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7.  Verify the entries for the values of n = 2 and 3 in Table 4.12 on page 232 by finding the roots of the
respective Legendre polynomials, and use the equations preceding this table to find the coefficients
associated with the values.

8. Show that the formula Q(P) = ZLI ¢;P(x;) cannot have degree of precision greater than 2n — 1,
regardless of the choice of ¢y, ..., c, and xy, ..., x,. [Hint: Construct a polynomial that has a double
root at each of the x;’s.]

9. Apply Maple’s Composite Gaussian Quadrature routine to approximate fjl x2e* dx in the following
manner.

a.  Use Gaussian Quadrature with n = 8 on the single interval [—1, 1].

b.  Use Gaussian Quadrature with n = 4 on the intervals [—1,0] and [0, 1].

c¢.  Use Gaussian Quadrature with n = 2 on the intervals [—1, —0.5], [—0.5, 0], [0, 0.5] and [0.5, 1].
d Give an explanation for the accuracy of the results.

| 4.8 Multiple Integrals

The techniques discussed in the previous sections can be modified for use in the approxi-
mation of multiple integrals. Consider the double integral

/ Sfx,y) dA,

R

where R = {(x,y) | a < x < b,c <y < d}, for some constants a, b, c, and d, is a
rectangular region in the plane. (See Figure 4.18.)

Figure 4.18
O o =/(ny)
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X

The following illustration shows how the Composite Trapezoidal rule using two subin-
tervals in each coordinate direction would be applied to this integral.

lllustration  Writing the double integral as an iterated integral gives

b s pd
/ f(x,y)dA:/ (/ f(x,y)dy) dx.

R
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To simplify notation, letk = (d—c)/2 and h = (b—a) /2. Apply the Composite Trapezoidal
rule to the interior integral to obtain

d k c+d
/ f,y)dy ~ 3 [f(x,c)+f(x,d)+2f (x, T)}

This approximation is of order O ((d - c)3). Then apply the Composite Trapezoidal rule
again to approximate the integral of this function of x:

b d b —
/ <f f(x,y)dy) dxaef (%) |:f(x,c)+2f (L#) +f(d)} dx

- b;“ (dlc) |:f(a,c)+2f (a,#)+f(a,d)i|

S () [ (5)
o (SR (50a)])

b—a(d—c c+d

_(b—a)d—o)
o 16

a+b a+b c+d
w21 (50 1 (F550) 41 (25)
c+d a+b c+d
wr (0 557)) o (5]

This approximation is of order O ((b —a)(d — ¢) [(b — a)* + (d — ¢)*]). Figure 4.19
shows a grid with the number of functional evaluations at each of the nodes used in the

[f(a,C) + f(a.d) + f(b,c) + f(b,d)

approximation. (]
Figure 4.19

VY

1 2 1
d =+

% (+dt 2 4 2

1 2 1
c 4

a 1@ +b) b X

Copyright 2010 Cengage Learning. All Rights Reserved. May not be copied, scanned, or duplicated, in whole or in part. Due to electronic rights, some third party content may be suppressed from the eBook and/or eChapter(s).
Editorial review has deemed that any suppressed content does not materially affect the overall learning experience. Cengage L earning reserves the right to remove additional content at any time if subsequent rights restrictions reguireit.



4.8 Multiple Integrals 237

As the illustration shows, the procedure is quite straightforward. But the number of
function evaluations grows with the square of the number required for a single integral. In
a practical situation we would not expect to use a method as elementary as the Composite
Trapezoidal rule. Instead we will employ the Composite Simpson’s rule to illustrate the
general approximation technique, although any other composite formula could be used in
its place.

To apply the Composite Simpson’s rule, we divide the region R by partitioning both
[a, b] and [c, d] into an even number of subintervals. To simplify the notation, we choose
even integers n and m and partition [a, b] and [c, d] with the evenly spaced mesh points
X05X1, - - X, and Yo, ¥1, - - ., Ym, respectively. These subdivisions determine step sizes h =
(b —a)/n and k = (d — c¢)/m. Writing the double integral as the iterated integral

b d
/ f(x,y)dAZ/ </ f(x,y)dy> dx,

R

we first use the Composite Simpson’s rule to approximate

d
f fx,y)dy,

treating x as a constant.
Lety; = ¢ + jk, foreachj =0,1,...,m. Then

d k (m/2)—1 m/2
/ faydy =2 | fEy)+2 Y floy)+4) f@y0+ @)
c j=1 j=1
(d—o)k* d*f
TR0 gy

