
Linear Spline Interpolation  
 
 
Given       nnnn yxyxyxyx ,,,......,,,, 111100  , fit linear splines 

(Figure 4) to the data.  This simply involves forming the 
consecutive data through straight lines.  So if the above data is 
given in an ascending order, the linear splines are given by 

)( ii xfy  . 

 

 
Figure 4   Linear splines. 
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Note the terms of 
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in the above function are simply slopes between 1ix  and ix . 
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