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1 Definition of the Integral and Description
of the Set of Integrable Functions

1.1 Introduction

Suppose a point is moving along the real line, with s(t) being its coordinate
at time ¢ and §'(t) = v(¢) its velocity at the same instant ¢. Assume that we
know the position S() of the point at time ¢y and that we receive information
on its velocity. Having this function, we wish to compute s(¢) for any given
value of time t > t,.

If we assume that the velocity v(t) varies continuously, the displacement
of the point over small time interval can be computed approximately as the
product v(7)At of the velocity at an arbitrary instant 7 belonging to that
time interval and the magnitude At of the time interval itself. Taking this
observation into account, we partition the interval [to,¢] by marking some
times t;,¢ = 0,1,--- ,n so that ty, < t; < --- < t, =t and so the interval
[ti—1,t;] are small. Let At; =t;, —t;_1 and 7; € [t;_1,%;]. Then we have the
approximation equality

n

s(t) — s(to) = > v(m) At
i=1
The approximation will become more precise if we partition the close
interval into smaller and smaller intervals. Thus we must conclude that in
the limit as the length A\ of the largest of these intervals tends to zero we
shall obtain an exact equality

méu(n)mi = s(t) — s(to) (1)



Such sums, called Riemann sums, are encountered in a wide variety of
situations.

Let us attempt, for example, following Archimedes, to find the area under
the parabola y = 22 above the closed interval [0, 1].
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1.2 Definition of the Riemann Integral

a. Partition

Definition 1.1. A partition P of a closed interval [a,b],a < b, is a finite

system of points zg, x1, - -, x, of the interval such that a =ty <t; <--- <
t, = b.
The intervals [t;_1,%;],7 = 1,2, -+ ,n are called the intervals of the parti-

tions P. The largest of the lengths of the intervals of the partition P, denoted
A(P), is called the mesh of the partition.

Definition 1.2. We speak of a partition with distinguished points (P, ) on
the closed interval [a,b] if we have a partition P of [a,b] and a point £ €
[ti_1,t;] has been chosen in each of the intervals of the partition [z;_1, x;], i =
1,2,-- .n.

We denoted the set of point (£, -+ ,&,) by the single letter &.

b. A Base in the Set of Partitions In the set P of partitions with
distinguished points on a given interval [a, b], we consider the following base
B = {By}. The element By, d > 0, of the base B consists of all partitions
with distinguished points (P, &) on [a, b] for which A(P) < d.

c. Riemann Sums

Definition 1.3. If a function f is defined on the closed interval [a,b] and
(P, ) is a partition with distinguished points on this closed interval, the sum

o(f; P,&) =Y f(&)Ax, (2)
i=1
where Ax; = x; —x;_1, is the Riemann sum of the function f corresponding

to the partition (P, &) with distinguished point on [a, b].

Thus, when the function f is fixed, the Riemann sum o(f; P, ) is a func-
tion ®(p) = o f; 0 on the set P of all partitions p = (P, §) with distinguished
point on the closed interval [a, b]. Since there is a base B in P, one can ask
about the limit of the function ®p over the base.
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d. The Riemann Integral Let f be a function defined on a closed interval
[a, b].

Definition 1.4. uran The number [ is the Riemann integral of the func-
tion f on the closed interval [a, b] if for every € > 0 there exists 6 > 0 such
that

<€

‘f (AN

for any partition (P,¢) with distinguished points on [a, b] whose mesh A\(P)
is less than ¢.

Since the partition p = (P,&) for which A(P) < ¢ form the element Bj
of the base B introduced above in the set P of partitions with distinguished
points, the above definition is equivalent to

I= hén d(p)

The integral of f(z) over [a, b] is denoted

[ ) a,

in which the number a and b are called respectively the lower and upper
limits of integration. The function f is called the integrand, f(z)dx is called
the differential form, and x is the variable of integration. Thus

n

[ f@yde= w3 s )

A(P)=0

Definition 1.5. A function f is Riemann integrable on the closed interval
[a, b] if the limit of the Riemann sums in Eq. 3 exists as A(P) — 0(that is,
the Riemann integral of f is defined).