for some w in (c,d). Thus

(m/2)—1

b d k b b
//f(x,y)dydx:§[/ seandi+2 3 [ s
a c a j:1 a

m/2

b b
+4Z/ f G0 y2j-1) dx +f f(x,ym>dx]
j=1 a a

d—ok* [Pa*f
- | = dx.
130 /a oyt (x, ) dx

Composite Simpson’s rule is now employed on the integrals in this equation. Letx; = a+ih,
foreachi =0,1,...,n Then foreachj =0,1,...,m, we have

b h (n/2)—1 n/2
/ fl,y)dx = 3 |:f(xo,)’j) +2 Z S y) + 42 fOi1,y) + f(xn,y)
a i=1 i=1
-kt oS

180 axd &)
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for some &; in (a, b). The resulting approximation has the form

(n/2)—1

// fx, y)dydx~—{|:f(xo,y0)+2 Z S (x2i,y0)

n/2

+4) " fli,y0) + f(xn,y())}

i=1

(m/2)-1 m/2-1 (/-1
[ Yo fGey)+2 Y Y fany))
=1 =1 =l
/-1 n)2 (m/2)—1
+4 3 > fhny)t Y f(xmy2j):|
=1 = =1

m/2 m/2 (n/2)—1
+4|:Zf(x0,y2jl)+2z > fanya-n)

j=1 j=1 =l

m/2 n/2 m/2

+ 42 Z S iz, y2j-1) + Z f(xn,yzj_l)]
j=1 i=1 i

(n/2)-1 n/2
+ I:f(x()»ym) + 2 Z f(x2isym) + 42 f(x2iflsym) + f(xnaym)j| }

i=1 i=1

The error term E is given by

oo —k(b—a)h“[a“f 2 o f Lotf

20 (€0.y0) +2 Z S sz,,yz,>+42 PERGISISIEY

f (d — okt 'f
(gm’ m):| W/a ( /L)dx

If 3*f/3x* is continuous, the Intermediate Value Theorem 1.11 can be repeatedly
applied to show that the evaluation of the partial derivatives with respect to x can be replaced
by a common value and that

kb —aht [ 3 ] @d—okt Patf
E—T[ ( )] W/a (,u)dx

for some (7, ) in R. If 3* f/3y* is also continuous, the Weighted Mean Value Theorem for
Integrals 1.13 implies that

b 84 4
f f(x M)dX—(b—a)—f(ﬁ ),

for some (7, i) in R. Because m = (d — c)/k, the error term has the form

—k(b —a)h* M d—ob—a) ,0*f . .
E=———"3 - k=
540 |: M () 180 ay* 1)
which simplifies to
d—cob—a) [, ,0*f _ _ JONf
E = - ]’l - 5 k ) )
180 [ opd () + P (1, 1)

for some (77, @) and (7, i) in R.
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Example 1  Use Composite Simpson’s rule with n = 4 and m = 2 to approximate

20 pL5
/ / In(x + 2y) dy dx,
14 Jio

Solution The step sizes for this application are & = (2.0 — 1.4)/4 = 0.15 and k =
(1.5 — 1.0)/2 = 0.25. The region of integration R is shown in Figure 4.20, together with
the nodes (x;,y;), wherei =0, 1,2,3,4 and j = 0, 1, 2. It also shows the coefficients w;; of
f(xi,y) = In(x; + 2y;) in the sum that gives the Composite Simpson’s rule approximation
to the integral.

Figure 4.20
VA
1 4 2 4 1
150 +
4 16 8 16 4
1.25 +
1 4 2 4 1
1.00 +
1.40 1.55 1.70 1.85 200 X
The approximation is
20 15 (0.15)(0.25) o o
/ / In(x 4+ 2y) dydx = —9 Z Z w;j In(x; + 2y;)
1.4 1.0 i=0 j=0
= 0.4295524387.
We have
84f( ) -6 84f( ) —-96
-, = T A —— X, = T A 1
ot VT ¥y YT ¥ 2y

and the maximum values of the absolute values of these partial derivatives occur on R when
x = 1.4 and y = 1.0. So the error is bounded by
(0.5)(0.6) [

6
(0.15)* max ——— + (0.25)* ma

|E| < X ———
@yink (x + 2y)* @wink (x + 2y)*

<472 x 1079,
180

The actual value of the integral to ten decimal places is

20 (15
/ f In(x + 2y) dy dx = 0.4295545265,
14 J10
so the approximation is accurate to within 2.1 x 107, [ ]

The same techniques can be applied for the approximation of triple integrals as well as
higher integrals for functions of more than three variables. The number of functional evalu-
ations required for the approximation is the product of the number of functional evaluations
required when the method is applied to each variable.
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Gaussian Quadrature for Double Integral Approximation

To reduce the number of functional evaluations, more efficient methods such as Gaussian
quadrature, Romberg integration, or Adaptive quadrature can be incorporated in place of the
Newton-Cotes formulas. The following example illustrates the use of Gaussian quadrature
for the integral considered in Example 1.

