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Purpose

nagf linsys real posdef solve ref
Solution of real symmetric positive definite simultaneous linear equations with
multiple right-hand sides using iterative refinement (Black Box)

nagf linsys real square solve ref
Solution of real simultaneous linear equations with multiple right-hand sides
using iterative refinement (Black Box)

nagf linsys withdraw_real posdef solve ref

Solution of real symmetric positive definite simultaneous linear equations
using iterative refinement (coefficient matrix already factorized by FO3AEF)
Note: this routine is scheduled for withdrawal at Mark 25, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys withdraw real posdef solve

Solution of real symmetric positive definite simultaneous linear equations
(coefficient matrix already factorized by FO3AEF)

Note: this routine is scheduled for withdrawal at Mark 25, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys withdraw real square solve ref

Solution of real simultaneous linear equations using iterative refinement
(coefficient matrix already factorized by FO3AFF)

Note: this routine is scheduled for withdrawal at Mark 25, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys withdraw real square solve

Solution of real simultaneous linear equations (coefficient matrix already
factorized by FO3AFF)

Note: this routine is scheduled for withdrawal at Mark 25, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys real gen lsqgsol
Least squares solution of m real equations in n unknowns, rank =n, m > n
using iterative refinement (Black Box)

nagf linsys real posdef solve 1rhs
Solution of real symmetric positive definite simultaneous linear equations, one
right-hand side using iterative refinement (Black Box)

nagf linsys real square solve lrhs
Solution of real simultaneous linear equations, one right-hand side using
iterative refinement (Black Box)

nagf linsys real sparse fac solve

Solution of real sparse simultaneous linear equations (coefficient matrix
already factorized)

nagf linsys real square solve

Computes the solution and error-bound to a real system of linear equations
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nagf linsys real band solve
Computes the solution and error-bound to a real banded system of linear
equations

nagf linsys real tridiag solve
Computes the solution and error-bound to a real tridiagonal system of linear
equations

nagf linsys real posdef solve
Computes the solution and error-bound to a real symmetric positive definite
system of linear equations

nagf linsys real posdef packed solve
Computes the solution and error-bound to a real symmetric positive definite
system of linear equations, packed storage

nagf linsys real posdef band solve
Computes the solution and error-bound to a real symmetric positive definite
banded system of linear equations

nagf linsys real posdef tridiag solve
Computes the solution and error-bound to a real symmetric positive definite
tridiagonal system of linear equations

nagf linsys real symm_ solve
Computes the solution and error-bound to a real symmetric system of linear
equations

nagf linsys real symm packed solve
Computes the solution and error-bound to a real symmetric system of linear
equations, packed storage

nagf linsys complex_square solve
Computes the solution and error-bound to a complex system of linear
equations

nagf linsys complex band solve
Computes the solution and error-bound to a complex banded system of linear
equations

nagf linsys complex tridiag solve
Computes the solution and error-bound to a complex tridiagonal system of
linear equations

nagf linsys complex posdef solve
Computes the solution and error-bound to a complex Hermitian positive
definite system of linear equations

nagf linsys complex posdef packed solve
Computes the solution and error-bound to a complex Hermitian positive
definite system of linear equations, packed storage

nagf linsys complex posdef band solve
Computes the solution and error-bound to a complex Hermitian positive
definite banded system of linear equations

nagf linsys complex posdef tridiag solve
Computes the solution and error-bound to a complex Hermitian positive
definite tridiagonal system of linear equations

nagf linsys complex herm_ solve
Computes the solution and error-bound to a complex Hermitian system of
linear equations

nagf linsys complex herm packed solve

Computes the solution and error-bound to a complex Hermitian system of
linear equations, packed storage
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nagf linsys complex symm_solve
Computes the solution and error-bound to a complex symmetric system of
linear equations

nagf linsys complex symm packed solve
Computes the solution and error-bound to a complex symmetric system of
linear equations, packed storage

nagf linsys real toeplitz_yule
Solution of the Yule—Walker equations for real symmetric positive definite
Toeplitz matrix, one right-hand side

nagf linsys real toeplitz_solve
Solution of real symmetric positive definite Toeplitz system, one right-hand
side

nagf linsys real gen solve
Least squares (if rank = n) or minimal least squares (if rank < n) solution of
m real equations in n unknowns, m > n

nagf linsys real tridiag fac solve
Solution of real tridiagonal simultaneous linear equations (coefficient matrix
already factorized by FOILEF)

nagf linsys real blkdiag fac solve
Solution of real almost block diagonal simultaneous linear equations
(coefficient matrix already factorized by FO1LHF)

nagf linsys real posdef vband solve
Solution of real symmetric positive definite variable-bandwidth simultaneous
linear equations (coefficient matrix already factorized by FO1MCF)

nagf linsys real toeplitz_yule update
Update solution of the Yule—Walker equations for real symmetric positive
definite Toeplitz matrix