The set of Riemann-integrable functions on a closed interval [a, b] will be
denoted R|a, b].

1.3 The Set of Integrable Functions

The integrability or non-integrability of a function f on [a, b] depends on the
existence of the limit below

n

lim Z f(&) Az

AP)—=05
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By the Cauchy criterion, this limit exists if and only if for every € > 0 there
exists an element Bs € B in the base such that

[B(p) — 2(p")] <e

for any two points p’, p” € Bs.
In more detailed notation, what has just been said means that for any
€ > 0 there exists 6 > 0 such that

o(f; P',&) —o(f; P, &")| < e

or, what is the same,

nl 1

> fE)AT = f(&)A]| <e

i=1 i=1
for any partition (P, &) and (P”, ¢") with distinguished points on the interval
[a, b] with \(P’) < ¢ and A(P") < §.

a. A Necessary Condition for Integrability.

Proposition 1.1. A necessary condition for a function f defined on a closed
interval [a, b] to be Riemann integrable on [a, b] is that f be bounded on [a, b].

b. A Sufficient Condition for Integrability and the Most Important
Classes of Integrable Functions We begin with some notation and re-
marks that will be used in the explanation to follow.

We agree that when a partition P

a=To<r1 < - -<xp,=0>

is given on the interval [a,b], we shall use the symbol A; to denote the
interval [x;_1, ;] along with Az; as a notation for the difference x; — x; ;. If
a partition P of the closed interval [a, b] is obtained from a partition P by the
jointing new points to P, we call P a refinement of P. When a refinement P
of a partition P is constructed, some of the closed intervals A; = [z;_1, x;] of

the partition P themselves undergo partitioning:
Ti1 =T < Tijp < - < Ty, = Ty-

Proposition 1.2. A sufficient condition for a bounded function f to be
integrable on a closed interval [a,b] is that for every ¢ > 0 there exist a
number ¢ > 0 such that

n

Zw(f; A)Az; < €

i=0
for any partition P of [a, b] with mesh A\(P) < §.
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Proof. Let P be a partition of [a,b] and P a refinement of P. Let us estimate
the difference between the Riemann sums o(f; P,§) — o(f; P, ). Using the
notation introduced above, we can write

}wﬁ@ﬂwazggmwm,ZMAm
= Zz:]nz:]:l (&j)Ax;; — ijnzjlf &) A
- ;]21 (€) — F(€) A, sggu(&j)—f@m%
- zn;il (f: M)Ay = zn;w(f;mi)mi.

It follows from the estimation for the difference of the Riemann sums that
if the function satisfies the sufficient condition given in the statement of the
proposition, then for each ¢ > 0, we can find § > 0 such that

~ = €
lo(fs P.&) —a(fi P&l < 5
Now if (P, &) and (P”,&") are arbitrary partitions with distinguished points

on [a, b] whose meshes satisfy A(P’) < § and A(P") < §, then, by what has
been proved, the partition P = P’ U P”, we have

o(f; P,&) —o(f; P &) <

DO

o(f; P,&) —o(f; P &")| <

l\DIm

It follows that
lo(f; P, &) —o(f; P",&")| <e

provided that A(P’) < 0, A\(P") < e. Therefore, by the Cauchy criterion, the
limit of the Riemann sums exists:

lim Zf i) A,

A(P)=0 £
that is f € R|a, b]. 0O

Corollary 1.1. (f € Cla,b]) = (f € R]a,b]), that is, every continuous func-
tion on a closed interval is integrable on that close interval.



Corollary 1.2. If a bounded function f on a closed interval [a, b] is contin-
uous everywhere except at a finite set of points, then f € Ra,b].

Corollary 1.3. A monotonic function on a closed interval is integrable on
that interval.

