A (@ — wi) = / A(z) da.
=1 a

e For a conical loaf of bread of length L, the middle slice, at x = L/2 has 1/2 the
height and 1/2 the width of the largest slice, so its area is 1/4 the area of the
largest slice. If we put the apex of the cone at z = 0 and the largest slice, with

area A at x = L, we see by similar triangles that the slice located at x has area
A(z) = (x/L)*A. Thus

L LZL’2
V = /A(x)da:: ﬁAdx
0 0
A [t Afz81" A3 1
= = do=2|=| =22 =ZAL
), © L2{3L 23 3

We have thus established the formula:

1
Veone = 3 base area x altitude.



8.C. VOLUMES BY CROSS SECTIONS 203

e We can compute the volume enclosed by a sphere of radius R, described by the
equation 2% +y? + 22 = R2, by partitioning the x axis. This produces circular cross
sections of radius r = r(z) > 0. The value of r is the maximum possible value of y,
which occurs when z = 0:

Py =R =y=+VR? 22
That is, r(z) = vV R? — 22, so that A(z) = 7r? = 7(R? — 2%). Thus
31R 4

R R
V= / m(R?* — 2%) dv = 27r/ (R* — 2% dx = 27 {R% - x_} = -TR>.
-R 0 3 0 3

e Find the volume of the solid obtained by rotating the area bounded by the curves
y = +/z and y = 0 from 0 to 1 about the z axis.

y=+=

Since the radius of revolution is given by r(z) = y = \/z, the cross-sectional area
is given by
Alx) = 7r? = 77(\/5)2 = Tx.

Thus
1

1 1 2
V:/ A(x)da::/ 7Tfl?d33:’/T|:x—:| .

e We could instead compute the volume of the funnel-shaped object generated by
rotating the region bounded by y = \/x, z = 0, and y = 1 about the y axis. For
the method of cross sections, we always slice the rotation axis (in this case the y
axis) and express everything else in terms of the corresponding variable (y). We
see that the radius of each circular cross section is r(y) = z = y?, so that the
cross-sectional area is A(y) = mr? = wy*. The resulting volume of revolution is

thus
1

1 1 5
V:/ A(y)dyzw/ y4dy:7r[y—} -
0 0 2], O



////////////////////////////////////////////////////////////////////////////////
//
// (C) 2012--today, Alexander Grahn
//
// 3Dmenu.js
//
// version 20140923
//
////////////////////////////////////////////////////////////////////////////////
//
// 3D JavaScript used by media9.sty
//
// Extended functionality of the (right click) context menu of 3D annotations.
//
//  1.) Adds the following items to the 3D context menu:
//
//   * `Generate Default View'
//
//      Finds good default camera settings, returned as options for use with
//      the \includemedia command.
//
//   * `Get Current View'
//
//      Determines camera, cross section and part settings of the current view,
//      returned as `VIEW' section that can be copied into a views file of
//      additional views. The views file is inserted using the `3Dviews' option
//      of \includemedia.
//
//   * `Cross Section'
//
//      Toggle switch to add or remove a cross section into or from the current
//      view. The cross section can be moved in the x, y, z directions using x,
//      y, z and X, Y, Z keys on the keyboard, be tilted against and spun
//      around the upright Z axis using the Up/Down and Left/Right arrow keys
//      and caled using the s and S keys.
//
//  2.) Enables manipulation of position and orientation of indiviual parts and
//      groups of parts in the 3D scene. Parts which have been selected with the
//      mouse can be scaled moved around and rotated like the cross section as
//      described above. To spin the parts around their local up-axis, keep
//      Control key pressed while using the Up/Down and Left/Right arrow keys.
//
// This work may be distributed and/or modified under the
// conditions of the LaTeX Project Public License.
// 
// The latest version of this license is in
//   http://mirrors.ctan.org/macros/latex/base/lppl.txt
// 
// This work has the LPPL maintenance status `maintained'.
// 
// The Current Maintainer of this work is A. Grahn.
//
// The code borrows heavily from Bernd Gaertners `Miniball' software,
// originally written in C++, for computing the smallest enclosing ball of a
// set of points; see: http://www.inf.ethz.ch/personal/gaertner/miniball.html
//
////////////////////////////////////////////////////////////////////////////////
//host.console.show();

//constructor for doubly linked list
function List(){
  this.first_node=null;
  this.last_node=new Node(undefined);
}
List.prototype.push_back=function(x){
  var new_node=new Node(x);
  if(this.first_node==null){
    this.first_node=new_node;
    new_node.prev=null;
  }else{
    new_node.prev=this.last_node.prev;
    new_node.prev.next=new_node;
  }
  new_node.next=this.last_node;
  this.last_node.prev=new_node;
};
List.prototype.move_to_front=function(it){
  var node=it.get();
  if(node.next!=null && node.prev!=null){
    node.next.prev=node.prev;
    node.prev.next=node.next;
    node.prev=null;
    node.next=this.first_node;
    this.first_node.prev=node;
    this.first_node=node;
  }
};
List.prototype.begin=function(){
  var i=new Iterator();
  i.target=this.first_node;
  return(i);
};
List.prototype.end=function(){
  var i=new Iterator();
  i.target=this.last_node;
  return(i);
};
function Iterator(it){
  if( it!=undefined ){
    this.target=it.target;
  }else {
    this.target=null;
  }
}
Iterator.prototype.set=function(it){this.target=it.target;};
Iterator.prototype.get=function(){return(this.target);};
Iterator.prototype.deref=function(){return(this.target.data);};
Iterator.prototype.incr=function(){
  if(this.target.next!=null) this.target=this.target.next;
};
//constructor for node objects that populate the linked list
function Node(x){
  this.prev=null;
  this.next=null;
  this.data=x;
}
function sqr(r){return(r*r);}//helper function

//Miniball algorithm by B. Gaertner
function Basis(){
  this.m=0;
  this.q0=new Array(3);
  this.z=new Array(4);
  this.f=new Array(4);
  this.v=new Array(new Array(3), new Array(3), new Array(3), new Array(3));
  this.a=new Array(new Array(3), new Array(3), new Array(3), new Array(3));
  this.c=new Array(new Array(3), new Array(3), new Array(3), new Array(3));
  this.sqr_r=new Array(4);
  this.current_c=this.c[0];
  this.current_sqr_r=0;
  this.reset();
}
Basis.prototype.center=function(){return(this.current_c);};
Basis.prototype.size=function(){return(this.m);};
Basis.prototype.pop=function(){--this.m;};
Basis.prototype.excess=function(p){
  var e=-this.current_sqr_r;
  for(var k=0;k<3;++k){
    e+=sqr(p[k]-this.current_c[k]);
  }
  return(e);
};
Basis.prototype.reset=function(){
  this.m=0;
  for(var j=0;j<3;++j){
    this.c[0][j]=0;
  }
  this.current_c=this.c[0];
  this.current_sqr_r=-1;
};
Basis.prototype.push=function(p){
  var i, j;
  var eps=1e-32;
  if(this.m==0){
    for(i=0;i<3;++i){
      this.q0[i]=p[i];
    }
    for(i=0;i<3;++i){
      this.c[0][i]=this.q0[i];
    }
    this.sqr_r[0]=0;
  }else {
    for(i=0;i<3;++i){
      this.v[this.m][i]=p[i]-this.q0[i];
    }
    for(i=1;i<this.m;++i){
      this.a[this.m][i]=0;
      for(j=0;j<3;++j){
        this.a[this.m][i]+=this.v[i][j]*this.v[this.m][j];
      }
      this.a[this.m][i]*=(2/this.z[i]);
    }
    for(i=1;i<this.m;++i){
      for(j=0;j<3;++j){
        this.v[this.m][j]-=this.a[this.m][i]*this.v[i][j];
      }
    }
    this.z[this.m]=0;
    for(j=0;j<3;++j){
      this.z[this.m]+=sqr(this.v[this.m][j]);
    }
    this.z[this.m]*=2;
    if(this.z[this.m]<eps*this.current_sqr_r) return(false);
    var e=-this.sqr_r[this.m-1];
    for(i=0;i<3;++i){
      e+=sqr(p[i]-this.c[this.m-1][i]);
    }
    this.f[this.m]=e/this.z[this.m];
    for(i=0;i<3;++i){
      this.c[this.m][i]=this.c[this.m-1][i]+this.f[this.m]*this.v[this.m][i];
    }
    this.sqr_r[this.m]=this.sqr_r[this.m-1]+e*this.f[this.m]/2;
  }
  this.current_c=this.c[this.m];
  this.current_sqr_r=this.sqr_r[this.m];
  ++this.m;
  return(true);
};
function Miniball(){
  this.L=new List();
  this.B=new Basis();
  this.support_end=new Iterator();
}
Miniball.prototype.mtf_mb=function(it){
  var i=new Iterator(it);
  this.support_end.set(this.L.begin());
  if((this.B.size())==4) return;
  for(var k=new Iterator(this.L.begin());k.get()!=i.get();){
    var j=new Iterator(k);
    k.incr();
    if(this.B.excess(j.deref()) > 0){
      if(this.B.push(j.deref())){
        this.mtf_mb(j);
        this.B.pop();
        if(this.support_end.get()==j.get())
          this.support_end.incr();
        this.L.move_to_front(j);
      }
    }
  }
};
Miniball.prototype.check_in=function(b){
  this.L.push_back(b);
};
Miniball.prototype.build=function(){
  this.B.reset();
  this.support_end.set(this.L.begin());
  this.mtf_mb(this.L.end());
};
Miniball.prototype.center=function(){
  return(this.B.center());
};
Miniball.prototype.radius=function(){
  return(Math.sqrt(this.B.current_sqr_r));
};

//functions called by menu items
function calc3Dopts () {
  //create Miniball object
  var mb=new Miniball();
  //auxiliary vector
  var corner=new Vector3();
  //iterate over all visible mesh nodes in the scene
  for(i=0;i<scene.meshes.count;i++){
    var mesh=scene.meshes.getByIndex(i);
    if(!mesh.visible) continue;
    //local to parent transformation matrix
    var trans=mesh.transform;
    //build local to world transformation matrix by recursively
    //multiplying the parent's transf. matrix on the right
    var parent=mesh.parent;
    while(parent.transform){
      trans=trans.multiply(parent.transform);
      parent=parent.parent;
    }
    //get the bbox of the mesh (local coordinates)
    var bbox=mesh.computeBoundingBox();
    //transform the local bounding box corner coordinates to
    //world coordinates for bounding sphere determination
    //BBox.min
    corner.set(bbox.min);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    //BBox.max
    corner.set(bbox.max);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    //remaining six BBox corners
    corner.set(bbox.min.x, bbox.max.y, bbox.max.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    corner.set(bbox.min.x, bbox.min.y, bbox.max.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    corner.set(bbox.min.x, bbox.max.y, bbox.min.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    corner.set(bbox.max.x, bbox.min.y, bbox.min.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    corner.set(bbox.max.x, bbox.min.y, bbox.max.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
    corner.set(bbox.max.x, bbox.max.y, bbox.min.z);
    corner.set(trans.transformPosition(corner));
    mb.check_in(new Array(corner.x, corner.y, corner.z));
  }
  //compute the smallest enclosing bounding sphere
  mb.build();
  //
  //current camera settings
  //
  var camera=scene.cameras.getByIndex(0);
  var res=''; //initialize result string
  //aperture angle of the virtual camera (perspective projection) *or*
  //orthographic scale (orthographic projection)
  if(camera.projectionType==camera.TYPE_PERSPECTIVE){
    var aac=camera.fov*180/Math.PI;
    if(host.util.printf('%.4f', aac)!=30)
      res+=host.util.printf('\n3Daac=%s,', aac);
  }else{
      camera.viewPlaneSize=2.*mb.radius();
      res+=host.util.printf('\n3Dortho=%s,', 1./camera.viewPlaneSize);
  }
  //camera roll
  var roll = camera.roll*180/Math.PI;
  if(host.util.printf('%.4f', roll)!=0)
    res+=host.util.printf('\n3Droll=%s,',roll);
  //target to camera vector
  var c2c=new Vector3();
  c2c.set(camera.position);
  c2c.subtractInPlace(camera.targetPosition);
  c2c.normalize();
  if(!(c2c.x==0 && c2c.y==-1 && c2c.z==0))
    res+=host.util.printf('\n3Dc2c=%s %s %s,', c2c.x, c2c.y, c2c.z);
  //
  //new camera settings
  //
  //bounding sphere centre --> new camera target
  var coo=new Vector3();
  coo.set((mb.center())[0], (mb.center())[1], (mb.center())[2]);
  if(coo.length)
    res+=host.util.printf('\n3Dcoo=%s %s %s,', coo.x, coo.y, coo.z);
  //radius of orbit
  if(camera.projectionType==camera.TYPE_PERSPECTIVE){
    var roo=mb.radius()/ Math.sin(aac * Math.PI/ 360.);
  }else{
    //orthographic projection
    var roo=mb.radius();
  }
  res+=host.util.printf('\n3Droo=%s,', roo);
  //update camera settings in the viewer
  var currol=camera.roll;
  camera.targetPosition.set(coo);
  camera.position.set(coo.add(c2c.scale(roo)));
  camera.roll=currol;
  //determine background colour
  rgb=scene.background.getColor();
  if(!(rgb.r==1 && rgb.g==1 && rgb.b==1))
    res+=host.util.printf('\n3Dbg=%s %s %s,', rgb.r, rgb.g, rgb.b);
  //determine lighting scheme
  switch(scene.lightScheme){
    case scene.LIGHT_MODE_FILE:
      curlights='Artwork';break;
    case scene.LIGHT_MODE_NONE:
      curlights='None';break;
    case scene.LIGHT_MODE_WHITE:
      curlights='White';break;
    case scene.LIGHT_MODE_DAY:
      curlights='Day';break;
    case scene.LIGHT_MODE_NIGHT:
      curlights='Night';break;
    case scene.LIGHT_MODE_BRIGHT:
      curlights='Hard';break;
    case scene.LIGHT_MODE_RGB:
      curlights='Primary';break;
    case scene.LIGHT_MODE_BLUE:
      curlights='Blue';break;
    case scene.LIGHT_MODE_RED:
      curlights='Red';break;
    case scene.LIGHT_MODE_CUBE:
      curlights='Cube';break;
    case scene.LIGHT_MODE_CAD:
      curlights='CAD';break;
    case scene.LIGHT_MODE_HEADLAMP:
      curlights='Headlamp';break;
  }
  if(curlights!='Artwork')
    res+=host.util.printf('\n3Dlights=%s,', curlights);
  //determine global render mode
  switch(scene.renderMode){
    case scene.RENDER_MODE_BOUNDING_BOX:
      currender='BoundingBox';break;
    case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX:
      currender='TransparentBoundingBox';break;
    case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX_OUTLINE:
      currender='TransparentBoundingBoxOutline';break;
    case scene.RENDER_MODE_VERTICES:
      currender='Vertices';break;
    case scene.RENDER_MODE_SHADED_VERTICES:
      currender='ShadedVertices';break;
    case scene.RENDER_MODE_WIREFRAME:
      currender='Wireframe';break;
    case scene.RENDER_MODE_SHADED_WIREFRAME:
      currender='ShadedWireframe';break;
    case scene.RENDER_MODE_SOLID:
      currender='Solid';break;
    case scene.RENDER_MODE_TRANSPARENT:
      currender='Transparent';break;
    case scene.RENDER_MODE_SOLID_WIREFRAME:
      currender='SolidWireframe';break;
    case scene.RENDER_MODE_TRANSPARENT_WIREFRAME:
      currender='TransparentWireframe';break;
    case scene.RENDER_MODE_ILLUSTRATION:
      currender='Illustration';break;
    case scene.RENDER_MODE_SOLID_OUTLINE:
      currender='SolidOutline';break;
    case scene.RENDER_MODE_SHADED_ILLUSTRATION:
      currender='ShadedIllustration';break;
    case scene.RENDER_MODE_HIDDEN_WIREFRAME:
      currender='HiddenWireframe';break;
  }
  if(currender!='Solid')
    res+=host.util.printf('\n3Drender=%s,', currender);
  //write result string to the console
  host.console.show();
//  host.console.clear();
  host.console.println('%%\n%% Copy and paste the following text to the\n'+
    '%% option list of \\includemedia!\n%%' + res + '\n');
}

