Chapter 4

Forward Differencing

Horner’s algorithm is the fastest method for evaluating a polynomial at a single point. For a degree
n polynomial, it requires n multiplies and n adds.
If a polynomial is to be evaluated at several evenly spaced values ¢,t 4 6,t 4+ 26, ...,t + kd, the
fastest method is to use forward differences.
Consider a degree 1 polynomial
ft) = ap + ast.

The difference between two adjacent function values is
Al(t) = f(t + (5) - f(t) = [ao + al(t + 5)] - [ao + alt] = 0,15.

Thus, f(t) can be evaluated at several evenly spaced points using the algorithm:

A1 = a1

to=0

f(0) =ao

for i=1to k do
ti=1ti—1+0

f(t) = f(tiz1) + A
endfor

Thus, each successive evaluation requires only one add, as opposed to one add and one multiply
for Horner’s algorithm.
This idea extends to polynomials of any degree. For the quadratic case,

f(t) = ao + art + ast®.
The difference between two adjacent function values is
Ar(t) = f(t+06) — f(t) = [ao + ar(t + 6) + az(t + 6)%] — [ao + a1t + azt?]
A1 (t) = a16 + a0 + 2astd.

We can now write
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to=0
f(0) = ao
for i=1to k do
ti=1ti—1+0
A1(t;) = a16 + a26® + 2ast; 18
f@ti) = f(tio1) + Ar(ti-1)
endfor
In this case, A(t) is a linear polynomial, so we can evaluate it as above, by defining

Ag(t) = Ay (t+0) — Ay (t) = 2a96°

and our algorithm now becomes

to=10

f(0) = ao

A1 = a16 + ay6>

Ay = 20562

for i =1 to k do
ti=ti—1+9

f(t:) = fltiza) + An
A =A1+ Ay
endfor

It should be clear that for a degree n polynomial, each successive evaluation requires n adds and no
multiplies! For a cubic polynomial

f(t) =ag + a1t + a2t2 + a3t3,
the forward difference algorithm becomes
to =0
f(0) =ao
Al = a15 + a2(52 + a3(53
AQ = 2@2(52 + 6@353

A3 = 6a36°

for i=1to k do
ti=1ti—1+0

fti) = f(tio1) + A
A= A1+ Ay

Ag = Ag+ Ay
endfor
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Several questions remain. First, what are the initial values for the A; if we want to start at
some value other than ¢ = 0. Second, what is a general equation for the A; for a general degree n
polynomial f(¢). Also, what if our polynomial is not in power basis.

These questions can be answered almost trivially by observing the following. Since t;11 = ¢; + 9,
we have

Ax(ts) = f(tiva) — f();
Aj(ti) = Ajfl(tzukl) — Ajfl(ti), j = 2, oo n
Ay (t;) = Ap(tiy1) = An(tivr) = a constant
An-|-1 =0

Thus, our initial values for A;(¢;) can be found by simply computing f(¢;), f(tit1),--., f(titn)
and from them computing the initial differences. This lends itself nicely to a table. Here is the table
for a degree four case:

f@)  fltiv)  fltive)  f(tigs)  f(tiva)
Ag(ti) Ar(tivr) Ai(tive) Ai(tivs)

Ao(ti) Ao(tiy1) Aa(tiyo)

As(ti) Asz(tiyr)

Ay(t;)

0 0 0 0 0

To compute f(t;15), we simply note that every number R in this table, along with its right hand
neighbor R,;gn: and the number directly beneath it Ry, obey the rule

Rright =R+ Rdown~
Thus, we can simply fill in the values
Ay(tivr) = Aalts) +

Asz(tite) = As(tiv1) + Au(tisr)

As(tivs) = Da(tire) + As(tite)

Ar(tiva) = Ar(tizs) + Da(tits)
f(tizs) = f(tiva) + A1(tiva)

Note that this technique is independent of the basis in which f(¢) is defined. Thus, even if it
is defined in Bernstein basis, all we need to do is to evaluate it n + 1 times to initiate the forward
differencing.

For example, consider the degree 4 polynomial for which f(¢;) = 1, f(tit1) = 3, f(tite) = 2,
f(tixs) =5, f(ti+a) = 4. We can compute f(tiy5) = =24, f(tive) = —117, and f(tir7) = —328
from the following difference table:

t: ti  tir1 live tivs tiva  livs  tixe  ligr
f®: 13 2 5 4 —24 —117 -—328
Aft): 2 -1 3 -1 -28 —93 -—211
As(t): —3 4 —4 —27 —65 —118

As(t): 7 -8 -—23 -38 —53

Ag(t): —15 —15 —15 —15 —15

As(¢): 0 0 0 0 0 0 0 0
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