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cpp_v_exp_Q_t

cpp_v_exp_Q_t Evaluate matrix exponential action using uniformization

Description

Evaluate matrix exponential action using uniformization

Usage

cpp_v_exp_Q_t(v, Q, t =1, tolerance = 1le-12)

Arguments
v A row vector
Q a sparse rate matrix
t Numeric time value, action evaluated is v’ exp(Q*t)

tolerance Maximum error of the numeric calculation
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