function get3Dview () {
  var camera=scene.cameras.getByIndex(0);
  var coo=camera.targetPosition;
  var c2c=camera.position.subtract(coo);
  var roo=c2c.length;
  c2c.normalize();
  var res='VIEW%=insert optional name here\n';
  if(!(coo.x==0 && coo.y==0 && coo.z==0))
    res+=host.util.printf('  COO=%s %s %s\n', coo.x, coo.y, coo.z);
  if(!(c2c.x==0 && c2c.y==-1 && c2c.z==0))
    res+=host.util.printf('  C2C=%s %s %s\n', c2c.x, c2c.y, c2c.z);
  if(roo > 1e-9)
    res+=host.util.printf('  ROO=%s\n', roo);
  var roll = camera.roll*180/Math.PI;
  if(host.util.printf('%.4f', roll)!=0)
    res+=host.util.printf('  ROLL=%s\n', roll);
  if(camera.projectionType==camera.TYPE_PERSPECTIVE){
    var aac=camera.fov * 180/Math.PI;
    if(host.util.printf('%.4f', aac)!=30)
      res+=host.util.printf('  AAC=%s\n', aac);
  }else{
    if(host.util.printf('%.4f', camera.viewPlaneSize)!=1)
      res+=host.util.printf('  ORTHO=%s\n', 1./camera.viewPlaneSize);
  }
  rgb=scene.background.getColor();
  if(!(rgb.r==1 && rgb.g==1 && rgb.b==1))
    res+=host.util.printf('  BGCOLOR=%s %s %s\n', rgb.r, rgb.g, rgb.b);
  switch(scene.lightScheme){
    case scene.LIGHT_MODE_FILE:
      curlights='Artwork';break;
    case scene.LIGHT_MODE_NONE:
      curlights='None';break;
    case scene.LIGHT_MODE_WHITE:
      curlights='White';break;
    case scene.LIGHT_MODE_DAY:
      curlights='Day';break;
    case scene.LIGHT_MODE_NIGHT:
      curlights='Night';break;
    case scene.LIGHT_MODE_BRIGHT:
      curlights='Hard';break;
    case scene.LIGHT_MODE_RGB:
      curlights='Primary';break;
    case scene.LIGHT_MODE_BLUE:
      curlights='Blue';break;
    case scene.LIGHT_MODE_RED:
      curlights='Red';break;
    case scene.LIGHT_MODE_CUBE:
      curlights='Cube';break;
    case scene.LIGHT_MODE_CAD:
      curlights='CAD';break;
    case scene.LIGHT_MODE_HEADLAMP:
      curlights='Headlamp';break;
  }
  if(curlights!='Artwork')
    res+='  LIGHTS='+curlights+'\n';
  switch(scene.renderMode){
    case scene.RENDER_MODE_BOUNDING_BOX:
      defaultrender='BoundingBox';break;
    case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX:
      defaultrender='TransparentBoundingBox';break;
    case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX_OUTLINE:
      defaultrender='TransparentBoundingBoxOutline';break;
    case scene.RENDER_MODE_VERTICES:
      defaultrender='Vertices';break;
    case scene.RENDER_MODE_SHADED_VERTICES:
      defaultrender='ShadedVertices';break;
    case scene.RENDER_MODE_WIREFRAME:
      defaultrender='Wireframe';break;
    case scene.RENDER_MODE_SHADED_WIREFRAME:
      defaultrender='ShadedWireframe';break;
    case scene.RENDER_MODE_SOLID:
      defaultrender='Solid';break;
    case scene.RENDER_MODE_TRANSPARENT:
      defaultrender='Transparent';break;
    case scene.RENDER_MODE_SOLID_WIREFRAME:
      defaultrender='SolidWireframe';break;
    case scene.RENDER_MODE_TRANSPARENT_WIREFRAME:
      defaultrender='TransparentWireframe';break;
    case scene.RENDER_MODE_ILLUSTRATION:
      defaultrender='Illustration';break;
    case scene.RENDER_MODE_SOLID_OUTLINE:
      defaultrender='SolidOutline';break;
    case scene.RENDER_MODE_SHADED_ILLUSTRATION:
      defaultrender='ShadedIllustration';break;
    case scene.RENDER_MODE_HIDDEN_WIREFRAME:
      defaultrender='HiddenWireframe';break;
  }
  if(defaultrender!='Solid')
    res+='  RENDERMODE='+defaultrender+'\n';

  //detect existing Clipping Plane (3D Cross Section)
  var clip=null;
  if(
    clip=scene.nodes.getByName('$$$$$$')||
    clip=scene.nodes.getByName('Clipping Plane')
  );
  for(var i=0;i<scene.nodes.count;i++){
    var nd=scene.nodes.getByIndex(i);
    if(nd==clip||nd.name=='') continue;
    var ndUTFName='';
    for (var j=0; j<nd.name.length; j++) {
      var theUnicode = nd.name.charCodeAt(j).toString(16);
      while (theUnicode.length<4) theUnicode = '0' + theUnicode;
      ndUTFName += theUnicode;
    }
    var end=nd.name.lastIndexOf('.');
    if(end>0) var ndUserName=nd.name.substr(0,end);
    else var ndUserName=nd.name;
    respart='  PART='+ndUserName+'\n';
    respart+='    UTF16NAME='+ndUTFName+'\n';
    defaultvals=true;
    if(!nd.visible){
      respart+='    VISIBLE=false\n';
      defaultvals=false;
    }
    if(nd.opacity<1.0){
      respart+='    OPACITY='+nd.opacity+'\n';
      defaultvals=false;
    }
    if(nd.constructor.name=='Mesh'){
      currender=defaultrender;
      switch(nd.renderMode){
        case scene.RENDER_MODE_BOUNDING_BOX:
          currender='BoundingBox';break;
        case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX:
          currender='TransparentBoundingBox';break;
        case scene.RENDER_MODE_TRANSPARENT_BOUNDING_BOX_OUTLINE:
          currender='TransparentBoundingBoxOutline';break;
        case scene.RENDER_MODE_VERTICES:
          currender='Vertices';break;
        case scene.RENDER_MODE_SHADED_VERTICES:
          currender='ShadedVertices';break;
        case scene.RENDER_MODE_WIREFRAME:
          currender='Wireframe';break;
        case scene.RENDER_MODE_SHADED_WIREFRAME:
          currender='ShadedWireframe';break;
        case scene.RENDER_MODE_SOLID:
          currender='Solid';break;
        case scene.RENDER_MODE_TRANSPARENT:
          currender='Transparent';break;
        case scene.RENDER_MODE_SOLID_WIREFRAME:
          currender='SolidWireframe';break;
        case scene.RENDER_MODE_TRANSPARENT_WIREFRAME:
          currender='TransparentWireframe';break;
        case scene.RENDER_MODE_ILLUSTRATION:
          currender='Illustration';break;
        case scene.RENDER_MODE_SOLID_OUTLINE:
          currender='SolidOutline';break;
        case scene.RENDER_MODE_SHADED_ILLUSTRATION:
          currender='ShadedIllustration';break;
        case scene.RENDER_MODE_HIDDEN_WIREFRAME:
          currender='HiddenWireframe';break;
        //case scene.RENDER_MODE_DEFAULT:
        //  currender='Default';break;
      }
      if(currender!=defaultrender){
        respart+='    RENDERMODE='+currender+'\n';
        defaultvals=false;
      }
    }
    if(origtrans[nd.name]&&!nd.transform.isEqual(origtrans[nd.name])){
      var lvec=nd.transform.transformDirection(new Vector3(1,0,0));
      var uvec=nd.transform.transformDirection(new Vector3(0,1,0));
      var vvec=nd.transform.transformDirection(new Vector3(0,0,1));
      respart+='    TRANSFORM='
               +lvec.x+' '+lvec.y+' '+lvec.z+' '
               +uvec.x+' '+uvec.y+' '+uvec.z+' '
               +vvec.x+' '+vvec.y+' '+vvec.z+' '
               +nd.transform.translation.x+' '
               +nd.transform.translation.y+' '
               +nd.transform.translation.z+'\n';
      defaultvals=false;
    }
    respart+='  END\n';
    if(!defaultvals) res+=respart;
  }
  if(clip){
    var centre=clip.transform.translation;
    var normal=clip.transform.transformDirection(new Vector3(0,0,1));
    res+='  CROSSSECT\n';
    if(!(centre.x==0 && centre.y==0 && centre.z==0))
      res+=host.util.printf(
        '    CENTER=%s %s %s\n', centre.x, centre.y, centre.z);
    if(!(normal.x==1 && normal.y==0 && normal.z==0))
      res+=host.util.printf(
        '    NORMAL=%s %s %s\n', normal.x, normal.y, normal.z);
    res+=host.util.printf(
      '    VISIBLE=%s\n', clip.visible);
    res+=host.util.printf(
      '    PLANECOLOR=%s %s %s\n', clip.material.emissiveColor.r,
             clip.material.emissiveColor.g, clip.material.emissiveColor.b);
    res+=host.util.printf(
      '    OPACITY=%s\n', clip.opacity);
    res+=host.util.printf(
      '    INTERSECTIONCOLOR=%s %s %s\n',
        clip.wireframeColor.r, clip.wireframeColor.g, clip.wireframeColor.b);
    res+='  END\n';
//    for(var propt in clip){
//      console.println(propt+':'+clip[propt]);
//    }
  }
  res+='END\n';
  host.console.show();
//  host.console.clear();
  host.console.println('%%\n%% Add the following VIEW section to a file of\n'+
    '%% predefined views (See option "3Dviews"!).\n%%\n' +
    '%% The view may be given a name after VIEW=...\n' +
    '%% (Remove \'%\' in front of \'=\'.)\n%%');
  host.console.println(res + '\n');
}

//add items to 3D context menu
runtime.addCustomMenuItem("dfltview", "Generate Default View", "default", 0);
runtime.addCustomMenuItem("currview", "Get Current View", "default", 0);
runtime.addCustomMenuItem("csection", "Cross Section", "checked", 0);

//menu event handlers
menuEventHandler = new MenuEventHandler();
menuEventHandler.onEvent = function(e) {
  switch(e.menuItemName){
    case "dfltview": calc3Dopts(); break;
    case "currview": get3Dview(); break;
    case "csection":
      addremoveClipPlane(e.menuItemChecked);
      break;
  }
};
runtime.addEventHandler(menuEventHandler);

//global variable taking reference to currently selected node;
var target=null;
selectionEventHandler=new SelectionEventHandler();
selectionEventHandler.onEvent=function(e){
  if(e.selected&&e.node.name!=''){
    target=e.node;
  }else{
    target=null;
  }
}
runtime.addEventHandler(selectionEventHandler);

cameraEventHandler=new CameraEventHandler();
cameraEventHandler.onEvent=function(e){
  var clip=null;
  runtime.removeCustomMenuItem("csection");
  runtime.addCustomMenuItem("csection", "Cross Section", "checked", 0);
  if(clip=scene.nodes.getByName('$$$$$$')|| //predefined
    scene.nodes.getByName('Clipping Plane')){ //added via context menu
    runtime.removeCustomMenuItem("csection");
    runtime.addCustomMenuItem("csection", "Cross Section", "checked", 1);
  }
  if(clip){//plane in predefined views must be rotated by 90 deg around normal
    clip.transform.rotateAboutLineInPlace(
      Math.PI/2,clip.transform.translation,
      clip.transform.transformDirection(new Vector3(0,0,1))
    );
  }
  for(var i=0; i<rot4x4.length; i++){rot4x4[i].setIdentity()}
  target=null;
}
runtime.addEventHandler(cameraEventHandler);

var rot4x4=new Array(); //keeps track of spin and tilt axes transformations
//key event handler for scaling moving, spinning and tilting objects
keyEventHandler=new KeyEventHandler();
keyEventHandler.onEvent=function(e){
  var backtrans=new Matrix4x4();
  var trgt=null;
  if(target) {
    trgt=target;
    var backtrans=new Matrix4x4();
    var trans=trgt.transform;
    var parent=trgt.parent;
    while(parent.transform){
      //build local to world transformation matrix
      trans.multiplyInPlace(parent.transform);
      //also build world to local back-transformation matrix
      backtrans.multiplyInPlace(parent.transform.inverse.transpose);
      parent=parent.parent;
    }
    backtrans.transposeInPlace();
  }else{
    if(
      trgt=scene.nodes.getByName('$$$$$$')||
      trgt=scene.nodes.getByName('Clipping Plane')
    ) var trans=trgt.transform;
  }
  if(!trgt) return;

  var tname=trgt.name;
  if(typeof(rot4x4[tname])=='undefined') rot4x4[tname]=new Matrix4x4();
  if(target)
    var tiltAxis=rot4x4[tname].transformDirection(new Vector3(0,1,0));
  else  
    var tiltAxis=trans.transformDirection(new Vector3(0,1,0));
  var spinAxis=rot4x4[tname].transformDirection(new Vector3(0,0,1));