Use Gaussian quadrature with n = 3 in both dimensions to approximate the integral

20 L5
/ / In(x + 2y) dy dx.
14 J1.0

Solution Before employing Gaussian quadrature to approximate this integral, we need to
transform the region of integration

R={(xy |14<x<20,10<y<15}
into
k:{(u,v)|—1§u§l,—l§v§l}.

The linear transformations that accomplish this are

1
2x—14-20) and v=-———(2y—1.0-15),

" T 15-10

T20-14

or, equivalently, x = 0.3u 4+ 1.7 and y = 0.25v 4 1.25. Employing this change of variables
gives an integral on which Gaussian quadrature can be applied:

20 plS 1 pl
/ / In(x 4+ 2y) dy dx = 0.075 / / In(0.3u 4+ 0.5v + 4.2) dv du.
14 Jio —1J-1

The Gaussian quadrature formula for n = 3 in both u and v requires that we use the nodes
uy=v,=nr3=0, uyg=vy=r3; =—0.7745966692,
and
uy; = vy = r33 = 0.7745966692.
The associated weights are c3, = 0.8 and €31 =033 = 0.5. (These are given in Table 4.12

on page 232.) The resulting approximation is

20 pLS 3.3
f / In(x + 2y) dydx ~ 0.075 Y > " c3,¢3;1n(0.3r3; + 0.5r3; + 4.2)
1.4 1.0

i=1 j=1
= 0.4295545313.
Although this result requires only 9 functional evaluations compared to 15 for the Composite

Simpson’s rule considered in Example 1, it is accurate to within 4.8 x 10~°, compared to
2.1 x 1075 accuracy in Example 1. [ ]
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4.8 Multiple Integrals 241

Non-Rectangular Regions

The use of approximation methods for double integrals is not limited to integrals with
rectangular regions of integration. The techniques previously discussed can be modified to
approximate double integrals of the form

b pd(x)
/ fx,y)dydx 4.42)
a c(x)
or
d rb@y)
[ f(x,y)dxdy. (4.43)
c Ja(y)

In fact, integrals on regions not of this type can also be approximated by performing appro-
priate partitions of the region. (See Exercise 10.)
To describe the technique involved with approximating an integral in the form

b pdx)
[ [ remnasa
a c(x)

we will use the basic Simpson’s rule to integrate with respect to both variables. The
step size for the variable x is # = (b — a)/2, but the step size for y varies with x (see
Figure 4.21) and is written

k) = d(x) ;c(x)
Figure 4.21
z=fx,)
Y
d(a) - = d(x
d% ] y=dx)
k(a)
k(b)

c(b) { I }
WT X y=c |
k(a +h)” ! :

& ath b x

(a) (b)
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This gives

b d(x) b ()
/ /() fx,y)dydx ~ / —[f(x c@) +4f(x,c(x) + k() + f(x,dx))]dx

k(a
~3 { Q[f( c(@)) +4f(a,c(a) + k(@) + f(a,d(a))]
N w[f(a+h,c(a+h)) +4f(a+hca+hy

+k(a+h))+ f(a+ h,d(a+ h))]

k
5 1,co) + 41 ) +5 0D + 10, d(b))]}
Algorithm 4.4 applies the Composite Simpson’s rule to an integral in the form (4.42).

Integrals in the form (4.43) can, of course, be handled similarly.

Simpson’s Double Integral

b pd)
I:/ / f,y)dydx :
a c(x)

INPUT endpoints a, b: even positive integers m, n.

To approximate the integral

OUTPUT approximation J to I.

Step 1 Seth= (b —a)/n;
J1 =0; (Endterms.)
Jo =0; (Even terms.)
J3 =0. (0dd terms.)

Step2 Fori=0,1,...,ndo Steps 3-8.

Step 3 Setx =a+ih; (Composite Simpson’s method for x.)
X = (d(x) —c(x)/m;
K= f(x,c(x))+ f(x,d(x)); (End terms.)
K, =0; (Even terms.)
K3 =0. (0Odd terms.)

