
Extrapolation Methods
Recall Richardson Extrapolation
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Euler-Maclaurin Summation Formula
Let t  0, N  with N e ;, and let g e C 2 pC 2 0, N . Then:
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Now look at the trapezium sum
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Now taking 2 NC 1 nodes, ie with subintervals of width 
h
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, we have the formula
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 LHS is
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