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Definitions and claims—functions, integrals

Definition. Let f be a function defined on an interval I.

We say that a function F' is an antiderivative of f on I, if F' is continuous on I, differentiable on the interior
of I© and F' = f on I°.

Theorem. Let F be an antiderivative of f on an interval I.

1) Ve € R: G(x) = F(z) 4 ¢ is an antiderivative of f on I.

2) Let G be a different antiderivative of f on I. Then 3c € IR: G =F +con I.

Fact.

Let F' be a function, that has on I a derivative. Then this derivative satisfies the intermediate value property
on I.

Corollary. Let f be a function on an interval I.

If this function does not satisfy the intermediate value property on I, then an antiderivative of f on I cannot
exist.

Theorem.
If a function is continuous on an interval, then it has antiderivative on this interval.
Definition. Let f be a function that has antiderivative on an interval I.

We define the indefinite integral of f on I as the set of all possible antiderivatives of f.
Notation: [ f(z)dx = {F; F is an antiderivative function of f on I}.

If we have one antiderivative F', then traditionally we write
/f(x)dac:F(gc)—&—C’, x el

Fact. (table of integrals)

/m“dm = ”f;: +C,a+# -1,z € D, where D, depends on a.
/%da::ln|x| +C,x#0.
/ezdm:em—I—C’,xelR; /azdazzﬁ—i—C,melR.
/sin(m) dx = —cos(z)+C, z € R, /cos(x) dx =sin(zx) + C, z € IR;
/ Cosdf(l_) = tan(z) + C, x # § + tom; / sin%z(z) = —cot(z) + C, x # tor.
/ \/1‘1167 = arcsin(z) + C, z € (—1,1); / Ifil = arctan(z) + C, z € R.
/sinh(z) dx = cosh(z) + C, z € IR; /cosh(m) dx = sinh(z) + C, z € R;
/ Cosﬁf(z) = tanh(z) + C, = € IR; / Sin;f;”(z) = —coth(z) + C, x # 0.
;lfﬂ = argsinh(z) + C, = € R; \/f,fj = argeosh(z) + C, x > 1;
/ ngfl = argtanh(z) + C, z € (—1,1); / ngl = argeoth(z) + C, |z| > 1.
Theorem. (linearity)

Let F' be an antiderivative of f on an interval I and G be an antiderivative of g on I, let o, 8 € IR. Then
aF + BG is an antiderivative of af + g on I.

Notation: /(af + Bg)(x) dx = a/f(x) dx + ﬂ/g(:c) dz.
Theorem. (direct substitution)

Let F be an antiderivative of f on an interval I. Let ¢ be a function J — I, that is continuous on J and has
derivative on JO. Then F(y) is an antiderivative of f() - ¢’ on J.

Notation: /f(gp(t))w’(t) dt =F(p(t)+C,te J.

Theorem. (indirect substitution)
Let f be a function on interval I. Let ¢ be a continuous bijection J — I, that is differentiable on JC. If G is
an antiderivative of f(¢)¢’ on J, then G(p_1) is an antiderivative of f on I.

Notation: /f(x) dz = G(p_1(z))+C,z € I
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Notation for calculations of substitution:

direct:
: = ¢(1)
[seorwa=| 2250 = [ f@de= )+ 0 = o) 4o
indirect:
fr@ar=| P70 [ [ rewe =60+ 0= G + 0
Theorem. (integration by parts or per partes)

Let f,g be differentiable functions on interval I. If there exists an antiderivative F of f(z)¢'(x) on I, then
G(z) = f(x)g(z) — F(m) is an antiderivative of f’( ) (z) on I.

Notation: / f@)g (z)dz = f / f(x

Often used notations:
/mmzm—/ﬁm7

/u’vda: zuv—/uv’dx,
/udv:uvf/vdu.

Fact. Let p be a polynomial of degree n.
1) p has exactly n complex roots (counting their multiplicity).

2) If ¢ is a root of the polynomial p, then there exists a polynomial ¢ such that degree(q) = degree(p) — 1 and
p(z) = (x — ¢)g(x). If p and ¢ are real, then also ¢ is real.

