Section 7.7: Approximate Integration

Objective: In this lesson, you learn

[0 How to find approximate values of definite integrals using the Midpoint Rule and the
Trapezoidal Rule and obtain the error bounds involved.

I. Midpoint Rule and Trapezoidal Rule.

Suppose we are to find approximate values of definite integrals that are difficult to evaluate.
Since the definite integral | f f (z) dz is defined as a limit of Riemann sums, any Riemann sum
could be used as an approximation to the integral.

If we divide [a, b] into n subintervals of equal length Az = Z’_Ta, then we have

b n
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where x} is any point in the " subinterval [z;_1,z;]. xg g Xn-l Xn

o If 27 is chosen to be z] = x;_1, the left endpoint of the interval, then D‘e/ﬁ’\\, [7\”)(1’5}&2/%5]. .-

n

/bf(:c)dx%Ln—Zf(xi_l)Ax, Z:,Xn‘l/xw}

i=1

which is called the left-endpoint approximation.

o If 27 is chosen to be x] = x;, the right endpoint of the interval, then

/bf(x)dx ~ Ry, = zn:f(xz‘)Ax,
@ i=1

which is called the right-endpoint approximation.

Titxi—1
2

o If 27 is chosen to be z} = z; = , the midpoint of the interval, then

b
| f@)de My = Aalf @) + £ @)+ f (@)
which is called the midpoint approximation.
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II. Trapezoidal Rule.
o anad 2 T, |
= Wi\j M (loase | 4 Lase 2) M}@'D__ —
- ’B%C bﬁb%) \OQ—&(%O"'
%]/\G’Q b)a lo \3‘ b,‘/\‘zbé w b
- &_( IOZ“’b\B) )r& /\% U E
Ha Area widov 1o cpr e 1 0 R
- B2 ( byiby) + 2 (ba i) + DL &bﬁ%} o (b g LJ LJ

- 22 (b tabat2by o b4 ), > bx (16(7“ )8 S Gen) 1) >ﬂ€@

The 'I‘rapez01dal Rule, results from averag

g the left endpoint approximation and right
endpoint approximation as follows:

- % [(F (x0) + f (@0)) + (f (@1) + [ (@2)) + -+ (f (@n1) + f ()]

- % [f (o) +2f (1) +2f (22) + -+ + 2f (2n—1) + [ (xn)]-

The reason for the name Trapezoidal Rule is that the area of the trapezoid whose area on each
interval represents the average of the left-and right-endpoint approximations is

SLf (w4 £ (2.

Error Bounds for Midpoint Rule and Trapezoidal Rule.

The error bounds of the Midpoint Rule and Trapezoidal Rule are as follows. (The proof can be
found in books on numerical analysis.)

Suppose \f@(x)] < K for a < 2 < b. If Er and E)y are the errors in the Trapezoidal and
Midpoint rules, then

Kb —a)

Br| <
[Brl < 24n?

and |Eny| <
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Example 1: Consider /fidx = M X \Il = \/\/\(’L)/ ’L\A/K) — \f\/'(2) 50695] ,

a. Use the Midpoint and Trapezoidal Rule with n = 4 to approximate the given integral.
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b. Give an error bound involved in these approx1mat10ns
<X <7
1)k =" ==X, X O

=" = [f]=227F

pgr(é M paChrs ) : <16

(0 nf )/CI/ f(j»OlCW/é%

J
/E$<M 2 (29)  _ g00920%
" ey 24 (¥)

z/7<5

c. How large should@ae to guarantee that the both Rules approximations for the integral are

accurate to within 0. 00017

@Mé(oﬁ /{MJZ db“) < 30007
24 n*

]4:2/5:2/4"[ 3
/CQ ) < 0000 1

Vl
s ] ~ %33.333

O OOOJ_?(:YQ\V‘ 7/~L e n’ 7/ 0Gesixy

w, (52333 = 2% 76 =

o least

@Tof 5| « (b2l 200000

J2 »/)Z

%/_Q%.i < 0. 00071 |

%é\/)l L

0.0001x6n* 7 L 2 'z OO@G\*é

7, U0, €24
af [eagk n 2 Y

| 666666
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III. Simpson’s Rule.

