
C++ code 8.14.15: Sub-problem (8-14.f): The function computeKronProdVecMult()

2 Eigen : : VectorXd computeKronProdVecMult ( const Eigen : : VectorXd &v ,

3 const Eigen : : VectorXd &b ) {

4 const unsigned i n t n = v . size ( ) ;

5 assert ( b . size ( ) == n * n && " Size mismatch" ) ;

6 // Vector to be used to return result

7 Eigen : : VectorXd res = Eigen : : VectorXd : : Zero ( n ) ;

8 // TODO: (8-14.f)

9 // evaluate the expression (8.14.14) efficiently with the aid of Eigen::map

10 // START

11 // Raw data array for argument vector b

12 const double * data = b . data ( ) ;

13 // Twice reinterpretation of data, no copy

14 res = Eigen : : MatrixXd : : Map( data , n , n ) * v +

15 Eigen : : MatrixXd : : Map( data , n , n ) . transpose ( ) * v ;

16 // END

17 return res ;

18 }

Get it on GitLab (symrank1.hpp).

https://gitlab.math.ethz.ch/NumCSE/NumCSE/tree/master/Assignments/PolishedCodes/IterativeMethods/SymRankOneApprox/solution/symrank1.hpp

