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NUMERICAL DIFFERENTIAL FOR ARBITRARY ORDER
APPROXIMATION STEADILY BASED ON ORTHOGONAL
POLYNOMIAL

WU Chuan-sheng , ZHOU Yang , HUANG Xiao-wei
(School of Sciences, Wuhan University of Technology, Wuhan 430070, China)

Abstract: In this paper, we investigate the numerical differentiation of higher order. Based

on orthogonal polynomial theory, integral operator method is utilized. Using the proposed method

we can estimate any order derivatives of approximately specified functions. The new method also

generalized the result of the Lanczos’s.
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