Step4 Forj=1,2,...,m—1do Step 5 and 6.
Step 5 Sety = c(x) + jHX;
Q=f(x’y)

Step 6 Ifjiseventhenset K, = K, + Q
else set K3 = K3 + Q.

Step 7 SetL = (K, + 2K, + 4K3)HX/3.

d(x;)
(L A / fxi,y)dy by the Composite Simpson’s method )
c(x;)
Step8 Ifi=0ori=nthenset; =J; +L
elseifiiseventhensetJ, =J, + L
elsesetJ; =J; + L.
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The reduced calculation makes it
generally worthwhile to apply
Gaussian quadrature rather than a
Simpson’s technique when
approximating double integrals.
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Step 9 SetJ = h(J| + 2J, + 4J3)/3.

Step 10 OUTPUT (J);
STOP. =

To apply Gaussian quadrature to the double integral

b pdx)
f / f(x,y) dydx,
a c(x)

first requires transforming, for each x in [a, b], the variable y in the interval [c(x), d (x)] into
the variable 7 in the interval [—1, 1]. This linear transformation gives

’ (d(x) — C(X))t2+ dx) + C(x)> and dy = d(x) QC(X) dr.

[y =f(x

Then, for each x in [a, b], we apply Gaussian quadrature to the resulting integral

A . ~
£, y)dy = / 7 (x, (d() — e +d(x) + c(x)) y
-1

c(x) 2
to produce
b pd() b _ n — .
/ Foy) dydx~ / cl(x)2 c(x) chJ 7 (x7 (d(x) C(X))rné, +d(x) + C(X)> i,
a Je(x) a

Jj=1

where, as before, the roots 7,; and coefficients ¢,; come from Table 4.12 on page 232.
Now the interval [a,b] is transformed to [—1, 1], and Gaussian quadrature is applied
to approximate the integral on the right side of this equation. The details are given in
Algorithm 4.5.

Gaussian Double Integral

b pd(x)
[ [ remnavar:
a c(x)

INPUT endpoints a, b; positive integers m, n.
(The roots r;j and coefficients c;j need to be available for i = max{m, n}
andfor1 <j <i.)

OUTPUT  approximation J to [I.

Step 1 Sethy = (b —a)/2;
hy = (b+a)/2;
J=0.

Step 2 Fori=1,2,...,mdo Steps 3-5.
Step 3 SetJX = 0;

To approximate the integral

X =hiry; + ho;
dy = d(x);
¢ = c(x);

ky = (dy —c1)/2;
ky = (d +c1)/2.
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Step4 Forj=1,2,...,ndo
sety = kir,j + ko;
0= fxy);
JX =JX +¢,;0.

Step 5 SetJ =J+ Cm,ikl.]X.
Step 6 SetJ = hyJ.

Step 7 OUTPUT (J);
STOP. [ |

lllustration  The volume of the solid in Figure 4.22 is approximated by applying Simpson’s Double
Integral Algorithm with n =m = 10 to

0.5 px?
/ / e* dy dx.
01 Ji3

This requires 121 evaluations of the function f(x,y) = e’/* and produces the value
0.0333054, which approximates the volume of the solid shown in Figure 4.22 to nearly
seven decimal places. Applying the Gaussian Quadrature Algorithm with n = m = 5 re-
quires only 25 function evaluations and gives the approximation 0.03330556611, which is
accurate to 11 decimal places. (|

Figure 4.22

1+ (0.1,0.01, ) (0.5, 0.25, €%9)

(0.1, 0.001, €02

0.1

(0.5,0.25, 0)

(0.5,0.125, 0)
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Triple Integral Approximation

Triple integrals of the form

b pdx) ppy)
The reduced calculation makes it / / / S, y,2)dzdy dx
a C o

almost always worthwhile to ) (o)

apply Gaussian quadrature rather (see Figure 4.23) are approximated in a similar manner. Because of the number of calcu-
than a Simpson’s technique when 1a46ng involved, Gaussian quadrature is the method of choice. Algorithm 4.6 implements

approximating triple or higher this procedure

integrals.

Figure 4.23

Gaussian Triple Integral

To approximate the integral

b pdx) pp.y)
/ / / fx,y,2)dzdydx :
a Jex) Jalxy)

INPUT endpoints a, b; positive integers m, n, p.
(The roots r;j and coefficients c;j need to be available for i = max{n, m, p}
andfor1 <j <i.)

OUTPUT  approximation J to I.

Step 1 Seth; = (b—a)/2;
hy = (b+a)/2;
J=0.

