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Initialization Step

Set i = 1, j = n.

Iteration Step

Do until the square error on the given interval [i, j] is less than the

given tolerance error:

(a) Find the best position t where the sum of tolerance errors on

[i, t] and [t, j] is minimal.

(b) Subdivide the interval [i, j] into [i, t] and [t, j] by t.

(c) Perform the iteration step for each of the new given intervals

[i, t] and [t, j].

Final Step

Return the fitting function for the last right subinterval as a predicting

function.
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