3) If ¢ is a complex root of the polynomial p, also its complex conjugate ¢* is a root of the polynomial p.
Moreover (x — ¢)(x — ¢*) = 22 — 2Re(c)z — |¢|* = 2% + ax + B3, where «, 3 are real.

Corollary. Let p(z) = apax™ + ...+ a1x + ap be a polynomial of degree n.

Then p(x) = an(z —c1) - (x —¢3) - ... (x — ¢y), kde ¢; are roots of the polynomial p.
Then , also, p(z) = ap(x —di1)™ - (x —d2)™ - ... - (x —dN)™, where d; are distinct roots of p with multiplicity
Ngy, Y. N; =N
Then,
p(x) = ap(x —d))™ - (x —do)™ ... (x —dn)"™™ - (22 + a2 + B1)™ - ... (2% + ayx + Bar)™M,

where d; are distinct real roots of p with multiplicity n; and (22 + ajz + ;) are distinct irreducible second
degree factors, each corresponding to a couple of complex conjugated roots c;,c; with multiplicity m;, and

>oni+2Y my=n.

Definition. A Rational Function is a function that can be written in the form , where p, g are polyno-
mials.

Fact.
Let p, ¢ be polynomials. Then there exist uniquely determined polynomials a,r such that
p(z) = a(z) - q(z) + r(x) and degree(r) < degree(q).
Theorem. (separation of roots) Let p, g be polynomials and degree(p) < degree(q).
1) If d is a root of ¢ with multiplicity k, tj. ¢(z) = (z — d)*G(z) and §(d) # 0, then 3A € IR 3 polynomial j such

that degree(p) < degree(q) — 1:
pl@) _ A | plx)
q(x) T (z—d)k ' (z—d)F14(2)
2) If (22 + ax + B) is an irreducible factor of ¢ with multiplicity k, i.e. (2% + ax + () cannot be written as
the product of two real linear factors, q(z) = (22 + ax + £)*G(z) and § is not divisible by (22 4+ ax + 3), then
3B, C € IR 3 polynomial p such that degree(p) < degree(q) — 2:
pz)  Bx+C p(x)
g(r)  (2*+ox+ Bk (22 +az+ B)F 1)
The constant A, or B, C are uniquely determined.

Conclusion:
Theorem. (decomposition into partial fractions)
Let p, ¢ be polynomials such that degree(p) < degree(q). Let

q(r) = an(x —d)™ - (x —d2)" - ...- (x —dn)"™™ - (2% + a2+ B1)™ - ... - (2% + ayw + Bur) ™M,
where d; are distinct roots of ¢ with multiplicity n; a (22 + a;x + (3;) are distinct irreducible quadratic factors,
each corresponding to a couple of complex conjugated roots c;, ¢; with multiplicity m;, and Yoni+2> mj =n.
Then E|A171, R A17n17A271, - ;AN,nN € R E|B111, Cl,l» e ,Bl,ml,CLml,BQ,l, C aCM,mM € IR:

2
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plx) _ A A1 At ny
q(xz) = x—di + (x—dy)? +...+ (x—dp)m™1
Aoy Az o A2 ngy AN, n
Tamd T (z—d2)? Tt (z—d2)m2 Tt (x—dN)"™N
Braz+Cia Bi1224C12 Bimy 24Cimy
+ z?+arz+p1 + (z2+a1z+p1)? ot (z2+arz+p1)™1

B2 12+C2,1 Bz 22+C2 2 B2 myT+C2 my

B, m oy T+CM,m
Pronetfy T @ taaet )2 T T G FasatBa)me

(2 +anz+pr )M

+ +...+

Definitions and claims—definite integral.

Definition. Let [a,b] be an interval.
A partition of the interval is choice of points D = {zg,21,... ,2,} such that a =29 < 21 < ... < &, = b.
Definition. Let f be a bounded function on [a, b].

Given a partition D of this interval we define

Upper sum S(f,D) = 3 sup  (f) - (20— 24o1),

to=1 (to—1,T10)
Lower sum S(f,D)= > inf (f)- (20— T4o-1)-

to=1 (Tto—1,2¢0)
Lemma. Let D be a partition of the interval [a,b], let D be a refinement of it, ie. D = D U {z} for a
certain x € (a,b) \ D. Let f be bounded on [a,b]. Then 3

S(,D) < 8(f,D) < S(f, D) < 5(/, D).