Step2 Fori=1,2,...,mdo Steps 3-8.
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Step 3 SetJX = 0;

X =Mt + hy;
dy = d(x);
¢ = c(x);

ky = (dy —c1)/2;
ko = (dy +c1)/2.

Step4 Forj=1,2,...,ndo Steps 5-7.
Step 5 SetJY =0;

y = klrn,j + ka;
B = Bx,y);

ap =ax,y);
=B —a1)/2;
b= (B +a1)/2.

Step6 Fork=1,2,...,pdo
setz = llrp,k + I

0= fxy72);
JY = JY + ¢, 0.

Step 7 SetJX =JX+c, ;L|JY.
Step 8 SetJ =J + cpikiJX.
Step 9 SetJ = hyJ.

Step 10  OUTPUT (J);
STOP. =

The following example requires the evaluation of four triple integrals.

The center of a mass of a solid region D with density function o occurs at

— = = _ Myz sz Mw
(x’ya Z) - ( M b M b M b
where
M, = /f/ xo(x,y,2)dV, M, = /// yo(x,y,z)dV
D D
and

My, = ///Dza(x,y,z)dV

are the moments about the coordinate planes and the mass of D is

M = //f o(x,y,2)dV.
D

The solid shown in Figure 4.24 is bounded by the upper nappe of the cone z> = x> + y? and
the plane z = 2. Suppose that this solid has density function given by

o(x,y,2) = VX2 + )2
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Figure 4.24

Applying the Gaussian Triple Integral Algorithm 4.6 with n = m = p = 5 requires 125
function evaluations per integral and gives the following approximations:

4— xz
M= / / Va2 +y2dzdydx
iz L

2 47)(2 2
= 4/ / / Vx2 + y2dz dy dx ~ 8.37504476,
0o Jo X2 y?

xv/x2 +y2dzdydx ~ —5.55111512 x 10717,
yz / [4/4 x2 /;/x2+\

2 2
M, = / / / a2+ y2dzdydx ~ —8.01513675 x 107",
: 2 J—S4—x2 J \/x24y2

4 x2 2
v/ X2 + y? dz dy dx ~ 13.40038156.
/ /V4 x2 J/x24y2

This implies that the approximate location of the center of mass is
(x,y,2) = (0,0, 1.60003701).

These integrals are quite easy to evaluate directly. If you do this, you will find that the exact
center of mass occurs at (0, 0, 1.6). O

Multiple integrals can be evaluated in Maple using the MultInt command in the Multi-
variateCalculus subpackage of the Student package. For example, to evaluate the multiple

integral
4 pxt+6  pdty?
/ f / x* +y? +zdzdydx
2 x—1 -2
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we first load the package and define the function with
with(Student[MultivariateCalculus)): f = (x,y,2) = x> +y* +z
Then issue the command

Multilnt(f (x,y,2),z = —2..4 ~|—y2, y=x—1.x+6,x=2.4)

which produces the result

1.995885970

EXERCISE SET 4.8

1.

Use Algorithm 4.4 with n = m = 4 to approximate the following double integrals, and compare the
results to the exact answers.

2.5 14 0.5 0.5
a. / / xy? dy dx b. / / e dydx
2.1 1.2 0 0
22 2x 15 X
c. / / 2 +y*) dy dx d. f / (* + /) dy dx
2 x 1 0

Find the smallest values for n = m so that Algorithm 4.4 can be used to approximate the integrals in
Exercise 1 to within 107° of the actual value.

Use Algorithm 4.4 with (i) n =4, m = 8, (i) n = 8, m = 4, and (iii) n = m = 6 to approximate the
following double integrals, and compare the results to the exact answers.

/4 cosx e x
a. / (2y sinx + cos? x) dy dx b. / / Inxy dy dx
0 s 1 1

inx

1 2x 1 2x
c. / f 2 +y*) dy dx d. / f O* + x%) dy dx
0 x 0 x

e. //cosxdydx f. f/cosydydx
o Jo o Jo

/4 sinx 1 3m/2 2
g. / —_ / (ysinx + xcosy) dy dx
0 0 1—)2 -

T 0
Find the smallest values for n = m so that Algorithm 4.4 can be used to approximate the integrals in
Exercise 3 to within 107° of the actual value.

dy dx

5

Use Algorithm 4.5 with n = m = 2 to approximate the integrals in Exercise 1, and compare the
results to those obtained in Exercise 1.

Find the smallest values of n = m so that Algorithm 4.5 can be used to approximate the integrals in
Exercise 1 to within 10~°. Do not continue beyond n = m = 5. Compare the number of functional
evaluations required to the number required in Exercise 2.