nagf linsys real toeplitz update
Update solution of real symmetric positive definite Toeplitz system

nagf linsys real gen sparse Isqsol
Sparse linear least squares problem, m real equations in n unknowns

nagf linsys real gen lsq covmat
Covariance matrix for linear least squares problems, m real equations in n
unknowns

nagf linsys withdraw real norm rcomm

Norm estimation (for use in condition estimation), real matrix

Note: this routine is scheduled for withdrawal at Mark 26, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys real gen norm rcomm
Norm estimation (for use in condition estimation), real rectangular matrix

nagf linsys withdraw complex norm_rcomm

Norm estimation (for use in condition estimation), complex matrix

Note: this routine is scheduled for withdrawal at Mark 26, see Advice on
Replacement Calls for Withdrawn/Superseded Routines for further information.

nagf linsys complex gen norm rcomm
Norm estimation (for use in condition estimation), complex rectangular matrix



	Contents
	NAG Fortran Library Manual, Mark 24
	Copyright Statement
	Foreword
	Introduction
	Essential Introduction
	NAG Fortran Library specific documentation
	 NAG Fortran Library News

	NAG SMP Library specific documentation
	Introduction to the NAG Library for SMP & Multicore
	 NAG Library for SMP & Multicore News
	Tuned and Enhanced Routines in the 

	Thread Safety
	Routines Withdrawn or Scheduled for Withdrawal
	Advice on Replacement Calls for Withdrawn/Superseded Routines
	Acknowledgements
	Indexes

	Implementation-specific Details for Users
	Chapters of the Library
	A00 - Library Identification
	A00 Chapter Introduction

	A02 - Complex Arithmetic
	A02 Chapter Introduction

	C02 - Zeros of Polynomials
	C02 Chapter Introduction

	C05 - Roots of One or More Transcendental Equations
	C05 Chapter Introduction

	C06 - Summation of Series
	C06 Chapter Introduction

	C09 - Wavelet Transforms
	C09 Chapter Introduction

	D01 - Quadrature
	D01 Chapter Introduction

	D02 - Ordinary Differential Equations
	D02 Chapter Introduction

	D03 - Partial Differential Equations
	D03 Chapter Introduction

	D04 - Numerical Differentiation
	D04 Chapter Introduction

	D05 - Integral Equations
	D05 Chapter Introduction

	D06 - Mesh Generation
	D06 Chapter Introduction

	E01 - Interpolation
	E01 Chapter Introduction

	E02 - Curve and Surface Fitting
	E02 Chapter Introduction

	E04 - Minimizing or Maximizing a Function
	E04 Chapter Introduction

	E05 - Global Optimization of a Function
	E05 Chapter Introduction

	F - Linear Algebra
	F Chapter Introduction

	F01 - Matrix Operations, Including Inversion
	F01 Chapter Introduction

	F02 - Eigenvalues and Eigenvectors
	F02 Chapter Introduction

	F03 - Determinants
	F03 Chapter Introduction

	F04 - Simultaneous Linear Equations
	F04 Chapter Introduction

	F05 - Orthogonalization
	F05 Chapter Introduction

	F06 - Linear Algebra Support Routines
	F06 Chapter Introduction

	F07 - Linear Equations (LAPACK)
	F07 Chapter Introduction

	F08 - Least Squares and Eigenvalue Problems (LAPACK)
	F08 Chapter Introduction

	F11 - Large Scale Linear Systems
	F11 Chapter Introduction

	F12 - Large Scale Eigenproblems
	F12 Chapter Introduction

	F16 - Further Linear Algebra Support Routines
	F16 Chapter Introduction

	G01 - Simple Calculations on Statistical Data
	G01 Chapter Introduction

	G02 - Correlation and Regression Analysis
	G02 Chapter Introduction

	G03 - Multivariate Methods
	G03 Chapter Introduction

	G04 - Analysis of Variance
	G04 Chapter Introduction

	G05 - Random Number Generators
	G05 Chapter Introduction

	G07 - Univariate Estimation
	G07 Chapter Introduction

	G08 - Nonparametric Statistics
	G08 Chapter Introduction

	G10 - Smoothing in Statistics
	G10 Chapter Introduction

	G11 - Contingency Table Analysis
	G11 Chapter Introduction

	G12 - Survival Analysis
	G12 Chapter Introduction

	G13 - Time Series Analysis
	G13 Chapter Introduction

	H - Operations Research
	H Chapter Introduction

	M01 - Sorting and Searching
	M01 Chapter Introduction

	S - Approximations of Special Functions
	S Chapter Introduction

	X01 - Mathematical Constants
	X01 Chapter Introduction

	X02 - Machine Constants
	X02 Chapter Introduction

	X03 - Inner Products
	X03 Chapter Introduction

	X04 - Input/Output Utilities
	X04 Chapter Introduction

	X05 - Date and Time Utilities
	X05 Chapter Introduction

	X07 - IEEE Arithmetic
	X07 Chapter Introduction




