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C++-code 3.4.4.11: (Generalized) distance fitting of a hyperplane: solution of (3.4.4.12) IZdW w W%a r) -5 .

// Fitting of a hyperplane, returning Hesse normal form
void clsq(const MairixXd& A, const unsigned dim,

unsig:::bg:ei ;jc\c:?;:t(())r,xi&=nz\.iows() ; P(/W é&&/{ Wé Qé W?/u CZ%MAF]&M 3 ({ C/ /3

if (p <dim + 1) { cerr << "not enough unknowns\n"; return; }
if (m< dim) { cerr << "not enough equations\n"; return; }
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m = std::min(m, p);

10 // First_step: orthogonal transformation, see Code 3.3.4.1

1 MatrixXd R =) A. householderQr () . matrixQR () . template triangularView <Eigen::Upper>();
12 // compute matrix V. _from SVD composition of Ry.solve (%.4.10)

s | Matrixxd V = R.block(p — dim, p — dim, m + dim — p, dim) = 4

1 .jacobiSvd (Eigen :: ComputeFullV) . matrixV () ;

15 n = V.col(dim — 1);

17 MatrixXd R_topleft = R.topLefiCorner(p — dim, p — dim);
18 ¢ = —(R_topleft.template triangularView <Eigen::Upper>()
19 .solve (R.block(0, p — dim, p — dim, dim)) * n)(0);
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