  //get the centre of the mesh
  if(target&&trgt.constructor.name=='Mesh'){
    var centre=trans.transformPosition(trgt.computeBoundingBox().center);
  }else{ //part group (Node3 parent node, clipping plane)
    var centre=new Vector3(trans.translation);
  }
  switch(e.characterCode){
    case 30://tilt up
      rot4x4[tname].rotateAboutLineInPlace(
          -Math.PI/900,rot4x4[tname].translation,tiltAxis);
      trans.rotateAboutLineInPlace(-Math.PI/900,centre,tiltAxis);
      break;
    case 31://tilt down
      rot4x4[tname].rotateAboutLineInPlace(
          Math.PI/900,rot4x4[tname].translation,tiltAxis);
      trans.rotateAboutLineInPlace(Math.PI/900,centre,tiltAxis);
      break;
    case 28://spin right
      if(e.ctrlKeyDown&&target){
        trans.rotateAboutLineInPlace(-Math.PI/900,centre,spinAxis);
      }else{
        rot4x4[tname].rotateAboutLineInPlace(
            -Math.PI/900,rot4x4[tname].translation,new Vector3(0,0,1));
        trans.rotateAboutLineInPlace(-Math.PI/900,centre,new Vector3(0,0,1));
      }
      break;
    case 29://spin left
      if(e.ctrlKeyDown&&target){
        trans.rotateAboutLineInPlace(Math.PI/900,centre,spinAxis);
      }else{
        rot4x4[tname].rotateAboutLineInPlace(
            Math.PI/900,rot4x4[tname].translation,new Vector3(0,0,1));
        trans.rotateAboutLineInPlace(Math.PI/900,centre,new Vector3(0,0,1));
      }
      break;
    case 120: //x
      translateTarget(trans, new Vector3(1,0,0), e);
      break;
    case 121: //y
      translateTarget(trans, new Vector3(0,1,0), e);
      break;
    case 122: //z
      translateTarget(trans, new Vector3(0,0,1), e);
      break;
    case 88: //shift + x
      translateTarget(trans, new Vector3(-1,0,0), e);
      break;
    case 89: //shift + y
      translateTarget(trans, new Vector3(0,-1,0), e);
      break;
    case 90: //shift + z
      translateTarget(trans, new Vector3(0,0,-1), e);
      break;
    case 115: //s
      trans.translateInPlace(centre.scale(-1));
      trans.scaleInPlace(1.01);
      trans.translateInPlace(centre.scale(1));
      break;
    case 83: //shift + s
      trans.translateInPlace(centre.scale(-1));
      trans.scaleInPlace(1/1.01);
      trans.translateInPlace(centre.scale(1));
      break;
  }
  trans.multiplyInPlace(backtrans);
}
runtime.addEventHandler(keyEventHandler);

//translates object by amount calculated from Canvas size
function translateTarget(t, d, e){
  var cam=scene.cameras.getByIndex(0);
  if(cam.projectionType==cam.TYPE_PERSPECTIVE){
    var scale=Math.tan(cam.fov/2)
              *cam.targetPosition.subtract(cam.position).length
              /Math.min(e.canvasPixelWidth,e.canvasPixelHeight);
  }else{
    var scale=cam.viewPlaneSize/2
              /Math.min(e.canvasPixelWidth,e.canvasPixelHeight);
  }
  t.translateInPlace(d.scale(scale));
}

function addremoveClipPlane(chk) {
  var curTrans=getCurTrans();
  var clip=scene.createClippingPlane();
  if(chk){
    //add Clipping Plane and place its center either into the camera target
    //position or into the centre of the currently selected mesh node
    var centre=new Vector3();
    if(target){
      var trans=target.transform;
      var parent=target.parent;
      while(parent.transform){
        trans=trans.multiply(parent.transform);
        parent=parent.parent;
      }
      if(target.constructor.name=='Mesh'){
        var centre=trans.transformPosition(target.computeBoundingBox().center);
      }else{
        var centre=new Vector3(trans.translation);
      }
      target=null;
    }else{
      centre.set(scene.cameras.getByIndex(0).targetPosition);
    }
    clip.transform.setView(
      new Vector3(0,0,0), new Vector3(1,0,0), new Vector3(0,1,0));
    clip.transform.translateInPlace(centre);
  }else{
    if(
      scene.nodes.getByName('$$$$$$')||
      scene.nodes.getByName('Clipping Plane')
    ){
      clip.remove();clip=null;
    }
  }
  restoreTrans(curTrans);
  return clip;
}

//function to store current transformation matrix of all nodes in the scene
function getCurTrans() {
  var tA=new Array();
  for(var i=0; i<scene.nodes.count; i++){
    var nd=scene.nodes.getByIndex(i);
    if(nd.name=='') continue;
    tA[nd.name]=new Matrix4x4(nd.transform);
  }
  return tA;
}

//function to restore transformation matrices given as arg
function restoreTrans(tA) {
  for(var i=0; i<scene.nodes.count; i++){
    var nd=scene.nodes.getByIndex(i);
    if(tA[nd.name]) nd.transform.set(tA[nd.name]);
  }
}

//store original transformation matrix of all mesh nodes in the scene
var origtrans=getCurTrans();

//set initial state of "Cross Section" menu entry
cameraEventHandler.onEvent(1);

//host.console.clear();



////////////////////////////////////////////////////////////////////////////////
//
// (C) 2012, Michail Vidiassov, John C. Bowman, Alexander Grahn
//
// asylabels.js
//
// version 20120912
//
////////////////////////////////////////////////////////////////////////////////
//
// 3D JavaScript to be used with media9.sty (option `add3Djscript') for
// Asymptote generated PRC files
//
// adds billboard behaviour to text labels in Asymptote PRC files so that
// they always face the camera under 3D rotation.
//
//
// This work may be distributed and/or modified under the
// conditions of the LaTeX Project Public License.
// 
// The latest version of this license is in
//   http://mirrors.ctan.org/macros/latex/base/lppl.txt
// 
// This work has the LPPL maintenance status `maintained'.
// 
// The Current Maintainer of this work is A. Grahn.
//
////////////////////////////////////////////////////////////////////////////////

var bbnodes=new Array(); // billboard meshes
var bbtrans=new Array(); // billboard transforms

function fulltransform(mesh) 
{ 
  var t=new Matrix4x4(mesh.transform); 
  if(mesh.parent.name != "") { 
    var parentTransform=fulltransform(mesh.parent); 
    t.multiplyInPlace(parentTransform); 
    return t; 
  } else
    return t; 
} 

// find all text labels in the scene and determine pivoting points
var nodes=scene.nodes;
var nodescount=nodes.count;
var third=1.0/3.0;
for(var i=0; i < nodescount; i++) {
  var node=nodes.getByIndex(i); 
  var name=node.name;
  var end=name.lastIndexOf(".")-1;
  if(end > 0) {
    if(name.charAt(end) == "\001") {
      var start=name.lastIndexOf("-")+1;
      if(end > start) {
        node.name=name.substr(0,start-1);
        var nodeMatrix=fulltransform(node.parent);
        var c=nodeMatrix.translation; // position
        var d=Math.pow(Math.abs(nodeMatrix.determinant),third); // scale
        bbnodes.push(node);
        bbtrans.push(Matrix4x4().scale(d,d,d).translate(c).multiply(nodeMatrix.inverse));
      }
    }
  }
}

var camera=scene.cameras.getByIndex(0); 
var zero=new Vector3(0,0,0);
var bbcount=bbnodes.length;

// event handler to maintain camera-facing text labels
billboardHandler=new RenderEventHandler();
billboardHandler.onEvent=function(event)
{
  var T=new Matrix4x4();
  T.setView(zero,camera.position.subtract(camera.targetPosition),
            camera.up.subtract(camera.position));

  for(var j=0; j < bbcount; j++)
    bbnodes[j].transform.set(T.multiply(bbtrans[j]));
  runtime.refresh(); 
}
runtime.addEventHandler(billboardHandler);

runtime.refresh();
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e We could also rotate the region bounded by the curves y = /z, y =0, and x = 1
about the y axis. If we slice the y axis, each cross section is just an annulus of
outer radius rou(y) = 1 and inner radius ri,(y) = x = y?, with area A(y) =
Trout® — Trin> = m(1 — y*). The volume of the resulting object is then

1 1 571
V=/ A(y)dyzﬂ/ (1—y4)dy=7r[y—%] 4;-
0 0 0

Problem 8.1: Explain why the volumes calculated in the previous two examples add
up to m, the volume of a cylinder of unit radius and unit height.

e If we rotate the region bounded by f(z) = x and g(x) = z* between x = 0 and
x = 1 about the z axis,
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we need to find the area of the annular region with outer radius rou(z) = f(z) = =

and inner radius ry,(z) = g(z) = 2%

A(I) = 7T7"out2 - 7T7"in2 = 7T[$2 - (x2)2] = 7T(:L‘2 — x4).

1 3 571
1 1 2
V:/[T{'(IQ—ZLA)]dIZﬂ' AR [ i) R
0 3 9] 3 5 15

e We could also rotate the same area about the line y = 2 instead of y = 0.

Thus

Now

A(x) = mron” — mrin” = 7(2 — 1‘2)2 —7m(2—12)? = w(a* — 52? + 4x).
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The generated volume is then
1 1 5 3 271
5 4
0 0 5 3 2

B 1 5+2 _87T
- "\57 3 15

Problem 8.2: Find the volume generated by rotating the region bounded by f(z) = z
and g(z) = z* between x = 0 and z = 1 about the line z = —1.

0

e Consider the three-dimensional object formed by erecting an equilateral triangle,
with altitude perpendicular to the xz—y plane, on every chord x = const of the circle
2,2
¢ +y° =1

To find the volume of this object, we only need to find the cross-sectional area A(z)
of each equilateral triangle obtained by slicing the object along the planes x = const.
The length of the base of this triangle, which has endpoints (x, —y) and (x,y), where
2?2 +1y? = 1, is 2y. Pythagoras’ Theorem tell us that the altitude h of this equilateral

triangle is v/(2y)2 — 2 = v/3y. Hence

A(z) = %(Qy)h =V3y? = V3(1 - 7).





8.D. VOLUME BY SHELLS 207

The volume of the object is then easily computed:

vz/_llA(x)dx:/_11\/§(1—x2)dx:2/01\/3(1—x2)dx:2\/§{x—“’—T:@.

e Consider the volume of one of the two wedge-shaped regions bounded by the cylinder
2? + 9> = 16 and the plane containing the x axis and oriented at an angle of
30° = /6 to the z—y plane. If we slice this object in the x direction, we obtain
triangular cross sections with base length y and altitude y tan(7/6) = 3/v/3. Thus

so that

4 2 4 .2 374
V:/ 16 xdsz/ 16 xdmzi{l&c—x—] :—128.
4 2V3 o 2V3 V3 o 3V3

8.D Volume by Shells

Suppose we wish to rotate the area under the curve y = f(z) = 22% — 23 about the
y axis. The method of cross sections requires that we slice the y axis and express all
quantities as functions of y. Finding the radii 7, and 7, amounts to inverting the
equation y = 222 — 23 to find two distinct values of x for every y within the limits of
integration.
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y = 22% — 23

s

T

Wk [m= = — — —

In general, performing this kind of inversion can be a difficult problem. In this
example, f has roots only at © =0 and x = 2 and f(x) > 0 on (0,2). We can easily
see that the maximum value of f must occur at 4/3, since f'(z) = 4dx—32? = z(4—3xz).
However, it is much more difficult (although in this case not impossible) to find for
each y the two values 1y, and 7oy such that f(ri) = f(rou) = v-

For such cases, there is an easier alternative, the method of cylindrical shells,
where one computes the volume using Riemann sums of volumes of cylindrical shells:

1. Partition an axis that is perpendicular to the rotation axis. For each subinterval of
the partition, compute the volume of the cylindrical shell generated by revolving
the portion of the curve that lies in that subinterval around the rotation axis.

2. To find the total volume, add up the volumes of all shells and take the limit as
the width of the subintervals goes to 0.

We readily see that the volume of a cylindrical shell of inner radius r; and outer
radius ro and height A is given by

nrah — mr?h = wh(ri —rl) = wh(ry +r1)(ry — r1) = (270)hA,,

where r = (r; 4+ r9)/2 is the mean radius and A, = ry — r; is the width of the
subinterval.

When the area under the curve y = f(x) is rotated about the y axis, we can
use a uniform partition to form a Riemann sum for the volume by approximating
the height h of the cylindrical shell on each subinterval [x;_1,z;] by the value of the
function f at the mean radius ; = (;_1 + 2;)/2. Then

n b
V= li_)m Z 21, f (2) (2 — ximq) = 27?/ xf(z)dx.
i=1 a

Note here that 0 < a <b.
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e We can compute the volume formed by rotating the region under y = f(z) =
222 — 2 about the y axis very easily now, using the method of cylindrical shells:

L ) 1
_ %[i_x_} :zﬁ(g_i):ﬁ,

In general, the volume of the object generated by rotating the region bounded by
the functions f(x) and g(z) about the y axis is given by

1
V= / 2 |f(@) ~ gl@)] de,

circumference height width

where we have given a geometric interpretation for each factor.

e When the region bounded by the functions f(z) = x and g(x) = 2% and the lines
x =0 and x = 1 is rotated about the y axis,
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the volume generated is

1 3 471
1 1
V:27r/0 x(:v—xQ)dx:%r{%—%}0:2ﬂ<§—1> :%.

Alternatively, we could have obtained the same answer with the method of cross sections
by slicing the y axis. Since 7oy = /¥ and ri, = y, we see that

2 371

V:w/ol(rout2—7“in2)dy:7r/ol [(\/@)Q—ﬂ dy:ﬂ{%—yg} :%_

0

e We can of course also rotate a region about the x axis. The region bounded by
y=+vz,y=0,z=0and z =1

y=+z
)

would generate the volume

1
Vo= / 2my  (1—x) dy =27T/ y(1—y*) dy
N SN 0

circumference height width

2 471
Y Y 1 1 s
”{2 4]0 7T(2 4) 2

in agreement with the result we previously obtained using the method of cross sections.

8.E Work

Mechanical work W is defined as the product of force F' times distance D:

W =FD, where F =ma,
(work=force x distance) (force=mass x acceleration)
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according to Newton’s Second Law. Suppose you lift 1 kg vertically 1 m, against the
force of gravity (where the acceleration a due to gravity is ¢ = 9.8 m/s?). The force
required is

kg - m
2

F = lkg x 9.8 = 9.8 = 9.8N (Newtons).
S

S
The work required is W = FD =98 Nx1m = 9.8N-m = 9.8 ] (Joules). Often, the
force F' is not constant and we must integrate the force over the entire distance D:

W= /OD F(z) da.

In general, the work required to move an object from x = a to z = b is

W:/abF(x)dx.

