
Implement an efficient (that is, enjoying optimal asymptotic complexity ) C++ function

std::tuple<Eigen::MatrixXcd, Eigen::VectorXd, Eigen::MatrixXcd>

psvdCirculant(const Eigen::VectorXcd &u);

that computes a proto-SVD C = UDVH of C := circul(u) ∈ Cn,n, u ∈ Cn passed in u, and returns the

3-tuple (U, d, V), where d ∈ Rn is a vector containing the diagonal entries of D.