Use Algorithm 4.5 with()n=m =3, (i)n=3,m=4,({i))n=4,m=3,and (iv)yn =m =4 to
approximate the integrals in Exercise 3.

Use Algorithm 4.5 with n = m = 5 to approximate the integrals in Exercise 3. Compare the number
of functional evaluations required to the number required in Exercise 4.

Use Algorithm 4.4 with n = m = 14 and Algorithm 4.5 with n = m = 4 to approximate

/ f e~ dA,

R

for the region R in the plane bounded by the curves y = x> and y = /x.
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Use Algorithm 4.4 to approximate

/ Vxy +y* dA,

R

where R is the region in the plane bounded by the lines x +y = 6, 3y —x = 2, and 3x —y = 2. First
partition R into two regions R; and R, on which Algorithm 4.4 can be applied. Use n = m = 6 on
both R; and R,.
A plane lamina is a thin sheet of continuously distributed mass. If ¢ is a function describing the
density of a lamina having the shape of a region R in the xy-plane, then the center of the mass of the
lamina (x,y) is

ffxa(x,y) dA ff yo (x,y) dA
R R

= Jfo@,y)dA’ = [fo@,y)dA”
R R

Use Algorithm 4.4 with n = m = 14 to find the center of mass of the lamina described by R =
{(t,y) |0 <x < 1,0 <y < +/T—x2} with the density function o (x,y) = e~® . Compare the
approximation to the exact result.

Repeat Exercise 11 using Algorithm 4.5 withn =m = 5.

The area of the surface described by z = f(x,y) for (x,y) in R is given by

[ / JUAGDPR + L, e y)P + 1 dA.

R

Use Algorithm 4.4 with n = m = 8 to find an approximation to the area of the surface on the
hemisphere x* +y* + z%> = 9, z > 0 that lies above the region in the plane described by R = { (x,y) |
0<x<1l,0<y<1}

Repeat Exercise 13 using Algorithm 4.5 withn = m = 4.

Use Algorithm 4.6 with n = m = p = 2 to approximate the following triple integrals, and compare
the results to the exact answers.

1 p2 (05 1 plpy
a. / / / e dz dy dx b. / / / y*z dz dy dx
o J1 Jo 0o Jx Jo
1 X x+y 1 X x4y
c. / / / ydz dy dx d. / / / zdz dy dx
0 x2 Jx—y 0 x2 Jx—y
Topxopw] g Lopl ey
e. / / / = sin = dz dy dx . / / / ¢" " dz dy dx
o Jo Jo Y y 0 Jo J—xy

Repeat Exercise 15 usingn =m =p = 3.
Repeat Exercise 15usingn=m=p=4andn=m=p =>35.

]

Use Algorithm 4.6 with n = m = p = 4 to approximate

f/f xy sin(yz) dV,
s

where S is the solid bounded by the coordinate planes and the planes x = 7w,y = /2, z = w/3.
Compare this approximation to the exact result.

Use Algorithm 4.6 with n = m = p = 5 to approximate

fff v

where S is the region in the first octant bounded by the cylinder x> 4y = 4, the sphere x> +y? 427> = 4,
and the plane x + y 4+ z = 8. How many functional evaluations are required for the approximation?
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l\ 4.9 Improper Integrals

Improper integrals result when the notion of integration is extended either to an interval
of integration on which the function is unbounded or to an interval with one or more
infinite endpoints. In either circumstance, the normal rules of integral approximation must
be modified.

Left Endpoint Singularity

We will first consider the situation when the integrand is unbounded at the left endpoint
of the interval of integration, as shown in Figure 4.25. In this case we say that f has a
singularity at the endpoint a. We will then show how other improper integrals can be
reduced to problems of this form.

Figure 4.25

QA+ — e — —

It is shown in calculus that the improper integral with a singularity at the left endpoint,

/” dx
a (x_a)P’

converges if and only if 0 < p < 1, and in this case, we define

b _ 1-p
/ ;dx: lim x-a?

x—ay M—at 1—p

x=b

b-a)'
x=M l_p '

1 1
1 1

Example 1 Show that the improper integral / — dx converges but / — dx diverges.
0 VX o X