For example, the force F' required to stretch a spring is proportional to the extension x
relative to its unstretched (equilibrium) position L. That is, F(x) = kx, where k is a
constant.

QOO0 —

| »|
=

o R R R

| »|
=

[ L+zx

Sometimes, the value of k is not given explicitly, but its value can be calculated from
specified force and extension values.

e The force required to stretch a spring from its equilibrium length of 10 cm to 15 cm
is 40 N. Calculate the additional work required to stretch the spring an additional 3
centimeters, to a final length of 18 cm.

Converting all distances to SI (m, k, s) units, we find

N
AN =£k0.05m = k = %
m
Thus, the work required to stretch the spring from 0.05 m to 0.08 m beyond its

equilibrium length is

0.08 1
W = kxdx = Eka

0.05

0.08
1

N
=5 (800 —) (0.0064 m* — 0.0025 m*) = 1.56 J.
m

0.05

Sometimes the force varies due to a nonconstant volume.
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e Suppose, for example, that we want to calculate the work required to pump all of
the water out of an inverted cone (apex down) of height 10 m and radius 4 m, if
the initial water level is 2 m below the top surface of the cone. We could pump out
the water layer by layer, using the method of cross sections.

If we use the variable x to represent height above the apex of the cone, the initial
water level is at 8 m. The area of each cross section of radius r is A(z) = 7r® and the
value of r can be determined in terms of the height x of the cross section by similar

triangles:
r 4 2

z 10 5
Thus A(z) = 7(22/5)?, and the volume of water that we need to pump out is

8 8
V= / Alx)dz = iﬂ'/ z* dx.
0 = 25 Jo

volume element

The mass M of this volume of water can then be expressed in terms of the density of
water, p:

8
M :/ pA(x)dz = pV.
0 ——

mass element

It is often a good approximation to assume that the density of water is constant
(independent of depth), with the value p = 1000 kg/m?.
The total force needed to lift all of the water is given by Newton’s Second Law:

8
F= pg/ A(x) dz.
0

However, the distance in meters that we need to raise each layer of water located at
height = to the upper surface, located at height 10, varies with  as 10 — . Thus,
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the work required to pump all of the water out is given by

8 4 8 4 8
W = pg/ (10 — z)A(x) dz = —ng/ (10 — 2)2* dx = —ng/ (102* — 2°) dx
; 25 1 |, 25" 1 |,
4 1023 24]% 4 m kg /10 8
= —_— _ [ S— 1 _92 - - 3 4
257”)9{ 3 4}0 257T<9832>( 000m3)(3 4>8 "

= 3.36 x 10%J.

8.F Hydrostatic Force

Integration is often useful for calculating hydrostatic forces, such as the outward
force on one wall of a swimming pool. The hydrostatic force F' on a horizontal area
A submerged under water to a depth D is given by the weight of water (of volume
V = AD) above the area: F' = pVg = pADg. The pressure P, or force per unit area,
arising from this weight of water is given by P = F/A = pgD. Being independent of
the area, the pressure provides a useful means of computing the hydrostatic force on
an area that is not at a constant depth.

To compute the hydrostatic force on a wall, divide the wall up into infinitesimal
horizontal strips at depth D(y) of width w(y) and height dy, where y is a variable
in the vertical direction. It is often convenient to set up the y axis so that y = 0
corresponds to the surface and with y increasing downwards (with increasing depth)
so that D(y) = y. The force on each horizontal infinitesimal strip at depth D(y)
is then given by the product of the pressure pgD(y) at that depth times the area
w(y) dy of the strip. The total force on the wall is then given by the integral

P = / pgD(y)w(y) dy.

e To compute the hydrostatic force on a semicircular wall of radius a which forms
the end of a swimming pool filled with water, between depth y = 0 and y = a, we
note that D(y) = y and compute

szg/ yw(y) dy,
0

assuming that the density p and gravitational acceleration g are both constant.
If (x,y) is a point on the semicircular edge of the wall, then x? + y? = a®. Hence

w(y) = 2z = 24y/a? — y?. Thus
a 2 a9
F= pg/ 2y\/a? =y dy = pyg {——(GQ - y2)3/2} = 2pga’.
0

3 0o 3
For example, for a = 1 m we find F = 6.67 x 103 N.
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8.G Surfaces of Revolution

We have already discussed methods for finding the volume of an object that results
when we rotate a smooth curve about an axis. We now consider how to find the
surface area of such an object.

e If we revolve a line segment L about an axis parallel to itself, we obtain a cylinder.
If we cut this cylinder along L and unfold it, we see immediately that its surface
area is given by the product of its circumference 27 and length L: A = 27rL.

2rr

a
|
|
|
|

In three dimensions, the green shaded region can be wrapped into a cylinder:

e Similarly, the surface area of a cone of slant height ¢ and radius r is given by

2mr
- — l?  =qrl.
27l A
area of
fraction circle of

of circle radius £
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27r |

In three dimensions, the two blue lines in the above figure can be joined by wrapping
the green shaded region into a cone:

e A conical band (frustum) is obtained by removing from a large cone of radius rq
and slant height ¢, a smaller cone of radius r9 < 7r; and slant height ¢ with the
same axis of symmetry,

T1

such that (by similar triangles)

b b

r T
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The surface area of a conical band may be computed as the difference of the
respective surface areas A; and A, of the large and small cones. We may express this
area as

A = Al — AQ = 7T7’1€1 — 7T7“2£2 = 7T<T‘1£1 — 7”262) = 7T(7”1 +T2)<£1 — gg) = 27T7”£

since r1ly — rol; = 0, where r = (11 + 73)/2 is the mean radius and ¢ = ¢; — {5 is the
length of the sloped edge of the band.

Remark: Thus, the surface area generated by rotating a straight line segment of
length ¢ about an axis a mean distance r away is just 2zr/.

We can now calculate the surface area of the object formed by rotating any smooth
curve about an axis.

Definition: The surface area of the object formed by rotating the smooth curve
(x(t),y(t)) on [a, b] is the unique differentiable function A(t) that satisfies A(a) =0
and the property that

A(t+h) — A(t)

—1,
) VECT ) 2P+ Wl ) —yOF

lim
he0t <r(t) + g(t + h)

for all t € [a,b), where r(t) is the distance of (z(t),y(t)) from the axis of rotation.

Hence

A'(t) = 2mr()\/ [/ (1)) + [y (1)),
so that

A(b) = A(b) — Ala) = 27T/ r(t)V [ (0] + [y ()] dt.

Remark: An easy way to remember this result is to integrate the product of the
circumference 271 (associated with a complete revolution of a point on the curve

about the axis) and the infinitesimal arc length ds = \/dz? + dy?.

e The area generated by revolving the curve y = f(z) for x € [a, b] about the = axis is
b
27r/ ly| ds = 27r/ |f ()] 1+ [f(x)]?de.

e The area generated by revolving the curve y = f(z) for x € [a, b] about the y axis is

zw/m ds:27r/ab|x|\/Wda:.
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e The surface area of a sphere of radius a can be computed by revolving the curve
y = va? — a2 for x € [—a,a] about the x axis. Since dy/dr = —x/v/a? — 22, the

surface area is seen to be

a 2 a
27r/yds:27r/_ay\/1+ﬁd:ﬂ:%r/_a\/a?—xz(\/ﬁ) dr = 4ma®.

e Alternatively, the surface area of a sphere of radius a can be computed using the
parametric representation (acost,asint) of a half circle, with ¢ € [0,7]. If we
rotate this curve about the x axis, the surface area is seen to be

27r/yds = 27r/ asintva2sin?t + a2 cos? t dt = 2#&2/ sint dt = 2ra®[— cost]) = 4ma®.
0 0

e The surface area generated by rotating the section of the parabola y = x? from
(1,1) to (2,4) about the y axis can be computed from the formula 27 [z ds =

21 [(x\/da? + dy*:

2 2 2
27r/ i1+ (Z—Z) dr = 27r/ zv1 44z dx
1 1

2 Nk
- 2#{5(1+4x2)3§]1 = %(173 —5%>.

8.H Centroids and Pappus’s Theorems

In mechanics, one often needs to find the point at which an object will balance under
its own weight.

Q. At what position should the fulcrum (pivot point) of a (massless) lever be placed
so that a mass m at position z and a mass M at position X are in balance?

A. Archimedes noticed that the masses will be in balance if the product of each mass
times its respective distance from the fulcrum is the same. Such products are
known as moments.

m M
@

T g ~

| »!
~= =

T
I — S
X
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Let & denote the position of the fulcrum. Then
m(z—x) = M(X —1)
= (M+m)z = MX+mz

o MX +mx
N Vi +m
The position 7 is known as the center of mass of this system of two masses.
In general, if you have n objects with masses m; located at x;, fort =1,2,... n,

they will balance at the point

i=1
The expression Yy ", m;x; in the numerator is known as the first moment of the
system. We recognize the expression in the denominator as the total mass of the
system.

Remark: In three dimensions, the center of mass (¥, 7, Z) of a system of n particles
of mass m; located at (z;,y;, z;) is given by

n n n

E m;x; § mgy; E m;z;
7 — =1 - =1 - =1
T = n ) Yy = n ) &z = n

In we define the total mass M = »_""  m,;, we see that the moments of the whole
system about each axis are the same as those of a single particle of mass M located
at the center of mass (z,7, 2).

For a continuum one-dimensional mass distribution, such as a thin wire, m; —
dm = pdx, where p is the mass density, and

/:vpdx 1
pdz

where M = [ pdu is the total mass of the system. Given a uniform mass distribution
over the interval [a, b], for which p is constant, the center of mass becomes the centroid:

b
/a T L g2y b

f: =

b b—a 2
/dm
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If a wire of length L = [ds is bent to form a smooth curve (z(¢),y(t)), then
dm = pdx — pds, so the coordinates (z,7) of the center of mass are

/pxds /pyds
) y= .
/pds /pds

If the wire is of uniform density (p = constant), we obtain the coordinates of its
centroid:
L_l/xds, 7y = L_l/yds.

Problem 8.3: A piece of wire of length L is bent into a semicircle. Compute the
coordinates of its centroid.

T =

z

In two dimensions, the centroid (balance point) of a plane area of constant density
(e.g, a uniform plate) can be calculated by splitting the region into infinitesimal strips
of width dx, height ¢(x), and mass dm = pl(x) dz. As we have seen above, the centroid
of each infinitesimal strip is located at its midpoint, say (z,7). The coordinates of
the centroid (Z,¢) are thus given by

[ xl(z)dx g = [ gl(z)dx
[ l(z)dx’ [ l(z)dx "

Tr =

e To find the centroid (Z, ) of the region bounded by the continuous functions y =
f(x) and y = g(z) between z = a and x = b,

T

AN

we note that ¢(z) = |f(z) — g(x)| and § = (f(x) + g(x))/2. Thus

r=1 [ 2@ - () ar.
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o= [ (P52 150) - o)

where A = fab |f(z) — g(x)| dz. In the case where f(z) > g(x), the expression for
g simplifies to

7= 55 [ Fe) - #@)de

Problem 8.4: Prove the symmetry principle for centroids: the centroid of an object
remains fixed if we flip an object about a line of symmetry.

e The centroid of the semicircular region bounded by f(x) = va? — 22 and g(x) = 0,
with area A = wa?/2, is (0, %), where

I A 2 [y 2], 1% da
7=51 _a(a z7)dr = (a® — x%)dx = a T

Ta? J,
The following theorem sometimes provides an easier way of computing centroids.

3

ma?

Theorem 8.1 (Pappus’s Theorems): Let L be a line in a plane.

(i) If a curve lying entirely on one side of L is rotated about L, the area of the
surface generated is the length of the curve times the distance travelled by the
centroid.

(i) If a region lying entirely on one side of L is rotated about L, the volume of
the solid generated is the area of the region times the distance travelled by the
centroid.

Proof:

(i) If we rotate a curve of length L = [ ds by an angle o about £ (instead of a full
rotation by an angle 27), the surface area generated is

A:/axds:a/deZQ:c/d5:(aa:)L,

where z represents the distance of each length element from £ and z = L™! [z ds
is the component of the centroid of the curve perpendicular to £. Note that az
is the distance travelled by the centroid.

(ii) Let ¢(z) be the length of an infinitesimal strip of the region, parallel to £ and
at a distance x from L. Using the method of shells, we find that the volume
generated by rotating the region of area A = [ {(z)dx by an angle a about £
is

V= /axﬁ(a:) der = a/xé(x) dx = owc/ﬁ(w) dr = (ax)A,

where 7 = A™! [ 2f(z) dz is the centroid of the region.
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e To find the centroid (0, %) of the semicircular region {(z,y) : 2> + y* < a*,y > 0},

we may use Pappus’s Second Theorem and the volume %77&3 of a sphere:

4 1 4
§7ra3 = §Wa2(27rgj) =7 = %,

in agreement with our previous result obtained by direct integration.

e By Pappus’s Second Theorem, the volume of a torus of major radius R and minor
radius a is (27 R)(ma?) = 27%Ra?.

8.1 Polar Coordinates

Polar coordinates (r, ) are related to the usual Cartesian coordinates (z,y) by
r = rcosb,
= rsind.
Remark: Polar coordinates are not unique:

x = rcos(d+ 2mm),

y = rsin(f+ 2mm),

specify the same point Vm € Z. Also, the points (r,0 + ) and (—r, ) are identical
and (0,0) denotes the origin for all 6.

e Describe the circle (z — a)? + y? = a® in polar coordinates.

2 +y?—2ax = 0

= 1?2 —2racosf = 0

= r(r—2acosf) = 0
=r=0orr = 2acosb.

Remark: Thus, a point on the circle (z —a)? +y? = a? is either the origin (r = 0) or
else it lies on the curve r = 2a cos 6. In fact, since the origin is already contained
in the second solution r = 2acosf (at § = 7/2), this equation alone generates the
entire curve.
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Remark: Notice that 6 varies from 0 to 27, the point (r,#) moves twice around
the circle (this corresponds to an elementary result from geometry that the angle
subtended by an arc measured at the center of a circle is twice that measured on
the circumference). Therefore, in order to compute the arc length of the circle
r(6) = 2a cos 0, we should only integrate from 0 to 7.

Q. How can we, using polar coordinates, find the arc length of a curve r = r() for
6 € [a,b]?

A. Use the fact that x(0) = r(0) cos @ and y(0) = r(0) sin 6:

oo = Jvmsan= [ (G) (&) o

b
= / V[r'(0) cos 8 — r(6) sin )2 + [1(8) sin 6 + r(6) cos 6]2 d

b
- [ vEEEa

e The circumference of the circle r = 2a cos f (which has radius a), is

/ V4a? sin® 6 + 4a? cos? 0 df) = 7(2a) = 27a.
0
As noted above, we only integrate from § =0 to 6 = 7.

