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ABSTRACT: Let fTjg
n
j=0 be a family of Chebyshev polynomials for a �nite interval [a; b],

let fxkg
n
k=0; wkj = Tj(xk). We describe a new fast algorithm for the solution of linear systems

of equations of the form Wa = f , and compare it with a fast solution scheme recently proposed
by Higham [13]. The latter scheme is a modi�cation of the Bj�ork-Pereyra algorithm, and the
computed solution depends on the ordering of the nodes xk. Our algorithm is designed so that the
computed solution is essentially independent of the ordering of the xk. Extensive computational
experience indicates that our algorithm generally yields higher accuracy in the computed solution
than the scheme in [13].


