
C++ code 3.11.2: Sub-problem (3-11.b): Multiplication of a low-rank matrix with a generic

matrix

2 Eigen : : MatrixXd MatrixLowRank : : operator * ( const Eigen : : MatrixXd &X) const {

3 Eigen : : MatrixXd MX =

4 Eigen : : MatrixXd : : Zero (_m, _n ) ; // will contain the result.

5 // TODO: (3-11.b) Implement the multiplication of the m × n-matrix

6 // M = AB
T stored in this class with the given eigen matrix X.

7 // Note: The implementation should be efficient.

8

9 // START

10 // Efficient associative matrix multiplication

11 MX = _A * (_B . transpose ( ) * X) ;

12 // END

13

14 return MX;

15 }

Get it on GitLab (matrixlowrank.hpp).

https://gitlab.math.ethz.ch/NumCSE/NumCSE/tree/master/Assignments/PolishedCodes/LeastSquares/LowRankMatrixClass/solution/matrixlowrank.hpp