Q. Can we also compute the area of a region bounded by a continuous curve, say
r = f(6) >0 for 6 € [a,b], in polar coordinates?

A. Yes. Let P be a partition of [a,b]. If f is continuous, there exists points 0,
and 6* where f takes on its minimum and maximum values, respectively, in
each subinterval of P.
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The area contribution A4 from each subinterval of width Ay must lie between
the areas r>Ay/2 bounded by the circular arcs r = f(6,) and r = f(6*):

A A
LIS < A < PO

2 2 *

éhmfwoﬁhm é3ghmf(9).
A@—)O 2 A@—)O AQ Ag—)ﬂ 2

Since lim f2(0.) = lim f2(6*) = £*(6), we see from the Squeeze Principle for Functions
Ap—0 Ap—0
that A1 .
G0 =a=; [P
A _lpwy=a=1L [ e

e The area enclosed by the cardioid r = a(1 + cos 0)
Y

(a,0) (2a,0)

is given by

2

1 27 CL2 2m a
Azé/ a2(1+cos9)2d6:§/ (1+2cos€+cos26’)d9:5(27?4—%):
0 0

3ma?




Chapter 9

Improper Integrals and Infinite
Series

Until now, we have only defined the Riemann integral for bounded functions on
closed intervals. In this chapter, we discuss situations where these restrictions may
be somewhat relaxed.

9.A Improper Integrals

First, we extend the notion of integration to certain bounded functions on infinite
intervals.

Definition: Let f be a function that is integrable on every closed subinterval [a, T
of [a,00). We define the improper integral

/OO f(z)dx = lim f(z)dx.

a

If this limit exists and is finite we say that faoo f(z) dx converges; otherwise we say
that [ f(z) dx diverges.

e For which values of p does floo x P dr exist? To answer this question, we first
compute the definite integral

ot
T dx { } ifp#1,
/_: 1-pl,
1

xP
log|z|]] ifp=1.
But lim 7'7P exists only when p > 1. Also, lim log T = co. Thus
T—o0 T—o0
% T 4 b itp>1
/ '~ lim _lp-1 ’
1 P T—oo J; P

00 if p<1.

224
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Problem 9.1: Show that [;*sinz dz diverges.

Problem 9.2: Let f: R — R be integrable on every closed interval. Show that

/amf(x)deC:>/boof(x)dm€C

for any real numbers a and b.

Definition: Let f be a function that is integrable on every closed subinterval [T, a]
of (=00, al. Define

T——o00

/_;f(x)d:ci lim /Taf(a:)d:c.

0
Problem 9.3: Evaluate / ze® dx.

—0o0

Q. Sometimes an explicit form for the antiderivative of an integrable function f is
unavailable. Are there other ways to determine whether the improper integral
[ f(x) dz converges?

A. Yes. The following theorem, which is essentially a function analog of Theorem 2.3,
will help us develop convergence tests for improper integrals.

Theorem 9.1 (Increasing Functions: Bounded <= Asymptotic Limit Exists): Let
f be a monotonic increasing function on [a,00). Then f is bounded on [a,0) <=

lim f exists.
T—>00

Proof:

“=” The set S = {f(x) : * > a} is non-empty and bounded, so we may
define L = supS. Given € > 0, we know that L — € is not a supremum
of S, so there exists X > a such that f(X) > L —e. Then

r>X=>L—-e< f(X)< f(x)<L.
That is, xlgr;() f(z) = L.
“<" Let € = 1. There exists X € R such that
r>X=L-1<f(z)<L+1

For a < z

< X, we have f(a) < f(z) < f(X). Hence f is bounded by
max(f(X), L+

1) and min(f(a), L —1).
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Corollary 9.1.1 (Improper Integrals of Non-Negative Functions): Let f be a non-
negative function that is integrable on [a, T'] for all T' > a. If there exists a bound B

such that faT f<Bforall T > a, then [ f converges.
Proof: Apply Theorem 9.1 to the increasing function F(z) = [ f, noting that

ny:F(y)—F(m):/nyO.

Definition: If f;o f converges, we say faoo f € C, the set of convergent improper
integrals. Otherwise, we say faoo f € D, the set of divergent improper integrals.

Corollary 9.1.2 (Comparison Test): Suppose 0 < f(z) < g(z) and fan and faTg
exist for all T" > a. Then

(i) [FgeC= [T [feC;
(i) [“feD= [TgeD.

Proof: Note that 0 < faT f< faT g and both integrals are monotonic increasing
functions of T'. Apply Theorem 9.1.

<1
/ dx
. 1+a3

T dx
converges, we could first find / 7
1

e To decide on whether

and then check that the limit as 7' — oo

3
x
exists. However, it is much easier to use Corollary 9.1.2 (i), noting that
1 1
0< < =

1+23 = 22
for all x > 1. That is,

<1 > 1
—d C = d C.
/1 2 T € /1 1123 €T €

e We may use the previous result to establish that

< 1
/ L &
0 1+$3

exists, even though 1/2% is not bounded (and hence [;* 272 dx does not exist).
This is seen by writing

/00 ! d li b d li /1 ! d +/T ! d
= lim = lim
o 14 a3 ¢ T—oo o 1+ a3 T o o 1+ a3 ‘ 1 1423 v

/1 e [
0o 1423 1 1423
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o0 2
/ e ¥ dx
1

converges we note on [1,00) that # < 2% so that —2? < —x and hence

e To show that

0< e e < e "
On noting that
1
e

T—00 T—o00 ’

oo
/ e “dr = lim [—e‘ﬂlT = lim (e‘l — e_T) =
1
we make use of the Comparison Test:

oo o0
_ 2
/ e~ dx converges = / e~ dx converges.
1 1

e We may use the previous result to establish that

o0 2
/ e dx
0
converges:

o 2 T 2 ! 2 T 2
/ e dr = lim e dr= lim </ e ” dx—l—/ e * dx)
0 T—o0 0 T—o0 0 1
1 0o
= / e~ da:+/ e dr.
0 1

o 1 oo
Problem 9.4: Use the fact that / — dx converges to show that /
1 €F 1

dx

xr + e*
converges.

Remark: A few useful improper integrals that can be used with the Comparison Test
are listed in Table 9.1.

Corollary 9.1.3 (Limit Comparison Test): Let f and g be positive integrable func-
tions satisfying

(i) For 0 < L <oowehave [TgeC < [T feC.

(ii) When L =0 we can only say [~ geC= [~ feC.
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Convergent Divergent

<1 <1
| i o> | [ S w2y
/ e dr (a>0) / e dr (a<0)
0 0

! !

—d 1 —d > 1
i (p<1) L (p=1)

1 w/27
/ log x dx / tan x dx
o+ 0

Table 9.1: Useful integrals for Comparison Test.

Proof:

(i) For x sufficiently large, we have (taking e = L/2 > 0),

S o) < ) < 2 gla)

From Corollary 9.1.2 we then deduce

/gEC<:>/ fec.

(ii) Exercise.

e Since

we see immediately that

>~ 1 © 1
—d d )
/2 = xGC:/Z P zeC

Remark: When L = 0, it is possible for floo f € C but floo g € D. For example,
consider f(z) = 1/z* and g(x) = 1/z, for which lim f(z)/g(z) = lim 1/x = 0.
T—00 Tr—r00

Remark: Integration may thus be extended to bounded functions of x that converge
to zero sufficiently fast as © — oco. We now see that it is even possible to extend
our notion of improper Riemann integration to certain unbounded functions.
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Definition: If f is integrable on [a, ] for all ¢t € (a,b) we define

[omfs

We say that fab_ f converges if the limit exists; otherwise it diverges. Similarly, we

define
b b
/ f = lim / f
at t—at t

if f is integrable on [t, b] for all t € (a,b).

o Let ]
— if0<ax <1,

fla)=1q vz
0 if x =0.
We know that fol f does not exist, since f is not bounded. However, the improper

integral f01+ f does exist:

1 1 1 1 11 L
/ f=1lim [ f=1lim [ —dz= lim [2355} — lim <2—2t5> _9.
0

+ =0t J, =0t J, \/E t—0t t t—0t

Remark: If f is Riemann integrable on [a, b], we know from Corollary 5.5.3 that

[oofrf

e For which values of p is foof x~Pdx convergent?

Since
L1 >~ 1
—dx € D for p > 1, / —dx € D for p <1,
o+ TP P
we see that o 1
/ —dx €D Vp.
o+ TP

Theorem 9.2 (Cauchy Criterion for Improper Integrals): Let f be a function.

(1) Suppose fjf exists for all t € (a,b). Then fab_f €C < Ve>0, 30 >0

such that y
z,y € (b—19,b) = / f‘ < €
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(ii) Suppose fan exists for all T > a. Then [° f € C <= Ve >0, 3T such that

T, > Ty >

ool

Proof:
(i) Apply the Cauchy Criterion, Corollary 3.1.2, to F(t) = f; f.

(ii) Exercise.

Definition: Let f be a function that is integrable on every finite interval [c, d] of R.
If the improper integrals

/_OO f(r)dr  and /aoo f(z)dz

both converge for some a € R, then we say that the improper interval

/(:f(@dxi/;f(x)dx—i—/aoof(x)dx

converges.

Problem 9.5: Show that if [* f(z)dxz exists for one a € R, it will exist for all
a € R and its value will not depend on the choice of a.

Remark: We cannot simplify this definition to

[ swar= g [ swa

For example, while
T

lim rdr = lim 0 =0,
T—o0 _T —00

/ xdx and / z dx

do not converge for any a € R. That is, ffooo x diverges.

the improper integrals



9.A. IMPROPER INTEGRALS 231

Remark: However, if ffooo f 3 then

jin [ g3= [

since, by the properties of limits,

[ [oviem o= [re [ ] [

1
Problem 9.6: Evaluate / —dx.
oo L2

Remark: Before blindly applying the Fundamental Theorem of Calculus to an in-
tegral, it is important to check first whether the integrand is bounded. If the
integrand is unbounded at some point within the interval of integration, one must
split the integral up into two improper integrals and check that both pieces con-
vergence. For example, the integral

3
1
/ dx
0 .f—l

does not evaluate to [log |x - 1\]3 = log2 — log1 = log2 because the improper

integrals fol —L- dz and f1 " 7= d do not converge.
Definition: Let f be defined and continuous everywhere on an interval [a, b] except
possibly at a point ¢ € [a, b]. If f is unbounded on [a, b] we know that the Riemann

integral of f on [a,b] does not exist. Nevertheless, it is sometimes convenient to
define the improper integral

t b
/f—hm/f—i-lim/ f.
t—c a t—ct Jy
If both limits exist, we say that the improper Riemann integral fab f converges.

Problem 9.7: Do the following improper integrals converge or diverge? Evaluate

those that converge.
2
1
———=dx.
| e

(a)
(v .
/2 w = 1)1 NE dzx.
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1 1 —z2

1 e
Problem 9.8: Use the fact that —— dx converges to show that

dx con-

verges.

"1 bl
Problem 9.9: Use the fact that / — dx diverges to show that / 5— dx di-
0

o+ T + xsin”x
verges.
Problem 9.10: In polar coordinates, (z,y) = (rcosf,rsinf), consider the curve

1
r(6) = o for 6 € [0, 00).

(a) Sketch this curve on an z—y graph.

Y

f©§ (1,0)

(b) Express the arc length of this curve as an improper integral.
Since r'(0) = —1/(1 + 6)?,

o 1 1 < 1 1 <1 /1
W= =t —du=[ /= +1du
/0 \/(1 + )4 * (146)? /1 At /1 w\ e T

(¢) Does this curve have finite length? Justify your answer.
No, the integral diverges:

1 /1
0<-—<—/—5+1
u u

SR

oo
and / — du diverges, so we know from the Comparison Test that
1 u
*1 /1
/ - ) +1 du
1 u u

Problem 9.11: Use the Comparison Test to show that

also diverges.

*24+sinx

o+ VT

X

diverges.
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9.B Infinite Series

Definition: Let S, = > 7_, a;. If lim S5, exists and equals a real number S, we say
n—oo

that the infinite series

o0

>

k=1

converges, with sum S, and write Y .- ax € C. Otherwise, we say » .-, ai is
divergent and write Y oo a € D.

Definition: The finite sum S, = >";'_, a;, is a partial sum of the series Y .- | ax.

Problem 9.12: Prove that the geometric series Y, ,r* converges if and only if
|| <1, with sum 1/(1 —r). Hint: Show that

+1

_ 1—r"
S, = k__— _~
2=
k=0
by considering the telescoping sum rS,, — .S,,.

e Consider

_ . 1 4 /1" 4\ 1 4
0.4=0444... = Ii g =) =(=) 1 —) = (= -
nliilol; (10k> (10) ngilokzo(m) (10)1—% 9

Theorem 9.3 (Cauchy Criterion for Infinite Series): The infinite series Y, ax
converges if and only if for each € > 0, there exists N € N such that

m
D

k=n

m>n>N = < €.

Proof: Apply the Cauchy Criterion to {S,}5°,, noting that

m
> ak
k=n

= |Sm - n—1| .

e Thus
Z(—l)k € D since |Spi1 — Sul = |ant1| =1 Vn.

00
k=1
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e Recall that the harmonic series is divergent:

[e) 2n
1 1 1 1 1 1
— € D si Son — Syl = | =—4.. .. F—>nl—) ==
D € Dsince |5, DI e R "(2n> 2
k=1 k=n+1 & ~ _
n terms

e However,

converges to the value 1 since

n

n 1 1 1 1wy 1
S ;k(k’le) kzl(k k+1> k k n+1

Problem 9.13: Let o > 0. Evaluate

> 1
kz_;(a+k)(a+k+1)‘

We can compute the partial sums using partial fraction decomposition:
n

1 1 - 1
g(a—l—k)(oz—i-k—i—l) - Za+k:_§a+k+1

1 n+1

- 1
- Za+k_za+k

0 k=1

As n — oo, the sum converges to 1/a.

Theorem 9.4 (Divergence Test): ]fZa;C € C then lim a, = 0.

n—00
k=1

Proof: In terms of the convergent sequence of partial sums {5, }°° ; we may express

lim a, = lim (S, —S,_1) = lim S,,_; — lim S, =0.

n—o0 n—o0 n—oo n—oo
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Remark: The contrapositive of Theorem 9.4 states

liman%O:>Za;CED.

n—00
k=1

However,

lim an:075>2ak€C.
k=1

n—oo
For example E"O ! € D even though lim L 0
X 5 - 'V —_ = .
Pt k k—oo k

Theorem 9.5 (Non-Negative Terms: Convergence <= Bounded Partial Sums): If
ap >0 and S, = ,_ ag then Y 1o ar € C <= {S,}>2, is a bounded sequence.

