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Abstract

In this report we consider the interpolation by classical Lagrange polynomials
and by their piecewise generalizations which are usually called Lagrange splines.
We study in details such common in practice Lagrange splines as piecewise lin-
ear, piecewise quadratic and piecewise cubic Lagrange polynomials. It is shown as
using simple technique one can obtain smooth analogs of Lagrange splines known
as local approximating splines. Although the local approximating splines do not
have the interpolation property but they provide practically the same accuracy of
approximation as the Lagrange splines. One central point in the report is also the
generalization of Horner’s rule for a simultaneous evaluation of Lagrange interpola-
tion polynomial and its derivatives. Such algorithm is usually lacking in standard
textbooks on numerical analysis. The presentation is illustrated by examples.