Definition 1.6. Let f : [a,b] — R be a real valued function that is defined

and bounded on the closed interval [a, b], let P be a partition of [a, b], and

let A;(i =1,2,--- n) be the intervals of the partition P. Let m; = inAf f(zx)
TEA;

and M; = sup f(z),i=1,2,--- ,n.

TEA;
The sums

s(f; P)= Zn: m;Ax;
i=1

and .

i=1
are called respectively the lower and upper Riemann sums of the function f
on the interval [a,b] corresponding to the partition P of the interval. The
sums s(f; P) and S(f; P) are also called the lower and upper Darboux sums
corresponding to the partition P of [a, b].

If (P,§) is an artitrary partition with distinguished points on [a, b], then
obviously

s(f; P) <o(f; P.§) < S(f; P) (4)
Lemma 1.4.
s(f; P) =info(f; P,E)
S(f; P) = Sgpa(f;P,f)

Proposition 1.3. A bounded real-valued function f : [a,b] — R is Rimann
integrable on [a, b] if and only if the following limit exist and are equal to
each other:

lzA(gISgOS(f;P);IZA(gISgOS(f;P)- (5)

When this happens, the common value I = I = I is the integral

/ab f(x) dx



Proposition 1.4. A necessary and sufficient condition for a function f :
[a,b] — R defined on a closed interval [a,b] to be Riemann integrable on
[a, b] is the following relation:

n

lim Y w(f;A)Az; =0 (6)

A(P)=0

c. The Vector Space R|a, b
Proposition 1.5. If f,g € R|a, b], then
L (f+9) € Rla, b];
2. af € Rla,b], where « is a numerical coefficient;
3. |f] € Rla,b];
4. flieq € Rla,b] if [c,d] C [a, b];
5. (f-g) € Rla,b].

2 Linearity, Additivity and Monotonicity of
the Integral

2.1 The Integral as a Linear Function on the Space
Rla, b]
Theorem 2.1. If f, g € R[a,b], then af + fg € R]a,b], and

/ab(ozfﬂL»Bg) dx:oz/abf(x)dm—i—ﬁ/abg(x)dm

Remark. To avoid any possible confusion, functions defined on functions
are usually called functionals. Thus we have proved that the integral is a
liner functional on the vector space Rla,b] of integrable functions.

2.2 The Integral as a Additive Function of the Interval
of Integration

b
The value of the integral / f(z)dz = I(f;[a,b]) depends on both the in-

tegrand and the closed interval la, b] over which the integral is taken. For
example, if f € R[a,b], then, as we know, flj. 5 € Rla,f] if [a, 3] C [a,b],

B
that is / f(z)dz is defined.



Lemma 2.2. if a < b < c and f € Rla,c], then flny € Rla,b], flpqg €
RIb, c], and the following equality holds:

/acf(x)dm:Lbf(m)dx+/bcf(m)dx

From the definition of integral, we have: if a > b then,

/abf(x)dx:—/baf(m)dm

In this connection, it is also natural to set

/aaf(x)dxzo

Theorem 2.3. Let a,b,c € R and let f be a function integrable over the
largest closed interval having two of these points as endpoints. Then the
restriction of f to each of the other closed interval is also integrable over
those intervals and the following equality holds:

[lbf(I)dx+/bcf(x)dx+/Caf(x)dz:0

Definition 2.1. Suppose that to each («, 3) of points «, 5 € [a, b] a number
I(a, B) is assigned so that

e, ) = (e, B) + 1(B,7)

for any triple point «,3,v. Then the function I(«, ) is called an addi-
tive(oriented) interval function defined on intervals contained in [a, b].

If f € [A,B], and a,b,c € [A, B], then, setting I(a,b) = [° f(x)dz, we
conclude that

/acf(x) dz = /abf(m) dm+/bcf(x) dz.

that is, the integral is an additive interval function on the interval of inte-
gration.