Proof: Since S,11 = Sp + anp1 > S, we know that {S,}22, is an increasing
sequence. It then follows from Theorem 2.3 that {5, }52 is convergent <= {S5,}>,
bounded.

Corollary 9.5.1 (Comparison Test): If 0 < ay < by, for k € N then

(i) ibk eC=> iak eC;
k=1 k=1

(i) Y axeD= b eD.
k=1 k=1
Proof:

(i) Let S, => p_japand T,, = > 7 by. Since 0 < S,, < T,

Zbk € C={T,}>>, bounded = {S,}>>, bounded = Zak eC.

k=1 k=1

(ii) This is just the contrapositive of (i).
Remark: The condition “0 < a;” in Corollary 9.5.1 cannot be dropped. Consider
the counterexample given by a; = —1, by = 0.

Corollary 9.5.2 (Limit Comparison Test): Suppose a; > 0 and by > 0 for all K € N
and klim ar/by = L. Then
—00
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() f0<L<oo: Y ap€C < Y b €C;

k=1 k=1
(i) if L = 0: dbheC=)) areC.
k=1 k=1

Proof:

(i) This follows from Corollary 9.5.1 since for all sufficiently large k,

L a, 3L L 3L
ek )b 2= )by
0 <5 =2 :0<<2)’“<“’“<(2)’“

(ii) If L = 0 then for sufficiently large k, 0 < ay /by, < e =1= 0 < a < bx. Apply
Corollary 9.5.1.

Remark: When L = 0 it is possible that >~ a; € C but Y.~ b, € D. Consider

L by = lim & = lim — —
Ak = 777 13\ = - im — = lim —— = 0.
P k(k+ 1) PR ks by koo k41
e Since
/{32
lim ——— =1
kggok(k—i—l) ’
we see that
> 1 =1
Y ——~eCc=> —ecC
kzlk(k;—i-l) k:lk
e Since
o2k
lim =1,
k—o00 2k
we see that
=1 =1
22—,666:2%_166.
k=1 k=1

Corollary 9.5.3 (Ratio Comparison Test): If a; > 0 and by > 0 and

A1 bi+1
ar by

for all £k > N, then
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(i) ibk eC = f:ak eC;
k=1 k=1

(ii) iak €D = ibk eD.
k=1 k=1

Proof: For k > N we have

Wt O Gk e % 0N L
ag bk bk+1 bk bk bN
Thus 0 < ax < Mby, for all £ > N and the result follows from Corollary 9.5.1.

Corollary 9.5.4 (Ratio Test): Suppose a; > 0.

(i) If 3 a number x € (0, 1) such that “= <z for all k > N, then 377 a; € C.

(ii) If 3 a number z > 1 such that % > g for all k > N, then Y ,° ay € D.

Proof: Let by, = x*. Then b’;}% = 7 and recall that

Y beecC iffz] <1,
k=1

dbeD if |z > 1.
k=1

Apply Corollary 9.5.3.

Corollary 9.5.5 (Limit Ratio Test): Suppose a; > 0 for all £ € N and
. Q1
lim

k—oo Qy

Then

(i) 0§r<1¢2akec,
k=1

(i) r>1=) aeD,
k=1

(i) r=1=7

Proof: (i) Choose € = (1 —r)/2. Then for sufficiently large k, we know that

a 1+7r
b <r+e=

< 1.
ag 2

Apply the Ratio Test.
(ii) Exercise.
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Problem 9.14: Find examples corresponding to each of the three cases in Corol-
lary 9.5.5.

1
The next theorem, illustrated in Fig. 9.1, sheds some light on why Z T and
k=1

> dx
/ — both diverge for p = 1 and converge for p = 2.
.

1 2 ok k+1 . X

Figure 9.1: The Integral Test

Theorem 9.6 (Integral Test): Let f : [1,00) — R be decreasing, non-negative, and
integrable on every finite interval [1,T]. Then

f:f(k)ec — /oofec.

k=1

Proof: Since f is monotonic we know from Theorem 5.7 that it is integrable on
[k, k4 1]. For x € [k, k + 1] we have f(k) > f(z) > f(k+1). Corollary 5.5.1 implies
k41
f(k)-1> (x)dx > f(k+1)-1.
k

We then sum this result £ =1 to £k = n to obtain

n n+1 n n+1
S, =Sz [ =Y S =Y 1) = S - 1)
k=1 1 k=1 k=2
“=" By Corollary 9.1.1,
n+1 T
lim S, 3= lim f 3= lim f3
T—o00

n—oo n—oo 1 1
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. T . . . .
since f1 is an increasing function of 7'

(L

n+1
lim / f3= lim / f3={Sn1};2, bounded = {S,}>2; bounded.

T—o0 n—o00

But f(z) > 0= {S,}>2, is increasing = hrn S,, 3 by Theorem 2.3.

Problem 9.15: Use the Integral Test to show that
=1
>
k=1
converges if p > 1.

For p > 1, the Riemann-integrable function f(z) = 1/zP is decreasing and non-negative.
Moreover, we have seen that the improper integral

o0
1
/ —dz,
1 P
converges when p > 1.
By the Integral Test, we therefore know that

= 1

2w

k=1
converges only when p > 1.

Problem 9.16: Use the Integral Test to show that

diverges.

We first consider the improper integral

< 1
/ dx.
9 xlogx

On letting u = log x, the integral becomes

00
1

/ — du,
log2 W

which diverges. Noting that the Riemann-integrable function f(u) = 1/u is decreasing and
non-negative, the Integral Test tells us that

=1
;klogk

diverges as well.
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Remark: While the Integral Test is useful for establishing the convergence of a series,

oo
it does not tell us anything about its value. For example, / — dz =1 but it
Lz
o0

1
can be shown that Z =i 72/6. Often a closed-form expression for a series is

k=1
unavailable and one must resort to numerical computation of the partial sums up

to a certain value of n. The following related theorem can be used to estimate the
error in such approximations.

Theorem 9.7 (Remainder Estimate): Let f be integrable on any closed interval and

decreasing and non-negative on [1,00). Then the remainder Z f(k) ofz f(k)
k=n+1 k=1

that results on truncating the series after n terms satisfies

I > CEN A

k=n+1
Proof: In the proof of the Integral Test we saw that
k+1

fE+1) < f

k
On summing from k = n to co we thus find that

00 00 00 k+1 o]
S f(k):Zf(kH)SZ/k = s

k=n+1

We also saw that
k+1

A < f(k).

On summing from £ = n + 1 to co we obtain

[ =¥ RS

+ k=n+1"Fk k=n+1
10 1 o0 1
e The partial sum Sy = Z yE ~ 1.5498 underestimates Z 72 by a remainder that
k=1 k=1

lies between
and

Indeed, we see that the difference between the exact value Y _p7, 75 = 72/6 and S
is approximately 0.095, which indeed lies between 1/11 and 1/10.
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Q. What happens when some of the terms a;, are negative?

A. In these situations, the following concept is sometimes helpful.

Definition: A series Y -, ay is absolutely convergent if "7 | |ag| is convergent. In

this case, we write
o

Z ap € AbsC.
k=1

oo .

sink . lutel by the C ison Test si
e The sequence Z 2 is absolutely convergent by the Comparison Test since
5 1 =1 |sin k|
|sink| <1 and Z = is convergent. That is, Z 12 is convergent.
k=1 k=1

is itself con-

o0 . k
The following theorem establishes that the original series Z 51;12
k=1
vergent.

Theorem 9.8 (Absolute Convergence): An absolutely convergent series is convergent.

Proof: By the Triangle Inequality we know that

m m
S < 3ol
k=n k=n

The result then follows by applying the Cauchy Criterion, Theorem 9.3.

Remark: The converse of Theorem 9.8 need not be true: the alternating harmonic

o
—1)*
series Z % is convergent but not absolutely convergent: the harmonic series
k=1

o0
k=1

diverges.

| =

Definition: A series is conditionally convergent if is convergent but not absolutely
convergent.

(=D*
k

(0.9]
e The alternating harmonic series Z is conditionally convergent.
k=1
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Problem 9.17: Show that the alternating series Z (=1
= vk

is conditionally conver-
gent.

1)*log k

Problem 9.18: Show that the alternating series Z (_— is conditionally con-
k=1

vk

vergent.

The following summation by parts formula is useful for developing tests of condi-
tional convergence.

Lemma 9.1 (Abel’s Lemma):

m m

Z fk(gk—i-l - gk) = fm+19m+1 — JnGn — Z(fk+1 - fk)gk+1
k=n k=n
Proof:
m m m m m+1
Z Se(grir —gk) = Z Jrgr1 — Z Jrgre = Z Sk + fna19mi1 — Z Jge — fngn
k=n k=n k=n k=n k=n+1

= Jm+19m+1 — JnGn + Z JrGre1 — Z Srr19641
k=n k=n

m

= fmt19ms1 — fnGn — Z(fk—l—l - fk)gk—l-l-

k=n

Definition: An alternating series is of the form

Z(_l)kalw

k=1
where a; > 0 for k € N.

Definition: A sequence {a;}2, is of bounded variation if > ;- | |art1 — ag| € C.

Problem 9.19: Show that a monotonic bounded sequence is always of bounded
variation.
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Remark: By Theorem 9.8, if a sequence {aj}32, is of bounded variation, then

Z(akﬂ —ag) € C. It follows that lim a, = lim a,41 = a; + lim Z(ak+1 — ag)
n—oo n—oo

n—oo
k=1 k=1

exists.

Theorem 9.9 (Dirichlet Test): Let S, = Z bi.. Suppose
k=1

(i) {Sn}o2, is a bounded sequence.

1) lim a, =0 and {ax}r—, is of bounded variation.

Then Z arb, € C.
k=1
Proof: We know from (i) that there exists a number B > 0 such that |S,|< B for
all n € N. Given € > 0, we know from (ii) and the Cauchy Criterion for Infinite Series
that there exists N > 0 such that

€
>N =|a,| < —
" ! < 35
and .
€
m>n>N:;|ak+1—ak| <3p
Using Abel’s Lemma we then find that
Z aiby| = ap(Sk — Sk—1)
k=n k=n
= |@m+15m — @nSp—1 — Z(@kﬂ — ax) Sk
k=n

< Japss| B+1aa| B+ B a1 — arl

k=n

<S4yt
37373 ¢

oo
On applying the Cauchy Criterion for Infinite Series again, we see that Z aby con-

k=1
verges.
Corollary 9.9.1 (Leibniz Alternating Series Test): The alternating series Z(—l)kak
k=1

is convergent if the sequence {ax}32, decreases monotonically to 0.

Proof: Apply the Dirichlet Test with b, = (—1)¥, using the fact that the bounded
monotone sequence ay, is of bounded variation.
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1
e Applying the Leibniz Alternating Series Test with ap = % and b, = (—1)* shows

(=
that » “——€C.
k=1

k? 22
B comverges since the function f(x) = e

decreases monotonically to zero on 2, 00).

e The alternating series Z(—l)k
k=1

Problem 9.20: Prove the Leibniz Remainder Estimate: if a; is a monotone decreas-
ing sequence that converges to 0, the alternating sum S = 77 (—1)*a;, can be
approximated by the nth partial sum S, = >°;_ (—1)*a; with an error of at most

Apt1:
1S = S| < [Sny1 — Sul = |ansa] -
That is,
[ee]
> (—Drar| < anp.
k=n+1

Let S, = S0 (—=Dkap and S = >°7° (—1)*ay. Since {S2,-1}5°, is increasing and
{S2,}22 is decreasing, we see that Sg,—1 < .S < Sy, for all n > 1. Since a,, — ap41 > 0,
we then find that

o

0<S—59-1= Z (*1)1“% = agp — (G2n4+1 — Gont2) + ... < agy
k=2n
and
o
0< 8y, —5=- Z (—DFap = agni1 — (aznio — azns3) + ... < agnii.
k=2n+1

For either odd or even n the error in approximating S by .S, is seen to be less than the
magnitude of the first neglected term:

o

> (-

k=n+1

= |S_ Sn| < Apt1-

Remark: If the magnitude of the terms of an alternating Taylor series decreases
monotonically to zero, it is much easier to use the Leibniz Remainder Estimate
rather than explicitly estimating the remainder using Taylor’s Theorem: the error
is simply less than the magnitude of the very next term!
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00 1 k
Problem 9.21: Evaluate Z ( k') to within 0.001.
k=1 ’

If we sum up the first 6 terms we obtain the estimate
—1+41/2—-1/6+1/24—1/120+ 1/720 = —0.63194,

which overestimates the sum by at most 1/5040 < 0.0002 (since the next term can only
reduce the sum). So the infinite sum evaluates to approximately —0.632.

Problem 9.22:
(a) Suppose for a sequence of positive numbers {a;}32, that /a, < ¢ for all

sufficiently large k. If 0 < ¢ < 1, use the Comparison Test to show that Zak

converges. =t
For sufficiently large k we are given that
0<ay<q"
o0 o0
Since the geometric series Z qk converges for 0 < g < 1, we know that Z aj converges.
k=1 k=1
o0
(b) Prove the Root Test: Suppose A = kh_}rgo Va,, exists. If X < 1, show that Z ay
converges. k=t
This would imply for sufficiently large k that
14+ A

Yar < —2= <1,

oo
(e.g.e=(1—=X)/2=A+e= (14 ))/2) and hence part (a) implies that Z ap converges.
k=1

oo
(c) If lim /a, > 1, show that Zak diverges.
k—o00 1
This would imply for sufficiently large k that ap > 1, which violates the convergence

condition lim ag = 0 (Theorem 9.4).
k—00

o
1
d) Does converge or diverge?
(d) Tog bF g g
i
Since lim =0 < 1, we know from the Root Test that the series converges.
k—oo log k

Problem 9.23: In this problem we show that the function
flz)=) 4 (4 z),
n=0

where (z) denotes the distance of x to a nearest integer, is continuous for all real x
but differentiable nowhere.
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(a) Sketch the graph of (x).
(b) Find the minimum and maximum values of {(z) : x € R}.

(c) Use the Comparison Test to show that series expression given for f(z) con-
verges at all x.

(d) Establish for all real x and a the overestimate |(x) — (a)| < 1.

(e) Show that |(x) — (a)| < min(]z —a|,1).

Hint: let X be a nearest integer to z and A be a nearest integer to a. First
establish the result in the case where X = A. Then consider y =z + A — X.