Solution For the first integral we have
't : ! -1/2 : 1/2x=1
—dx = lim x V2 dx = lim 2x/|_ =2-0=2,
0 \/} M—0t Juyr M—0t x=M
but the second integral
1 1 —
/ —dx = lim xPdx= lim —x'[_
0 X M—0+ Sy M—0+ r=

is unbounded.
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If f is a function that can be written in the form

g(x)
(x—ay’

fx) =

where 0 < p < 1 and g is continuous on [a, b], then the improper integral

b
/ fx) dx

also exists. We will approximate this integral using the Composite Simpson’s rule, provided
that g € C[a, b]. In that case, we can construct the fourth Taylor polynomial, P4(x), for g

about a,
mm=mw+gw@—m+g@a—mh—()<—f (”<—f
and write
8(x) — Py(x) bopu(x)
/ f(x)dx = / oy dx + ey dx. (4.44)
Because P(x) is a polynomial, we can exactly determine the value of
P 5 [ @ P e () 1o
(x_a)p - ;/ - dx = ;m(b—a) . (4.45)

This is generally the dominant portion of the approximation, especially when the Taylor
polynomial P4(x) agrees closely with g(x) throughout the interval [a, b].
To approximate the integral of f, we must add to this value the approximation of

/%m—mm

(x —a)

dx.
To determine this, we first define

ig—m"’“") if a<x<b
Gl =1 G ="
0, if x=a.
This gives us a continuous function on [a, b]. In fact, 0 < p < 1 and Pik) (a) agrees with
g®(a) foreach k = 0, 1, 2, 3, 4, so we have G € C*[a, b]. This implies that the Composite
Simpson’s rule can be applied to approximate the integral of G on [a, b]. Adding this
approximation to the value in Eq. (4.45) gives an approximation to the improper integral of
f on [a, b], within the accuracy of the Composite Simpson’s rule approximation.

Example 2 Use Composite Simpson’s rule with 7 = 0.25 to approximate the value of the improper
integral

eX

/Olﬁdx.

Solution The fourth Taylor polynomial for e* about x = 0 is

2 X3 .X4

X
Pi(x) =1 T+
4(x) tr+ S+t o

Copyright 2010 Cengage Learning. All Rights Reserved. May not be copied, scanned, or duplicated, in whole or in part. Due to electronic rights, some third party content may be suppressed from the eBook and/or eChapter(s).
Editorial review has deemed that any suppressed content does not materially affect the overall learning experience. Cengage L earning reserves the right to remove additional content at any time if subsequent rights restrictions reguireit.



252

CHAPTER 4 = Numerical Differentiation and Integration

1
so the dominant portion of the approximation to / —dx is
0 VX
1 1
/ Ps) o _ / V22 13 i 1 s 4 1) 4
0 ﬁ 0 2 6 24

1

2 1 I 1
— 1 2L E3r s 2 1 op
fach [ R T T "

M

2 1 1 1
=24+ -+ -+ — + — ~2.9235450.
+ 3 + 5 + 21 * 108

X

N

1
For the second portion of the approximation to / dx we need to approximate
0

1
/ G(x) dx, where
0

1
—(eF —Ps(x)), f0<x<1,
G = | 7€~ P <

0, if x=0.

Table 4.13 Table 4.13 lists the values needed for the Composite Simpson’s rule for this approximation.
N G(x) Using these data and the Composite Simpson’s rule gives

0.00 0 ! 0.25
0.25 0.0000170 / G(x) dx = T[O +4(0.0000170) + 2(0.0004013) + 4(0.0026026) + 0.0099485]
050  0.0004013 0
0.75 0.0026026 = 0.0017691.
1.00 0.0099485

Hence

1
e
/ — dx =~ 2.9235450 + 0.0017691 = 2.9253141.
0 \/)_C

This result is accurate to within the accuracy of the Composite Simpson’s rule approximation
for the function G. Because |G® (x)| < 1 on [0, 1], the error is bounded by

1-0 .,
——(0.25)* = 0.0000217. .
180

Right Endpoint Singularity

To approximate the improper integral with a singularity at the right endpoint, we could
develop a similar technique but expand in terms of the right endpoint b instead of the left
endpoint a. Alternatively, we can make the substitution

z7=—x, dz=—dx

to change the improper integral into one of the form

b —a
/ S dx = / f(=2) dz, (4.46)
a —b

which has its singularity at the left endpoint. Then we can apply the left endpoint singularity
technique we have already developed. (See Figure 4.26.)
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Figure 4.26
VA For z = —x

>t ——=

N Y

An improper integral with a singularity at ¢, where a < ¢ < b, is treated as the sum of
improper integrals with endpoint singularities since

fabf(x) dx = /:f(x) dx—l—/chf(x) dx.