2.3 Estimation of the Integral, Monotonicity of the In-
tegral, and the Mean-Value Theorem

2.3.1 A General Estimation of the Integral.

Theorem 2.4. If a < b and f € Rla,b], then |f| € R[a,b] and the following
inequality holds

[ s < [110) s
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If | f|(z) < C on [a,b] then
[ 1fldr < o —a)

2.3.2 Monotonicity of the Integral and the First Mean-Value The-
orem

Theorem 2.5. If a < b, f1, fo € Rla,b], fi(x) < fa(x),Vz € [a,b], then

/abfl(x) dr < /abf2($) dz

Corollary 2.6. If a < b, f € R[a,b],m < f(z) < M,Vz € [a,b], then
b
m(b—a) < / fla)dz < M(b— a)

Corollary 2.7. If a < b, f € Rla,b],m = [icuy [(2), M = sup,ci,y f(2),
then there exists a number p € [m, M| such that

/f (b — a)

Corollary 2.8. If f € C|[a, b], there exists a point £ € [a, b] such that

[ f@)dr= f)6-a) (7)

Remark. The equality Equation(7) is often called the first mean-value
theorem. We, however, reserve that name for the following somewhat more
general proposition.

Theorem 2.9 ((First Mean-Value Theorem)). Let f,¢g € R[a,b],m =
infrean f(2), M = sup,e,y f(x). If g is nonnegative (or nonpositive) on

[a, b], then ) )
/a (fg)dz = u/a g(z)dx

where p € [m, M] If, in addition, it is known that f € C|[a,b], then there
exits a point £ € [a, b] such that

[ Goar=1(©) [ o)z



k
Abel’s Transformation Let A, = Z a;, Ag = 0, then

i=1

A Ai_1) ZAb —ZAZ 1b;

n
n—1

Z Abipt = Ayby — Agby + 3 Ay(by — b 1)

1=1

M: i M:

@
Il
A

n—1

Anbn — Aobl + Z Al(bl — bi—l)

1=1

n—1

i=1
Lemma 2.10. If the numbers A4, = YF a;(k = 1,2,---,n) satisfy the

inequality m < Ay < M and the numbers b;,7 = 1,2,--- ,n are nonnegative
and b; > b; 1 fori=1,2,--- ,n—1, then,

mb; < Zaibi < Mb,

i=1
Lemma 2.11. If f € R]a,b], then for any z € [a, b] the function

F(z) = / £() dt
is defined and F(z) € Cla, b].

Lemma 2.12. If f, g € R|a,b] and ¢ is a non-negative non-increasing func-
tion on [a, b] then there exists a point £ € [a, b] such that

[Gorae=g(a) [ 1) a

Theorem 2.13 (Second mean-value theorem for the integral). If f,g €
Rla,b] and g is a monotonic function on [a,b], then there exists a point
¢ € la,b] such that

/ab(fg) dr = g(a) /j f(z)dz + g(b) /gb flz)dx

3 The Integral and the Derivative

3.1 The Integral and the Primitive

Let f be a Riemann-integrable function on a closed interval [a,b]. On this
interval let us consider the function

Pla)= [ s (8)

10



often called an integral with variable upper bound limit.
Since f € Rla, b], if follows that f|j € Rla, ] if [a,z] C [a,b], therefore
the function
r — F(x)

is unambiguously defined for z € [a, b].

Lemma 3.1. If f € R|a,b] and the function f is continuous at a point
x € [a, b], then the function F' defined on [a, b] by Equation(8) is differentiable
at the point x, and the following equality holds:

F'(z) = f(x)

Theorem 3.2. Every continuous function f : [a,b] — R on the closed inter-
val [a, b] has a primitive, and every primitive of f on [a, b] has the form

]-'(x):/jf(t)dtJrC

Definition 3.1. A continuous function x — F'(z) on an interval of the real
line is called a primitive (or generalized primitive) of the function x — f(x)
defined on the same interval if the relation F'(x) = f(x) holds at all points
of the interval, with only a finite number of exceptions.