(f) If | — a| < 47™ for m € N, use the fact that

|f(z) — 24 (4"a) \<Z4 "min(|4"x — 4"al, 1)

n=0
< 24 " min (4", 1) Zm1n4m4 24— + i 4
n=0 n=0 n=m-+1

to show that f is continuous at any a € R.
(g) Show that f(x + 1) = f(z) for all x € R.
(h) Let us represent a € [0,1) with the base-4 digits a; € {0,1,2,3} for i € N:

a = 0.a1a%0a3 ...,
avoiding, for uniqueness, infinite patterns of repeating threes. Let

ho — 4= it a, =0or 1;
™l —=4™™ ifa,, =2 or 3.

If n > m show that
A"(a+ hp)) — (4" (a)) = 0.

(i) We now compute

fla+hp) = f(a)
hm

and show that the result diverges as m — oo. This will require evaluating (4" (a + h,,))—
(4"a), which can be done as follows.

If n < m express 4"a = N + x, where x, = 0.a4,410p12...0p .... We know
that 4"h,, = 4™ € (0,1/4] when a,, = 0 or 2 and 4"h,, = —4"™ € [-1/4,0)
when a,, = 1 or 3. The digits 0,1,2,3 in the mth place of x,, thus get mapped by
Tp — T, +4"h,, to the digits 1,0, 3, 2 respectively. This means that x,, and x, +4"h,,
either both belong to [0,1/2) or both belong to [1/2,1), so that

4" h,, if a,, =0 or 2,
(4"(a+ hpn)) — (4"a) = (xn + 4"hp) — (T0) =
—4"h,, if a,, =1 or 3.
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Show using this result together with part (h) that

m—00 hom

does not exist at any real a, even though f is continuous everywhere.

9.C Power Series

Let f be a function with derivatives of all orders at a point a € R. Recall that the
Taylor expansion of f at x about a to order n is given by

(x—a)? o1y (@ —a)"!
—7?—+..+ﬂ )(a)

f(@) = fla) + (@)(x — a) + f(a) A

+ R, (x).

Q. Is it always true that lim R, (z) = 0, so that the Taylor series

n—0o0

() (g )
];fk!( )<I_“)

converges to f(x)?

A. No, although this statement holds for polynomials, e*, sinz, cosx, and many
other familiar functions, the Taylor series need not in general converge. Even
when it does converge, the limit is not necessarily f(x).

Definition: A power series about the expansion point a is an infinite series of the
form Y77 cx(z — a)*, where the coefficients ¢ are independent of z.

Remark: By definition, (z — a)® = 1 for all z, even at z = a.

Remark: It is often convenient to shift the variable x by a, so that the power series
takes the form Y ;7 cpa®.

Remark: A power series always converges at its expansion point.

e We have seen that the geometric series
oo
>t
k=0

converges for any = € (—1,1) to the function

— X



248 CHAPTER 9. IMPROPER INTEGRALS AND INFINITE SERIES

e If we apply the Limit Ratio Test to the series

[e.e]

Zk!xk,
k=0
we see for x # 0 that
) ‘(k+1)!xk+1‘ B
T

Thus, the series converges absolutely only at x = 0.

e In contrast, the Limit Ratio Test tells us that the series
>
k!
k=0
converges absolutely for all real x:

I 2]

lim c—— =1lim ——=0<1

koo (k4 1)1 z|F koo (K +1)

Remark: The following theorem tells us that every power series converges absolutely
strictly inside some closed interval (which could be a point or all of R) and diverges
strictly outside that closed interval. It does not say anything about what happens
at the endpoints themselves.

Theorem 9.10 (Radius of Convergence): For each power series o, cpx® there
exists a number R, called the radius of convergence, with 0 < R < oo, such that

o0 AbsC if |x| < R,
chxk €< D if |x| > R,
k=0 ? if |z| =

Proof Suppose Y o, crzt € C for some real value xg. Theorem 9.4 implies
hm ckxo = (; in particular, there exists a positive number M such that ‘ck:vo‘ <M

for all k. Now
k

and we know for |z| < |zo| that the geometric sum >~ , M ’%‘ converges. We then

k
T

e =fexah] | £ < 0|2

Y

deduce from Corollary 9.5.1 that >p° |cx@*| € C whenever |z] < |zo|. That is,

oo o
chxlg eC= chxk € AbsC whenever |z| < |zo].
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Consider now the set S = {r > 0: Y 77 " € C}. Notice that 0 € S. If S is
unbounded, then ) .2 cxx® € AbsC for all real z; that is, the desired result holds
with R = oo.

Otherwise, let R = sup S > 0. Given x € (—R, R), there must be at least one
element r € S greater than |z| (otherwise |z| < R would be an upper bound for S).
Since Y 7, cxr™ € C, we deduce that Y -, cxa® € AbsC for |z] < R.

Now suppose that Y ;- cxzk € C for some z¢ with |zo| > R > 0. Consider any
r € (R, |zo]). We know that Y ;2 cr® € AbsC and hence >, cxr® € C. But then
r € S, which contradicts r > R. We conclude that Y7 cxz* € D whenever |z| > R.

e The Taylor series for f(z) = €7, that is, >, , 2" /k!, converges to e* for all z € R,
by the Limit Ratio Test, since klim lz| /(k+1)=0< 1.
— 00

(z—1)%
k

The Limit Ratio Test tells us that the series converges absolutely if
I |z — 1)+ k i

im . = lim —

koo (k4+1) |z —1]F koo (k+1)

Problem 9.24: For what values of = does the series y -, converge?

lr —1| =z —1] <1,

that is, when —1 < z — 1 < 1 or in other words, 0 < x < 2. Furthermore, we see that the
series converges at © = 0 (where it reduces to the alternating harmonic series and diverges
at x = 2 (where it reduces to the harmonic series). The Limit Ratio Test tell us that the
series does not converge absolutely for | — 1| > 1; that is, when > 2 or x < 0. The
interval of convergence is thus [0,2) and the radius of convergence is 1.

e Find the radius of convergence R of
i
P log k
The ratio of consecutive terms has limit

’ R log k
im :
k—oo |log(k +1)  aF

) log k
= |z| lim

- SN POV | -
k—oo log(k + 1) =1 oo ]

L =
utl
using L’'Hopital’s Rule, where v € R. The Limit Ratio Test then implies that

R=1
e Consider the Taylor series for the function

eV ifa 0,
f(x)_{o itz =0,
about the point a = 0: it is readily shown, using L’Hopital’s Rule, that f*)(0) = 0
for all & € N. That is, the Taylor series of f converges to zero for all z € R (it
has an infinite radius of convergence), even though f(x) # 0 for nonzero x. This
example emphasizes that the Taylor series for an infinitely differentiable function
f does not necessarily converge to f, even within its radius of convergence!
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Remark: To determine the actual interval of convergence, we need to determine R
and then test for convergence at x = a + R and x = a — R by other means.

Problem 9.25: Consider the power series Y - cxz”.

c
(a) Suppose that klirn ’ﬁ exists. Use the Limit Ratio Test to show that the
—00 Ck
radius of convergence of the power series is given by
1
R=—-——.

i Ck+1

im | —

k—o0 Ck

If the limit of the ratio of successive terms

C’Zzlx‘ is less than 1 (i.e. if |x| < R) the
series > o2 ‘ckxk’ converges and if it is bigger than 1 (i.e. if |z| > R) the series diverges.
Hence R is indeed the radius of convergence.
(b) Suppose that klim V/|cx| exists. Use the Root Test to show that
—00

1
R=——r—
lim +/|cy]
k—ro0
is another expression for the radius of convergence.
If klim \/ [cka®| is less than 1 (i.e. if || < R), the series > 77 [cxa”| converges, and
—00
if it is bigger than 1 (i.e. if |x| > R), the series diverges. Hence R is indeed the radius of

convergence.

Problem 9.26: Determine the radius of convergence, interval of convergence, and
expansion point for the power series

(3 + 4)k

5k
k=0

From the ratio test we see that the series converges whenever ‘%’ < 1; that is, when
—5 < 3x 4+ 4 < 5. This corresponds to the interval (—3,1/3), a radius of convergence of
5/3, and an expansion point of —4/3. Note that the series diverges at both x = —3 and
x=1/3.

9.D Representation of Functions as Power Series

The closed form sum of a geometric series

k=0

can be used to sum up other power series.
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e On substituting —2? for z, we find

1
e On multiplying 54 by #? we find
T

z? (_1)k k+2
2+xzz 2k+1x ’ |$|<2.

oo
k=0

Theorem 9.11 (Derivative and Integral of a Power Series): The power series

(4) >t
k=0
(17) Z kepaht,
k=0

xk—f—l

(441) kz:; k3

all have the same radius of convergence.

Proof: For k > |z|, note that

‘ck:ck‘ = |z| ‘ckxkfl‘ < ‘kck:ck’l‘ )
We thus see from the Comparison Test that if (ii) converges absolutely, so does (i). On
the other hand, suppose (i) converges absolutely at some xq # 0. The Divergence Test
implies that |ckx’(§| is bounded by some positive number M for all k. Thus

I Y k-1
ket | = |opal] — | =| < —k|—
o] |0 o] | o
0 - k—1
We know from the Limit Ratio Test that Z k|— is convergent for |z| < |xgl.
Lo
k=0

The absolute convergence of (ii) then follows from the Comparison Test. On noting
that (i) is just the result of formally differentiating (iii), we see that (i) and (iii) also
have the same radius of convergence.
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M) &

& converges to f(z) for |z| < R.

Theorem 9.11 tells us that the term—by—term differentiated series

Remark: Suppose that the Taylor series Z

—SP0), 0 = S0 e  FE(0)
2 T ke (/g—1)!xk =D T

k=0 k=1 k=0

which we note is just the Taylor series for f’, has the same radius of convergence
as the Taylor series for f. This means that we may differentiate (or integrate) a
power series term-by-term within its radius of convergence: if Y7 cxz* converges
to f(x) for |z| < R, then >°;7 | kepa*~! converges to f'(x) for |z| < R.

e For |z| < 1, we may differentiate the geometric series

[e.e]

k=0
term-by-term to find that
1 o
m:kak*1:1+2x+3x2+4x3+, ’.CC‘<1
k=1

e For |z| < 1, we may integrate the geometric series

term-by-term to find

= x©
log(l+x) = Z —x——+——|—...,
=~ k:—{—l 2 3

where we see that the constant of integration vanishes since both sides evaluate
to zero when x = 0. While both series converge for || < 1, notice that the
Leibniz Alternating Series Test guarantees that the differentiated series also con-
verges at x = 1. That is, the interval of convergence of the differentiated series is
(—1,1]. On taking the limit as x — 1, we see from the above closed-form expression
that the alternating harmonic series converges to — log 2.
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e For |z| < 1, we may integrate the geometric series

1 2\k
2 Z(_I )
14+ —
term-by-term to find
o0 22k I
tan 'x = —1)* =r——4+—=—4....
aan()2k+1 x 3+5+

k=0

Again, the constant of integration is seen to vanish (for the principal branch of the
arctangent).

e We can use power series to integrate functions that we cannot integrate by elemen-
tary means:

¢ ¢ &, (—a? o0 Jeg2h1 3 45

) . ¢ B

o — S
Ae =, k §:f%+1k' 3 710"

k=0 k=0

Remark: If Y77 apa® = ZZO o bia® whenever |z| < R, on setting = 0 we see that
ap = by, so that Y oo apa® =Y 77 ba®. On differentiating each side with respect
to x and again setting x = 0, we see that a; = b;. On repeating this procedure, we
deduce that a, = b, for £k = 0,1,2,.... That is, the coefficients of a power series
are unique, just like the coefficients of a polynomial.

Remark: If Y 7 cxa® converges to f(z) for |z| < R, the uniqueness of power series
guarantees that > ro, cxx® is the Taylor series for f; that is ¢, = f®(0)/k!.

Remark: Within their radii of convergence, power series can be added, subtracted,
multiplied, divided, differentiated, and integrated just like polynomials.

e For |z| < 1 we may expand

e
fla) =7
2
— <1+x+%+...)(1—x+x2+...)
2
:(1—x+x2—|—...)—1—3:(1—3:—1—562—1—...)—i—%(l—x—l—xQ—i—...)
2
:(1—x+x2+...)+(x—x2+...)+%+...
$2
=1+ +

From Taylor’s theorem, we immediately see that f(0) = 1, f/(0) = 0, and f”(0) = 1.
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Problem 9.27: Using long division, show that

t +xé+25+
anr = - — T
3 15

e Another important series is the Binomial Series: for |x| < 1 and any real number n,
the Taylor Series for the function f(x) = (1 4+ )" evaluates to (see Problem 4.15)

where

1 if k=0,

(Z) = n(n—l)..];;!(n—k:—l—l) —

The Limit Ratio Test tell us that the series converges when

I |n — k|
1m

lz| = |z| < 1.

To see that the series actually converges to f(x) define

and consider

Note that
W(z) = —n(l+z)" " g(x) + (1 +2)7"¢'(2) = (1+2)"" [=ng(z) + (1 + 2)¢'(x)].

On using the identity

k B E—1

k(n) :kn(n—l)..];!(n—k—i—l) _n(n—l)(.k.._(r;)—!kJrl) :n(n—1)7
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and Pascal’s Triangle Law, we find that

(1+2)g'( i ( )ka:k_l

o3[

= ng(x).

Thus h/(z) = 0 and since h(0) = ¢g(0) = 1, we see that h(z) =1 for all z € (—1,1).
Thus for |z| < 1 we find

(1—{—{13)”:2(Z)$k:1—}-711‘—}-n(n2_1)$2—|—n<n_1?))'(”_2)$3-‘r—
k=0 )

e For n =1/2 and |z| < 1, we find that

S (0

k
:Hi":1/2(1/2—1)(1/2;!2)...(1/2—k+1)$k
. 1(1-2)(1-4;)%‘ (1-2k+2) ,

k=1

T = (=1)(=3)...(3-2k) ,
=1+5+Z( ). 62,

T e w13 (2k=3) ,
= 1+§+Z(—1) S 2",



Appendix A

Complex Numbers

To complete our proof that the method of partial fraction decomposition can be used
to integrate any rational function, it will be helpful to first extend our number system
beyond the real numbers R.

Recall that z is a root of the polynomial P(x) if P(z) = 0.

Q. Do all polynomials have at least one root z € R?
A. No, consider P(x) = 2? + 1. It has no real roots: P(z) > 1 for all z.

The complex numbers C are introduced precisely to circumvent this problem. If we
replace “z € R” by “z € C”, we can answer the above question affirmatively.

The complex numbers consist of ordered pairs (z,y) together with the usual
component-by-component addition rule (e.g. which one has in a vector space)

(x,y) + (u,v) = (r + u,y +v),
but with the unusual multiplication rule
(z,y) - (u,v) = (xu — yv, 20 + Yu).
Note that this multiplication rule is associative, commutative, and distributive. Since
(,0) + (u,0) = (x +u,0) and (x,0)- (u,0) = (zu,0),

we see that (z,0) and (u,0) behave just like the real numbers « and u. In fact, we
can map (z,0) € C to x € R:
(x,0) = .

