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What is Interpolation ? 
 
 

Given (x0,y0), (x1,y1), …… (xn,yn), find the 

value of ‘y’ at a value of ‘x’ that is not given. 
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Interpolants 
 
 
 

 

Polynomials are the most common choice 
of interpolants because they are easy to: 

 
 
 
 

 

 Evaluate 
 

 Differentiate, and 
 

 Integrate. 
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Lagrangian Interpolation 
 
 
 

 

Lagrangian interpolating polynomial is given by 
 

n 

fn (x) Li (x) f (xi ) 
 

i 0 

 

where ‘ n ’ in f n (x) stands for the nth order polynomial that approximates the function y f (x) 

given at (n 1) data points as x0 , y0 , x1 , y1 ,......, xn 1 , yn 1 , xn , yn , and 

n x   x j 

Li (x) 
 

xi     x j j  0 

j  i  

 

Li (x) is a weighting function that includes a product of (n 1) terms with terms of j i 

omitted. 
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