3.2 The Newton-Leibniz Formula

Theorem 3.3. If f : [a,b] — R is a bounded function with a finite number
of points of discontinuity, then f € R]a,b] and

b
| f@)de = F(b) - F(@) (9)
where F : [a,b] — R is any primitive of f on [a, b].

Remark. Relation(9), which is fundamental for all of analysis, is called the
Newton-Leibniz formula( or fundamental theorem of calculus.)

3.3 Integration by Parts in the Definite Integral and
Taylor’s Formula

Proposition 3.1. If the function u(z) and v(x) are continuously differen-
tiable on a closed interval with endpoints a and b, then

[ @) dr = o)l ~ [ () da

/a ) dv(z) = (uv)[t — / " (@) du(z)

a
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As a corollary we now obtain the Taylor formula with integral form of
the remainder. Suppose on the closed interval with endpoints a and = the
function ¢ — f(t) has n continuous derivatives, we have

a) :/axf’(t)dt: —[/:f'(t)(x—t)'dt
:—f’(t)(:)s—t|x+/xf”t J(x —t)dt
:f/ SL’—a /f// ] dt
! " 1 v " 2
= f(@)e— a) ~ 30 17 |§+§/a 1(0) (@ — 1) de

= F(@)—a) + 3@~ af — s [ 7 ar

1
(n—1)!

= F@)r —a)+ 3" (@) — a4t

where

Tn-1(a; ) / e — )" tdt. (10)

Proposition 3.2. If the function ¢ — f(¢) has continuous derivatives up to
order n inclusive on the closed interval with endpoints a and x, then Taylor’s
formula holds:

1
(n—1)!

with remainder term 7,_1(a; ) represented in the integral form (10).

£() = fla) + @)= a) oo SOV (@) ) (05 0),

We note that from the First Mean-Value Theorem, we can derive at the
Lagrange remainder.

3.4 Change of Variable in an Integral

Proposition 3.3. If ¢ : [, 8] — [a,b] is a continuously differentiable map-
ping of the closed interval [a, ] into the closed interval [a,b] such that
o(a) = a and p(B) = b, then for any continuous function f(x) on [a,?b]
the function f(p(t))¢’(t) is continuous on the closed interval [a, 3], and

b B
| f@yde = [ eo)e @ ar (1)

12

FV(a) (@ — a)"

14 rn_1(a; )



3.5 Some Examples

Examples 1.
1
/ V1—a2dx
-1
Examples 2.
/ sin mx cosnx dx = 0,
/ sin?mz,de =7
/ cos’ mzx,dr = T,
m,n € N.

Examples 3. Let f € R[—a,a|, we shall show that

f(z)de =

—a

" 2 [y f(x)dz, if fis an even function.
0, if f is an odd function.

Examples 4. Let f be a function defined on the entire real line R and having
period T, that is f(x +T) = f(x) for all x € R. If f is integrable on each
finite closed interval, then for any a € R we have the equality

[ pwar= [ paa

that is, the integral of a periodic function over an interval whose length equals
the period T of the function is independent of the interval of integration on
the real line.

Examples 5.
T 2 2
e dt
lim ( 0 )

500 f(;v €2t2 dt
Examples 6.
/2 f(sinz)dz = /2 f(coszx)dx
0 0

/Owa?f(sinx) dz = g/ow f(sinzx)dz
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Examples 7.

us

. 3
sin"xdx = / cos" xdx
0

(VB

J

Wallis formula

' em)l 17 1
— = lim :
2 nooo |[2m -1 2m 41

Examples 8. The quality yu = |, f f(x) dx is called the integral average value
of the function on the closed interval [a, b].

Let f(z) be a function that is defined on R and integrable on any closed
interval. We use f to construct the new function

1 +6

Fé(x) B 2_(5 z—48

F(t)dt

whose value at the point x is the integral average value f in the 6 —neighbohood
of z.

We shall show that Fs(x) is, compared to f, more regular. More precisely,
if f is integrable on any close interval [a,b], the Fs(x) is continuous on R,
and if f € C(R), then Fs(z) € CH(R).