Definition. Let f be a bounded function on [a, b].
For partitions Dy, Dy of the interval [a, b]:

mE() (0= a) < 87, D) < S(7,D) < suplf) (6= ).

Conclusions:
Fact. Let f be a bounded function on [a, b].
Then 3 S = sup{S(f, D); D partition of [a,b]} € IR,
3 S =inf{S(f, D); D partition of [a,b]} e R a S<S.
Definition. Let f be a bounded function on [a, b].
We say that f is Riemann integrable on [a,b], if S = S.
b
Then we define the (Riemann) definite integral f from a to b as [ f(z)dz = S.

Theorem. Let f be a bounded function on [a, b].
[ is Riemann integrable on [a,b] <= 3 Dy, Dy,... partitions of [a,b]: lim (S(f, D) — S(f,D»n)) = 0.

Then also fbf(x) dr = nli_>no10(§(f, Dy)) = nli_}rgo(ﬁ(f, Dy)).

Numerical methods for calculation of the definite integral.
Rectangular rule: ff f(z)dz ~ (b—a) f (<£2).

Trapezoidal rule: f; f(x)dx =~ (b—a) M.

Simpson’s rule: ff flx)da ~ 252 [f(a) +4f (2£2) + f(b)].
Theorem.

1) If f is monotone on [a, b, then it is Riemann integrable on [a, b].
2) If is f continuous on [a, b], then it is Riemann integrable on [a, b].
Theorem.

1) (linearity) Let f, g be Riemann integrable on (a,b). Then Vo, 5 € IR: af 4+ B¢ is Riemann integrable on [a, b]

and
b

af + Ba)(@)de = o f f(x)de + 8 [ g(az) de.

2) (comparison) Let f, g be Riemann integrable on {(a,b). If f < g on [a,b], then
b b
[ fx)de < [ g(z)da.

3) Let f be Riemann integrable on [a,b]. Then also |f]| is there Riemann integrable and

b b
[ flw)da| < [ |f(@)|de.

4) Let f be Riemann integrable on [a,b]. Then V closed interval J C [a,b]: f is Riemann integrable on J.
5) Let a < b < ¢, f a function on [a, c|.
f is Riemann integrable on [a,c¢] <= f is Riemann integrable on [a,b] a f is Riemann integrable on [b, ¢].

3
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Then also jf(x)dz—ff(x)dz+bfcf(z) dx

a

Fact.

b
1) Let f be Riemann integrable on [a,b]. If 3m, M € R: m < f(z) < M on [a,b], then m(b—a) < [ f(z)dz <
M — a).

2) Let f be Riemann integrable on [—a, a].

If f is odd, then ]1 f(z)dx = 0. If f is even, then jfl flz)dx = 2]lf(x) dzx.
Za 0

—a

Definition. Let f be a bounded function on [a,b]. We define

a b a

[ fx)de =~ [ f(z)dz and [ f(x)dx =0.

b a a

Theorem. Let f bea bounded Riemann integrable function on I = [a, b].
Chosen a c € I, we define F(x f f(t)dt for x € I.

1) F is continuous on 1.

2) If f is continuous at a € I, then F is differentiable at a and it holds that F'(a) = f(a).
Theorem. (Fundamental Theorems of Calculus)

Let f be a continuous function on I = [a, b].

1) Chosen ¢ € I and define F(z f f(t)dt for x € I. Then F is an antiderivative function of f on I.
2) Let F be any antiderivative function of fon I. Then
f f(z)dx = F(b) — F(a) (Newton-Leibniz formula).

Notation: F(b) — F(a) = [F(x)]z .

Definitions and claims—application of integrals.
Fact.
Let f, g be continuous functions on [a,b] and f < g on [a,b]. Area of the region of the plane between the graphs
of f and g on [a,b] is

A= [lg(x) - f(x)] da.

a

Fact.
Let f have a continuous derivative on [a, b]. Then the arc length of the portion of graph of f on [a,b] is

L= f 1+ [f/(2)]? da.

