FORMULAS

Polynomial of degree < n interpolating f at zq,...,x,
n i—1
Newton form : P.(z) = Zf[xo,xl,...,xi}n(a:—mj)
i=0 §=0

n

Lagrange form : P.(z) = ZLjvn(x)f(xj), where L; .(z) = f[ ( r—; ) ‘

l‘j—l'i

=0 (n + 1)' i—0
where
f[xh Litly- - ,I‘k] = f[xi—’—l’ LA ,fL’k] - f[xla s 7'3:]9—1]
The polynomials @, ®4, ... defined below are an orthogonal set of polynomials.

Py =1, b= — a, S =aP, 1 — P — G Pro, k=2,3,...
where
Y= (Pr, Pr), k=0,1,..., = (2Pp_1, P 1)/ 71, k=12,...,
B = (xP_1,Pr_2)/Yk—2, k=2,3,....

The general (p + 1) step Linear Multistep Method is given by:
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