Hence R C C.

Remark: We see that the complex number z = (0, 1) satisfies the equation 2241 = 0.
That is, (0,1) - (0,1) = (—1,0).

256
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Definition: Denote (0,1) by the letter i. Then any complex number (z,y) can be
represented as (z,0) + (0,1)(y,0) = x + dy.

Remark: Unlike R, the set C = {(z,y) : x € R,y € R} is not ordered; there is no
notion of positive and negative (greater than or less than) on the complex plane.
For example, if i were positive or zero, then i> = —1 would have to be positive
or zero. If i were negative, then —i would be positive, which would imply that
(—i)? = 4% = —1 is positive. It is thus not possible to divide the complex numbers
into three classes of negative, zero, and positive numbers.

Remark: The frequently appearing notation y/—1 for ¢ is misleading and should be
avoided, because the rule \/zy = \/x/y (which one might anticipate) does not hold
for negative x and y, as the following contradiction illustrates:

1=V1=(-1)(-1)=v-1y-1=i*=—1.

Furthermore, by definition y/z > 0, but one cannot write ¢ > 0, since C is not
ordered.

Remark: We may write (x,0) = x + i0 = 2 since i0 = (0,1) - (0,0) = (0,0) = 0.

Definition: The complex conjugate (x,y) of (x,y) is (z, —y). That is,

Ty = —1y.

Definition: The complex modulus |z| of z = x + iy is given by /x? + y2.

Remark: If z € R then |z| = v/22 is just the absolute value of z.

We now establish some important properties of the complex conjugate. Let z =
x + 1y and w = u + 1 be elements of C. Then

(i)

27 = (z,y)(z, —y) = (2% + v, yz — 2y) = (2* + 9%,0) = 2> + y* = |2]?,

(ii)

N
_l’_
S
Il
|
_l’_
&

(iii)

W
g
I

Wl
g
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Problem A.1: Prove properties (ii) and (iii).

Remark: Property (i) provides an easy way to compute reciprocals of complex num-
bers:

Remark: Properties (i) and (iii) imply that
|zw|* = 2wZw = 2720w = |2|* |w|?.
Thus |zw| = |z| |w| for all z,w € C.
Lemma A.1 (Complex Conjugate Roots): Let P be a polynomial with real coeffi-
cients. If z is a root of P, then so is Z.

Proof: Suppose P(z) = > _,_,axz" = 0, where each of the coefficients aj, are real.
Then

Pz) = Zak(?)k = Zak;: Za_k;: Zakz’“ = P(2)=0=0.
k=0 k=0 k=0 k=0
Thus, complex roots of real polynomials occur in conjugate pairs, z and Z.
Remark: There is a remarkable similarity between the complex multiplication rule
(z,y) - (u,v) = (zu — yv, 2V + Yu)
and the trigonometric angle sum formulae. Notice that

(cos®,sinf) - (cos @, singp) = (cosbcos @ — sinfsin @, cos f sin ¢ + sin 6 cos )
= (cos(f + ¢),sin(0 + ¢)).

That is, multiplication of 2 complex numbers on the unit circle 22 + y? = 1 cor-
responds to addition of their angles of inclination to the x axis. In particular, the
mapping f(z) = 2% doubles the angle of z = (z,y) and f(z) = 2™ multiplies the
angle of z by n.

These statements hold even if z lies on a circle of radius r # 1,
(rcos@,rsinf)™ = r"(cosnb, sinnd);

this is known as deMoivre’s Theorem.
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Remark: If we allow 6 to vary from 0 to 27, then when we raise z = (r cos 8, rsin )
to the n'* power, we move around a circle of radius r" exactly n times.

We are now ready to prove an important theorem of complex analysis.

Theorem A.1 (Fundamental Theorem of Algebra): Any non-constant polynomial
P(z) with complex coefficients has a root in C.

Proof: Because lim|.|_,o |P(2)| = oo and |P(z)| is a continuous function in both
x and y, a two-dimensional version of Theorem 3.4 on the set {z : |z| < R}, for R
sufficiently large, can be used to show that |P(z)| must achieve a minimum value at
some point zg = (xg,yo) € C.

We now show that P(zy) = 0. Let n = deg P(z) > 1. If 2z = 25 + r(cosf,sinf),
with 7 sufficiently small, then P(z) will encircle P(zy) at least once as 6 is varied
from 0 to 2. If P(z) # 0, then there exists a z; € C such that P(z) is closer to the
origin than P(zp). This contradicts the fact that |P(z)| has a minimum value at 2.
Hence P(zy) = 0.

Corollary A.1.1 (Polynomial Factorization): Every complex polynomial P(z) of
degree n > 0 has exactly n complex roots 2, 29, ..., 2, and can be factorized as
P(z)=A(z—2z1)(2 — 29) ... (2 — 2,), where A € C.

Proof: Apply Theorem A.1 and Lemma 7.1 recursively n times. (Recall that the
degree of the zero polynomial, which has infinitely many roots, is —oc.)

Corollary A.1.2 (Real Polynomial Factorization): Every polynomial with real coef-
ficients can be factorized as

Pz) = Az —a))™ ... (2 — ap)™ (2® + 2 4+ A\)™ .. (22 + vz + A)™.

Proof: Since the coefficients of P(z) are real, Lemma A.1 = any complex roots
must occur in conjugate pairs, say a + tb and a — ib, with b # 0. We can combine
these conjugate pairs into irreducible quadratic factors with real coefficients:

[z — (a+ib)][x — (a —ib)] = 2°— (a+ib)x — (a —ib)x + (a + ib)(a — ib)
= 2% — 2ax + (a® + b?),

with (2a)? — 4(a® 4+ b*) = —4b* < 0. The real roots form the linear factors (x — a;).



Bibliography

[Fomin et al. 1996]

[Fridy 1987]

[Hille & Salas 1968]

[Kitchen 1968]

[Muldowney 1990)]

[Spivak 1994]

D. Fomin, S. Genkin, & 1. Itenberg, Mathematical Circles (Rus-
sian Ezperience), volume 7 of Mathematical World, American
Mathematical Society, Providence, Rhode Island, 1996, trans-
lated from Russian by Mark Saul.

J. A. Fridy, Introductory Analysis: The Theory of Calculus,
Harcourt Brace Jovanovich, San Diego, California, 1987.

E. Hille & S. L. Salas, First-Year Calculus, Blaisdell, Waltham,
Massachusetts, 1968.

J. W. Kitchen, Jr., Calculus of One Variable, Addison—Wesley,
Reading, Massachusetts, 1968.

J. S. Muldowney, Lecture Notes for Mathematics 117, University
of Alberta, 1990.

M. Spivak, Calculus, Publish or Perish, Berkeley, 3rd edition,
1994.

260



(_007 a)v 29 U, 8
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(a,00), 29 Abel’s Lemma, 242

(a,b), 29 Absolute Convergence, 241
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1-1, 112 absglgtely con'vergent, 241
la, 00), 29 add@ve %dentlty, 12

[a,b), 29 additive inverse, 12

[a, b], 29 affine, 8.1 .

C, 256 alternating series, 242

antiderivative, 135

N. 7 arc length, 199

Q, 8 arccos, 117

R. 8 Archimedean Property, 31

Tan~', 116 arcsin, 113, 117

7., 8 Arctan, 116

o, 55 arctan, 115

= 12 area, 121

3, 31 associative, 12, 13

v, 18 average Value., 141

— .10 average velocity, 81

=, 10 base, 144

<8 Bernoulli Inequality, 19
n, 8 binomial coefficient, 24
C, 226 Binomial Series, 254
D, 226 Binomial Theorem, 26
L, 122 birational function, 171
U, 122 Bolzano—Weierstrass Theorem, 49
m, 57 bounded, 30, 35, 77

b ’_1148 bounded above, 29

cos ! 117 bounded below, 29
sin”", 113 bounded variation, 242
3, 35

tan—!, 115 cardioid, 223

cn 13 Cartesian coordinates, 221
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cases, 99
Cauchy Criterion, 50

Cauchy Criterion for Functions, 69
Cauchy Criterion for Improper Integrals,

229

Cauchy Criterion for Infinite Series, 233
Cauchy Criterion for Integrability, 127
Cauchy Mean Value Theorem, 100

Cauchy Sequence, 50
center of mass, 218
centroid, 218

Chain Rule, 87

Change of Variables, 158
circumference, 201

closed, 29

closure under +, 14

closure under -, 14
commutative, 12, 13
Comparison Test, 226, 235
complete, 10

completeness axiom, 31
Complex Conjugate Roots, 258
complex modulus, 257
complex numbers, 256
composition, 55

concave, 107

concave down, 107

concave up, 107
conditionally convergent, 241
conical band, 215
conjugate pairs, 258
Constant functions, 54
contains, 7

continuous, 71

continuous extension, 137
continuous from the left, 75
continuous from the right, 74
continuous on |a, b], 75
contrapositive, 36
converge, 32

convergent, 33

converges, 224, 229, 233

converse, 11
convex, 107

cos, H6

cosh, 153

cot, H6

coth, 153

critical, 98

cross sections, 202
csc, 56

csch, 153

decreasing, 40, 96
definite integral, 138
degree, 54

degrees, 57

deMoivre’s Theorem, 258
dense, 11

derivative, 80

Derivative Notation, 85
diameter, 201
differentiable, 80
Dirichlet Test, 243
Dirichlet’s Box Principle, 11
discontinuous, 71
discriminant, 174
distributive, 13
Divergence Test, 234
divergent, 233

diverges, 33, 224, 229
domain, 32

e, 42

Euler substitutions, 186
even, 59

expansion point, 247
exponential, 147
exponentiation, 147
Extrema, 92

extremum, 91

family, 139
First Convexity Criterion, 108
First Derivative Test, 98
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first moment, 218

for all, 18

frustum, 215

FTC, 137

function, 32, 54

Fundamental Theorem of Algebra, 259
Fundamental Theorem of Calculus, 137

g.l.b., 30

geometric series, 233

global extrema, 92

global maximum, 91

global minimum, 91

Global Second Derivative Test, 109
graph, 199

greatest lower bound, 30

harmonic series, 52, 234
horizontal line test, 112
Horse-Race Theorem, 97
Hyperbolic functions, 153

identity, 12, 13

implicit differentiation, 119
implicit equation, 119
improper integral, 224, 231
increasing, 40, 96
indefinite integral, 139

inf, 30

infimum, 30

Infinite limits, 52

infinite series, 233
inflection point, 107
instantaneous velocity, 81
Integrability, 125

Integral Test, 238
Integration by Parts, 161
interior local extremum, 91
interior local maximum, 91
interior local minimum, 91
interior point, 71
Intermediate Value Theorem, 75
intersection, 8
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inverse, 12, 13, 112
invertible, 112
irrational, 10

is an element of, 8
IVT, 75

L’Hopital’s Rule for 8, 100
L’Hopital’s Rule for 22, 102

L.u.b, 30

least upper bound, 30

left Riemann sum, 190

Leibniz Alternating Series Test, 243
Leibniz Remainder Estimate, 244
Leibniz’s formula, 99

lemma, 15

Limit Comparison Test, 227, 235
Limit Ratio Test, 237

Limit Superior and Limit Inferior, 52
linear, 81

linear interpolation, 107

local extremum, 91

locally convex, 109

lower, 122

lower bound, 29

lower integral, 123

Maclaurin Series, 105

mass density, 218

Mathematical Induction, 17
max, 30

maximum, 30

Mean Value Theorem, 94

Mean Value Theorem for Integrals, 141
method of cross sections, 202
method of cylindrical shells, 208
Midpoint Lemma, 15

Midpoint Rule, 192

min, 31

minimum, 31

moments, 217

monotone, 40

monotonic, 96

multiplicative identity, 13
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MVT, 94
MVTI, 141

natural logarithm, 145
necessary, 91
noninvertible, 112
nonlinear, 81

odd, 55
one-to-one, 112
open, 29
ordered, 10

Pappus’s Theorems, 220
parameter, 199
parametric form, 108

parametric representation, 199
partial fraction decomposition, 173

partial sum, 233
partition, 122

Partition Refinement, 122
Pascal’s Triangle Law, 24
path length, 199
piecewise, 55

Piecewise Integration, 128
Pigeon-Hole Principle, 11
Polar coordinates, 221

Polynomial Factorization, 259

Polynomials, 54

power series, 247
pressure, 213

principal branch, 116
proof by contradiction, 10
proper form, 174
Pythagoras’ Theorem, 9

radians, 57

Radius of Convergence, 248
radius of convergence, 248
range, 32

Ratio Comparison Test, 236
Ratio Test, 237

Rational functions, 55
reciprocals, 258

reduction formula, 165
refinement, 122
relatively prime, 10
remainder, 103, 240
Remainder Estimate, 240
Riemann integrable, 124
Riemann integral, 124
Riemann sum, 130

right Riemann sum, 190
Rolle’s Theorem, 93
root, 45

Root Test, 245

sec, 50
secant line, 80
sech, 153

Second Convexity Criterion, 108

second derivative, 98
Second Derivative Test, 99
sequence, 32

Sequence Limit Ratio Test, 48

set, 7

shells, 207

Simpson’s Rule, 193
sin, 56

singleton, 21

sinh, 153

slope, 80

smooth curve, 199
speed, 200

Squeeze Principle, 34

INDEX

Squeeze Principle for Functions, 70

strictly decreasing, 40, 96
strictly increasing, 40, 96
subsequence, 43

subset, 7

Substitution Rule, 158
sufficient, 91

summation by parts, 242
Summation Notation, 22
sup, 30

supremum, 30
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surface area, 216
symmetry principle, 220

Tan, 116

tan, 56

tangent, 80

tanh, 153

Taylor expansion, 103
Taylor Series, 105

Taylor series, 247

Taylor’s Theorem, 103
Telescoping sum, 23

there exists, 31

therefore, 13
transcendental, 148
transcendental functions, 188
transitive, 14

Trapezoidal Rule, 190
Triangle Inequality, 16
Trichotomy Law, 14
Trigonometric functions, 56

unbounded, 30
unbounded above, 29
unbounded below, 29
uniform, 218

uniform continuity, 95
uniform partition, 126
uniformly continuous, 134
union, 8

unique, 12

Uniqueness of Limits, 34
unit circle, 57

universal substitution, 171
upper, 122

upper bound, 29

upper integral, 123

vanish, 93
velocity, 200
vertical line test, 54

Weierstrass Max/Min Theorem, 77
work, 210
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