4 Some Applications of Integration

4.1 Additive Interval Functions and the Integral

An additive interval function is a function [«, 5] — I(a, 3) that assigns a
number I(a, 3) to each ordered pair of points (a, §) in such a way that the
following equality holds for any triple of point «, 3,v € [a, b]:

e, v) = I{a, B) + 1(B,7). (12)

Setting
Flz) = I(a, x)

Examples 9. If f € R[a,b], the function F(z) = [ f(t) dt generates via
formula 12 the additive function
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Proposition 4.1. Suppose the additive function I[a, 3] defined for point
a, B of a closed interval [a, b] is such that there exists a function f € R|a, b
connected with I as follows: the relation

inf f(z)(f—a)<I(o,f) < sup f(z)(8 —a)

z€la,f] z€la,p]
holds for any closed interval [a, 8] such that a < o < 8 < b. Then

I[a,b] = /abf(x) dx

4.2 Arc Length

Let I': [a,b] — R3 be a smooth path that is defined by r(t) = (z(t),y(t), 2(¢)),t €
[a,b] , and suppose that the velocity v(t) = (&(t),y(t), 2(t)) are continuous,
then

inf [v(t)|(y — ) <lle,n] < sup [v(D)|(v —«)
tea,y] z€[an]

and therefore

b b
la,b] = / lo(#)| dt = / V() + 92() + 22(1) dt
Examples 10. Suppose the point moves according to the law

x = Rcos2mt
y = Rsin2nt

over the time interval [0, 1], find the length of the path.

Let us consider the problem of computing the length of the graph of a
function y = f(x) defined on a closed interval [a,b] C R.

lla.t] = [ 1+ (@) o
Examples 11. Let we consider the semicircle
y=vV1—a? -1<z<1
of the circle 22 +y? = 1.

Proposition 4.2. If a smooth path Gamma : [a, ] — R? is obtained form
a smooth path I": [a,b] — R by an admissible change of parameter, then the
lengths of the two paths are equal.

/\/x2 )+ 22(t / \/:)32 7) + 22(7)dr
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Examples 12. Let us find the length of the ellipse defined by the canonical

equation
$2 y?

4.3 The Area of a Curvilinear Trapezoid
Sla.t) = [ f(z)de

Examples 13. Let us compute the area of the ellipse given the canonical
equation of Eq 13

4.4 Volume of a Solid of Revolution
Vla,b] = 7T/b (x)dz

4.5 Work and Energy

5 Improper Integral

In the preceding section we encountered the need for somewhat broader con-
cept of the Riemann integral. There, in studying a particular problem, we
form an idea of the direction in which this should be done.

5.1 Definition, Examples, and Basic Properties of Im-
proper Integrals

Definition 5.1. Suppose the function z — f(z) is defined on the inter-
val [a,+00) and integrable on every closed interval [a,b] contained in that
interval. The quantity

+oof( dr = hm/f

a b—~+o0

if this limit exists, is called the improper Riemann integral or the im-
proper integral of the function f over the interval [a, +00).

Examples 14. Let us investigate the values of the parameter « for which
the improper integral
/+°° dx
1 ¥

converges, or what is the same, is defined.
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Definition 5.2. Suppose the function  — f(z) is defined on the interval
[a, B) and integrable on any closed interval [a,b] C [a, B). The quality

B b
[ e = [ ),
if this limit exists, is called the improper integral of f over the interval [a, B).

Examples 15. Let us investigate the values of the parameter « for which
the improper integral

Lde

0o r°
converges, or what is the same, is defined.

0
/ et dx

Proposition 5.1. Suppose z — f(z) and x — g(x) are functions defined
on an interval [a,w) and integrable on every closed interval [a,b] C [a,w).
Suppose the improper integrals

| t@ar, [“g()dr,

Examples 16.

are defined.