Infinite Singularity

The other type of improper integral involves infinite limits of integration. The basic integral
of this type has the form
[
— dx,
a ‘xp

for p > 1. This is converted to an integral with left endpoint singularity at O by making the
integration substitution

t=x"', dt=—x%dx, so dx=—x*dt=—1"2drt

00 0 4 1/a 1
a X 1a 1t o 7P

In a similar manner, the variable change + = x~! converts the improper integral

faoo f (%) dx into one that has a left endpoint singularity at zero:

oo 1/a
/ f(x)dx = / 172 f (;) dt. (4.47)
a 0

It can now be approximated using a quadrature formula of the type described earlier.

Then

Example 3  Approximate the value of the improper integral
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Solution 'We first make the variable change t = x~!, which converts the infinite singularity
into one with a left endpoint singularity. Then

1
dt = —x7%dx, so dx=—x*dt= -3 dt,

and

X=00 1 =0 1 =3/2 1 1
I = / x 3% gin—dx = / (—) sin ¢ (——dt) = / =2 sinrdr.
=1 X =1 \! 12 0

The fourth Taylor polynomial, P4(#), for sint about O is

15
P4(t)=t—8t,
SO
sint —14+ 8
G(r) = — if0<t=<1
0, ift=0

is in C*[0, 1], and we have

1 1 o 1.3
1 sint —t+ -t
1= t_l/z 1 — —t3 dr + —6dt
0 6 0 t1/2

1 Uaint 13

_ %t3/2_it7/2 +/ sint —t + ¢t "
3 20 1y o 1172

1sint—t+ét3

2 dt.

= 0.61904761 + [
0

The result from the Composite Simpson’s rule with n = 16 for the remaining integral is
0.0014890097. This gives a final approximation of

I =0.0014890097 + 0.61904761 = 0.62053661,

which is accurate to within 4.0 x 1078. m

EXERCISE SET 49

1. Use Simpson’s Composite rule and the given values of n to approximate the following improper

integrals.
1 1 62;(
a. / xVsinxdy, n=4 b. f —dx, n=6
0 0 ~/x?
2 1 1 2
c. M n=38 d. /cosxdx, n=6
k=D o x'73
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2. Use the Composite Simpson’s rule and the given values of n to approximate the following improper
integrals.

1 e 2 xe*
a. — dx, b. / — dx,
/0 V1—x 0 J(x—=1)2
3.  Use the transformation = x~' and then the Composite Simpson’s rule and the given values of n to
approximate the following improper integrals.

1

1 * 1

a. / ——dx, n=4 b. / —dx, n=4
1 x2 =+ 9 1 1 +X4
oo oo

c. / D dr, n=6 d. / xHsinxdx, n=6
1 X 1

4. The improper integral fooo f(x) dx cannot be converted into an integral with finite limits using the
substitution ¢ = 1/x because the limit at zero becomes infinite. The problem is resolved by first
writing [;° f(x) dx = fol f() dx+ [ f(x) dx. Apply this technique to approximate the following
improper integrals to within 1076,

<1 o 1
o l+x o (14+x?)

5. Suppose a body of mass m is traveling vertically upward starting at the surface of the earth. If all
resistance except gravity is neglected, the escape velocity v is given by

o by
V2= 2ng 2 2dz, wherez = 7
1

R = 3960 miles is the radius of the earth, and g = 0.00609 mi/s” is the force of gravity at the earth’s
surface. Approximate the escape velocity v.

6. The Laguerre polynomials {Ly(x),L;(x)...} form an orthogonal set on [0,00) and satisfy
fooo e*Li(x)Lj(x) dx = 0, for i # j. (See Section 8.2.) The polynomial L,(x) has n distinct
Zeros xi,X», . . ., X, in [0, 00). Let

Show that the quadrature formula

fo fee™ dy =y coif (%)
i=1

has degree of precision 2n — 1. (Hint: Follow the steps in the proof of Theorem 4.7.)

7. The Laguerre polynomials Lo(x) = 1, Li(x) = 1 — x, Ly(x) = x> —4x + 2, and L3(x) = —x* +
9x2 — 18x + 6 are derived in Exercise 11 of Section 8.2. As shown in Exercise 6, these polynomials
are useful in approximating integrals of the form

/.we_"f(x) dx = 0.

0

a.  Derive the quadrature formula using n = 2 and the zeros of L, (x).
b.  Derive the quadrature formula using » = 3 and the zeros of L;(x).

8.  Use the quadrature formulas derived in Exercise 7 to approximate the integral

/ Jxe™ dx.
0

9.  Use the quadrature formulas derived in Exercise 7 to approximate the integral
[
— dx.
oo 1+ X2
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