
Based on EIGEN, in the file discreteconvolution.hpp implement an efficient function

Eigen::VectorXd pconv_fast(const Eigen::VectorXd &p,

const Eigen::VectorXd &x);

that computes the discrete periodic convolution p ∗n x as defined in [Lecture → Def. 4.1.4.7] of two real

vectors p, x ∈ R
n of the same length.


