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NAG Library Chapter Contents

f01 — Matrix Operations, Including Inversion

fO01 Chapter Introduction — a description of the Chapter and an overview of the algorithms available

Function Mark of
Name Introduction Purpose
fOlecc 9 nag real gen matrix exp
Real matrix exponential
fO0ledc 9 nag_real symm_matrix_exp
Real symmetric matrix exponential
fOlefc 23 nag matop real symm matrix_fun
Function of a real symmetric matrix
fOlejc 23 nag_matop _real gen matrix_log
Real matrix logarithm
fOleke 23 nag_matop real gen matrix_fun_std
Exponential, sine, cosine, sinh or cosh of a real matrix (Schur—Parlett
algorithm)
fOlelc 24 nag_matop _real gen matrix fun num
Function of a real matrix (using numerical differentiation)
f0lemc 23 nag_matop real gen matrix_fun usd
Function of a real matrix (using user-supplied derivatives)
fO0lenc 24 nag_matop_real gen matrix_sqrt
Real matrix square root
fOlepc 24 nag_matop_real tri_matrix_sqrt
Real upper quasi-triangular matrix square root
f0leqc 24 nag matop real gen matrix_pow
General power of a real matrix
fOlfcc 23 nag matop _complex gen matrix_exp
Complex matrix exponential
fo1fdc 23 nag_matop _complex herm matrix_exp
Complex Hermitian matrix exponential
fO1ffc 23 nag_matop_complex herm_matrix_fun
Function of a complex Hermitian matrix
fOlfjc 23 nag_matop _complex gen matrix log
Complex matrix logarithm
f01fke 23 nag_matop _complex gen matrix_fun_std
Exponential, sine, cosine, sinh or cosh of a complex matrix (Schur—Parlett
algorithm)
folflc 24 nag matop complex gen matrix_fun num
Function of a complex matrix (using numerical differentiation)
fO1fmc 23 nag_matop_complex_ gen matrix_fun_ usd
Function of a complex matrix (using user-supplied derivatives)
fO0lfnc 24 nag_matop_complex_gen matrix_sqrt
Complex matrix square root
f0lfpc 24 nag_matop_complex_tri_matrix_sqrt
Complex upper triangular matrix square root
fO1fqc 24 nag_matop_complex_gen matrix_pow
General power of a complex matrix
fO0lgac 24 nag_matop real gen matrix_actexp
Action of a real matrix exponential on a real matrix
f0lgbc 24 nag_matop real gen matrix_actexp rcomm
Action of a real matrix exponential on a real matrix (reverse
communication)

Mark 26 fOlconts.1



Contents — F01

fOlhac

f01hbc

f0ljac

£01jbe

fOljcc

f0ljdc
f0ljec
f0ljfc
f0ljgc
f01jhc
f01jjc
f01jke

fOlkac

f0lkbe

fOlkcc

fO0lkdc
fOlkec
folkfc
fOlkgc
f01khc
f0lkjc
f01kke

f0lmcc

fOlvac

f0lvbc

fOlconts.2

24

24

24

24

24

24

24

24

24

24

24

24

24

24

24

24

24

24

24

25

25

NAG Library Manual

nag_matop _complex gen matrix_actexp

Action of a complex matrix exponential on a complex matrix

nag matop_complex gen matrix_actexp rcomm

Action of a complex matrix exponential on a complex matrix (reverse
communication)

nag_matop_real gen matrix_cond_std

Condition number for the exponential, logarithm, sine, cosine, sinh or cosh
of a real matrix

nag matop real gen matrix _cond num

Condition number for a function of a real matrix (using numerical
differentiation)

nag_matop real gen matrix_cond_usd

Condition number for a function of a real matrix (using user-supplied
derivatives)

nag matop_real gen matrix_cond_sqrt

Condition number for square root of real matrix
nag_matop real gen matrix_cond pow

Condition number for real matrix power
nag_matop_real gen matrix_frcht pow

Fréchet derivative of real matrix power

nag matop real gen matrix_cond_exp

Condition number for real matrix exponential
nag_matop real gen matrix_frcht exp

Fréchet derivative of real matrix exponential

nag matop real gen matrix_cond log

Condition number for real matrix logarithm
nag_matop_real gen matrix_frcht log

Fréchet derivative of real matrix logarithm
nag_matop _complex gen matrix_cond std

Condition number for the exponential, logarithm, sine, cosine, sinh or cosh
of a complex matrix

nag_matop_complex gen matrix_cond num

Condition number for a function of a complex matrix (using numerical
differentiation)

nag matop_complex gen matrix_cond usd

Condition number for a function of a complex matrix (using user-supplied
derivatives)

nag_matop_complex gen matrix cond sqrt

Condition number for square root of complex matrix

nag matop_complex gen matrix _cond pow

Condition number for complex matrix power

nag matop_complex_gen matrix_frcht pow

Fréchet derivative of complex matrix power
nag_matop complex gen matrix cond_exp

Condition number for complex matrix exponential
nag_matop_complex gen matrix_frcht exp

Fréchet derivative of complex matrix exponential
nag_matop_complex gen matrix_cond log

Condition number for complex matrix logarithm
nag_matop _complex gen matrix_frcht log

Fréchet derivative of complex matrix logarithm

nag real cholesky skyline

LDLT factorization of real symmetric positive definite variable-bandwidth
(skyline) matrix

nag_dtrttp

Copies a real triangular matrix from full format to packed format
nag_ztrttp

Copies a complex triangular matrix from full format to packed format
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f0lvce 25 nag_dtpttr
Copies a real triangular matrix from packed format to full format
f0lvdc 25 nag_ztpttr
Copies a complex triangular matrix from packed format to full format
f0lvec 25 nag dtrttf
Copies a real triangular matrix from full format to Rectangular Full Packed
format
folvfe 25 nag_ztrttf

Copies a complex triangular matrix from full format to Rectangular Full
Packed format

fO0lvge 25 nag_dtfttr
Copies a real triangular matrix from Rectangular Full Packed format to full
format

f01vhc 25 nag_ztfttr

Copies a complex triangular matrix from Rectangular Full Packed format to
full format

f0lvjc 25 nag_dtpttf
Copies a real triangular matrix from packed format to Rectangular Full
Packed format

f0lvke 25 nag_ztpttf
Copies a complex triangular matrix from packed format to Rectangular Full
Packed format

fOlvlc 25 nag_dtfttp
Copies a real triangular matrix from Rectangular Full Packed format to
packed format

f0lvme 25 nag_ztfttp
Copies a complex triangular matrix from Rectangular Full Packed format to
packed format
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