
C++ code 4.10.22: Implementation of probDistSum()

2 Eigen : : VectorXd probDistSum ( const Eigen : : VectorXd &p , unsigned i n t N) {

3 using Comp = Eigen : : VectorXcd : : Scalar ;

4 i f ( ( p . minCoeff ( ) < 0 .0 ) | | ( p . maxCoeff ( ) > 1 .0 ) | |

5 ( std : : abs ( p .sum ( ) − 1 .0 ) > 1.0E−10) ) {

6 throw std : : run t ime_er ro r (

7 "p does not conform with a probab i l i t y d i s t r i bu t i on " ) ;

8 }

9 const unsigned i n t n = p . size ( ) ;

10 const unsigned i n t M = N * ( n − 1) + 1;

11 Eigen : : FFT f f t ;

12 return f f t

13 . inv (

14 f f t . fwd ( ( Eigen : : VectorXd (M) << p , Eigen : : VectorXd : : Zero (M − n ) )

15 . f inished ( ) )

16 . unaryExpr ( [N ] ( const Comp &z ) −> Comp { return std : : pow( z , N) ; } ) )

17 . rea l ( ) ;

18 }