Another rule for approximate integration results from using parabolas rather than straight line
segments to approximate a curve. Divide [a,b] into n subintervals of equal length h = Az =
b_T“ and assume that n is an even number. Then on each consecutive pair of intervals, we
approximate the curve y = f (x) > 0 by a parabola. A typical parabola passes through three
consecutive points P; (zi,y;), Pit1 (Tit1,%i+1), and Piio (xiy2,yit2), where yp = f(xg), for
k=14,1+ 1, and ¢ + 2.

0 a=ux, X, X, X3 X, Xs X, =b X

For simplification, consider the case where Y

29 = —h, 1 =0, and x5 = h. Po(_;:)/\ Py(0, 1)
|
|

The equation of the parabola through

[
Py, Py, and P, is of the form y = Az? + Bz + C. : | Path.2)
| |
| |
So the area under the parabola from I I
r=—htox=his ~h 0 h x

h
B3 h
B ( ; +Ch> 3( h +6C)

/h (Ax2+Bx+C>dx:2/0h(Ax2+C)dx:2[Al;)—i-Cx
0

But since the parabola passes through Py (—h,yo), P1 (0,41), and Ps (h,y2), we have

yo = A(~h)’ + B(~h) + C = Ah? — Bh + C, -

= C. ph - PRt 4 Y CH Ah'gn
_ 2

ys = Ah? + Bh + C. ERNRIp + C

So 2Ah? + 6C = yo + 4y1 + ¥o.

Thus,

h h
/h(A:c2+B:c+C)dm:g(yo+4y1+y2)-
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Shifting this parabola horizontally will not change the area under it. That is, the parabola
through Py, P;, and P» from x = xg to z = x9 is still such that its area is

h
3 (Yo +4y1 + v2) -

Similarly, the area under the parabola through P,, Ps, and P4 from & = 22 to x = x4 is

h
3 (y2 + 4y3 + ya) -

So adding the areas under all the parabolas yields

b h h h
/ f(ﬂf)dﬂfzg(y0+4y1+?12)+5(yz+4y3+y4)+~-+§(yn—z+4yn-1+yn)

h
:§(yo+4y1+2y2+4y3+2y4+-~~+2yn—2+4yn—1—i—yn).

Although we have derived this approximation for the case in which f (z) > 0, it is a reasonable
approximation for any continuous function f.

We state this result called Simpson’s Rule:

Simpson’s Rule

fff () dr ~
S = S 1F (20) 47 (1) + 2 (2) 4 4F (25) -+ 2f (n-2) +4f (n 1)+ 2)]

where n is even and Az = (b—a)/n .

Error Bounds for Simpson’s Rule:

We also state without proof the error bound for Simpson’s Rule.

Suppose ‘ @ (:L')‘ < K for a <z <b. If Eg is the error involved in using Simpson’s Rule, then

K(b—a)®

Eql <
|Bs| < 18004

44


Ahmad Alzaghal



Z )

2 N 7 — 1

Example 2: Consider / 1 dx D )T,(/ Y
1@

a. Use Simpson’s Rule with n = 4 to approximate the given integral.

b. Give an error bound involved in this approximation.

c. How large should n be to guarantee that the approximation for the integral is accurate to
within 0.00017

Ko Ao Iy e P E- 72:(
C%/?D;[T,/jj ’L/%/’TJ) IR
g’{/ =

- ()
6 4

_ 16 1+ ¥ <
ITi(\_‘Y(o/‘té 77

e (flr HO2F0R) 3 By S
2E) 42 HE) + HESERCES)

= 0613539673 LA Py
), . ’f](x)”7< %76”6‘):27&27/) re 2

@ f6g =% = 10 | /f(&

5 - 0.000520%
b,a\ _ 2"({//(,2,/\/_/\0@
B < el = My

o
=) e goto!
Y
160 n - - 20}{@\0@@[%\201/1
2Y (24) L 01000 g S U = \350355
140 v D N P, Goestk!
Ny, 6:0427

' N
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