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Abstract:
Methods are presented which optimally select the break points of a piecewise linear function used to
approximate a nonlinear functional.

On one hand, given the analytic functions which are to be approximated by piecewise linear functions,
and the number of segments of the linear function, break points are selected so as to minimize the total
absolute difference between the analytic function and the approximating piecewise linear functions. On
the other hand, given a table of raw data values presented in ordered array, which are to be fitted by
piecewise linear functions, break points are selected at the largest value of the independent variable
such that no infeasibility is incurred. Infeasibility occurs whenever the deviation of the observed data
from the fitted linear segment exceeds a prescribed value K, the maximum allowable deviation
specified. These break-point search methods are compatible with and incorporated into the usual
method of separable programming to obtain more precise approximating solutions. 
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