Then a) if w € R and f € R[a,w], the values of the integral [” f(z)dx
are the same, whether it is as a proper or an improper integral;

b) for any A\j, Ay € R the function A; f + Aag is integrable in the improper
sense on [a,w) and the following equality holds:

/aw (ALf + Aag) (v) dz = )\1/ f(z)dz + )\2/(1 g(z) de

c) if ¢ € [a,w), then

/a“f(x)dx:[f(x)dH/cwf(x)dx

d) if ¢ : [@,7) — [a,w) is a smooth monotonic mapping with ¢(a) = a
and p(f) - w as f — 7,0 € [a,7), then the improper integral of the
function t — (fop)(t)¢'(t) over |« ) exists and the following equality holds

w y
| f@az= [(Fop)e®at

If f,g € CW]a,w) and the limit lim,_,,(f-g)(z) exists, then the functions
fg' and f’g are either both integrable or both nonintegrable in the improper
sense on [a,w), and when they are integrable the following equality holds:

¢ = - g@l ~ [ g)a)do
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5.2 Convergence of an Improper Integral

a. The Cauchy Criterion The convergence of the improper integral

f ) dx is equivalent to the existence of a limit for the function

:/abf(x)d:c

as b = w,b € [a,w)

Proposition 5.2. (Cauchy Criterion for Convergence of an improper inte-
gral) If the function x — f(z) is defined on the interval [a,w) and integrable
on every closed interval [a,b] C [a,w), then the integral [’ f(x)dx converges
if and only if for every € > 0 there exists B € [a,w) such that the relation

/b2 f(x)dx

b1

<€

holds for any by, by € [a,w) satistying B < by, B < bs.
b. Absolute Convergence of an Improper Integral

Definition 5.3. The improper integral [.° f(z)dz converges absolutely if
the integral / | f| dz converges.

Proposition 5.3. Let [a,w) be a finite or infinite interval and x — f(x)
a function defined on that interval and integrable over every closed interval
[a,b] C [a,w], and f(x) > 0, then the improper integral [’ f(z)dz exists if
and only if the function

is bounded on [a,w)

Corollary 5.1. (Integral test for convergence of a series) If the func-
tion x — f(x) is defined on the interval [1, +00], non-negative, non-increasing,
and integrable on each closed interval [1,b] C [1,400), then the series

S ) = £+ 1)+

and the integral
+0o0

f(z)dx

either both converge or both diverge.

1
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In particular, one can say that the result of
+oo ]
/ —dx
1 e

> 1

«
n=1 n

and the series

converges only for o > 1.

Theorem 5.2. Comparison theorem Suppose the function x — f(x) and
x — ¢g(z) are defined on the interval [a,w) and integrable on any closed
interval [a,b] C [a,w).

If0 < f(x) < g(x) on [a,w), then convergence of g(z) implies convergence

of f(z), and y y
[ t@dr < [“g@yan

holds. Divergence of f(x) implies divergence of g(z).
Examples 17.

/+OO /+OO Coswdx / In sin z dx,
V1 +:L"4

+oo 2 too ] 1 1
/ e " dx,/ —dx,/ dz,
1 e Inz 0 \/(1 — 22)(1 — k222)

C. Conditional Convergence of an Improper Integral

Definition 5.4. If an improper integeral converges but not absolutely, we
say that it converges conditionally.

Examples 18.

+o0 gin ¢
/ dx

3 i

Proposition 5.4. (Abel-Dirichlet test for convergence of an inte-
gral). Let x — f(z) and z — g(x) be functions defined on an interval
[a,w) and integrable on every closed interval [a,b] C [a,w). Suppose that g
1s monotonic.

Then a sufficient condition for convergence of the improper integral

[ (9@
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is that the one of the following pairs of conditions hold:
al) the integral [ f(z)dx converges,

bl) the function g is bounded on [a,w).

or

a2) the function F(b) = [° f(z) dz is bounded on [a,w),
b2) the function g(x) tends to zero as * — w,x € [a,w).

Examples 19.

1
¢ 1
/ dz,p € RT
o zPlnx

Examples 20.
1 1
/ —sin—dz, (p < 2)
0o P T
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