Fact.
Let f be continuous on [a, b].
1) Let ¢ € IR such that ¢ < [1nl1)“](f) The volume of the solid of revolution obtained rotating the graph of

f on [a,b] around the horizontal axis y =cis
b
V= [rn(f(z) - c)zdx (slice method).
a
Let f have also continuous derivative on [a,b]. The surface area of this solid of revolution is

5= [2n(f(a) - ) yTT F@Pde.
2) Let f > 0on [a,b],let d € R\ [a,]. Tﬁe volume of the solid of revolution obtained rotating the graph
of f on [a,b] around the vertical axis z = d is
V= f27r(w —d)f(x)dz (peel method).
Definition. Let f be Riemann integrable on [a, b].

b
We define average or mean value of f on [a,b] as I[Xxg?(f) == [ f(z)da.

Theorem. (Mean Value Theorem for the integral)
Let f be continuous on [a,b]. Then Jc € [a,b]: f(c) = ?\Z(]e(f)

Theorem. (continuity with respect to the limits of integration)
Let f be Riemann integrable on [a, b]. Then
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b b

ff(:z:) = hm (ff ) aff(:c) = lim (ff )

a A—at

Definitions and claims—functions—improper integral.
Definition.
1) Let a € R, b € IR U {oo} such that a < b. Let f be a function on [a,b) such that VB € (a,b): f is Riemann
integrable on [a, B]. Then we define the improper Riemann integral of f from a to b as

b

[ f(z)dz = hm (f f(z ), if this limit exists.
2) Let a € RU{—0o0}, b € IR such that a < b. Let f be a functlon on (a,b] such that VA € (a,b): f is Riemann
integrable on [A, b]. Then we define the improper Riemann integral of f from a to b as

b b

J f(x)dz = lim (f f(x) dx), if this limit exists.

a A—a*t A

Terminology: If one of those limits exists, we say that the corresponding integral exists, otherwise that it does
not exist. If one of the limits converges, we say that the corresponding integral converges, otherwise the
integral diverges.

Fact.

T%dw { dlvefges, p <1; j% { dlvefges p>1;
1:1: :ﬁ, p>1 0 =1, p<1
Definition.

Let f be a function on the set [a,b] \ P, where P = {xg < 21 < ... < z,,} is a partition of [a,b]. Suppose that
Tk

Vk =1,...,n the improper integral [ f(z)dx exists. Then we define the improper Riemann integral of
Tr—1
b o)
ffromatobas [ f(z)ds = Z [ f(z)dz, if the sum makes sense.

to=1x1o_1

b b
In this case we say that the integral [ f(z)dx exists. If it is a real number, we say that the integral [ f(z)dx
a

a
Tto

converges and in this case every integral [ f(z)dz must converge.
LTto—1
Theorem. (test for “bad right bound”)
Let a € R, b € RU{c0}, a < b. Let f, g be functions on [a, b) such that VB € (a,b): f, g are Riemann integrable
on [a, BJ.
1) (comparison test) Let 0 < f < g on [a,b).

b b
If [ f(z)dx diverges, then [ g(z)dx diverges.

b b
If [ g(z)dz converges, then [ f(z)dx converges.

b
2) (limit comparison test) Let f,¢g > 0 on [a,b), let lim (fgi)) converges to a positive number. Then [ f(z)dz

z—b— 9 ) a

b

converges <= [ g(x)dx converges.
a

b b
Equivalently, [ f(z)dz diverges <= [ g(z)dz diverges.

Theorem. (test for “bad left bound”)
Let a € RU{—}, b € R, a < b. Let f,g be functions on (a,b] such that VA € (a,b): f,g are Riemann
integrable on [A, b].
1) (comparison test) Let 0 < f < g on (a,b].
b b
If [ f(z)dx diverges, then [ g(x)dx diverges.

b b
If [ g(z)dz converges, then [ f(z)dx converges.

2) (limit comparison test) Let f,g > 0 on (a,b], let lim (f(w)

g(z)) converges to a positive number.
r—at

b
Then [ f(z)dz converges <= [ g(x)dx converges.

a

b b
Equivalently, [ f(z)dxz diverges <= [ g(x)dx diverges.



