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template <class SEQGEN-
double limitByExtrapolation (SEQGEN &&seq, double rtol = 1.0E-6,
double atol = 1.0E-8, unsigned int maxdeg = 20) {
seq.reset () ;
std :: vector<double> h{1};
std :: vector<double> s{seq.next() };
// using Aitken-Neville scheme with x =0, see
// |[Lecture — Code 5.2.3.10]
for (unsigned i = 1; i < maxdeg; ++i) {
// Next data point (h;,s;)
h.push_back(1.0 / (i + 1.0)); // First coordinate of data point

s.push_back(seq.next()); // Second coordinate of data point
// Aitken—-Neville update
for (int k = i - 1; k >= 0; —k)
s[k] = s[k + 1] - (s[k + 1] - s[k]) = h[i] / (h[i] - h[k]);
// termination of extrapolation when desired tolerance is reached
const double errest = std::abs(s[1] - s[0]); // error indicator
if (errest < rtol » std::abs(s[0]) || errest < atol) { //

// Return value extrapolated from largest number of data points
return s[0];
}
}

throw std::runtime_error ("limitByExtrapolation failed to converge!");
return std::nan("");

}
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