C++ code 4.10.18: Discrete periodic convolution via DFT [Lecture — Code 4.2.2.4]
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Eigen :: VectorXd pconvfft(const Eigen::VectorXd &u, const Eigen::VectorXd &x) {
const int M = u.size();

assert(x.size() == M);
// Specify that real DFTs should only return/expect the conjugate
symmetric

// half of the comples input/output
Eigen ::FFT<Eigen :: FFTOption :: Scaled | Eigen::FFTOption::HalfSpectrum> fft;

return fft.inv ((fft.fwd(u)).cwiseProduct(fft.fwd(x)), M);




