Forward Difference Approximation of the First Derivative

We know
£(x)= lim f(x+ixx)_f(X)

Ax—0

For a finite Ax,
f'(x) - f(x + Ax)— f(x)
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Figure 1 Graphical representation of forward difference
approximation of first derivative.

So given n+1 data points (xo,yo ), (x1 V) ), (xz,y2 ),...,(xn Y, ), the
value of f'(x) for x, <x<x,,, i=0,.,n—1,is given by
ff(xi)z f(xi+l)_f(xi)
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