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Global Continuous Curve Fitting Method of Piecewise Least Square
Fitting with Global Continuity

HOU Chao-jun CENG Yan-shan WU Dong-qing YANG Zhi-wet
School of Computational Science Zhongkai University of Agriculture and Engineering Guangzhou 510225 China

Abstract The application of traditional least square method is limited when the experiment data are of heterogeneous structure. This
paper presents a novel constrained least square method for solving the piecewise local curve fitting problem with global continuity con-
straint. In particular the continuity constraint among the segment points was converted to the matrix equality Za =0. Therefore the
least square model main || Xa =y || > was proposed with the linear equality constraint to address the problem. Here the solution of the
least square model was seriously derived in a simple explicit form via the Lagrange multiplier method which can be easily programmed
in numerical calculation. The experimental results show that the method proposed here provided & best” fit for the data and the global
continuity on the segment points.

Key words curve fitting least square piecewise fitting Lagrange multiplier method
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