Modified Gram-Schmidt

For Vectors For Functions
iInput: spanning basis {a,} iInput: spanning basis {¢;(x)}
output: orthonormal basis {g,} output: orthonormal basis {g,(z)}
algorithm: algorithm:
fork=1ton fork=1ton
ik =\ aj ay ek = \/ffj W7 (z) du
if r,, = 0 then stop if r,, = 0 then stop
Q. = aj/Tkk o1 (x) = () /TR
forj=k+1ton forj=k+1ton
Thi = 41,9 rij = I2 e (@)v;(2) da
aj = aj = Tkjdk Yi(x) = Pj(x) — rijor(z)
end end
end end

For more detalls, see Heath section 3.5.3
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