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Fortran:

! FO6PEF: calculate COV * SC

Allocate (covsc(ip))

Call dspmv('Upper',ip,1.0_wp,cov,sc,1,0.0_wp,covsc,1)

! FOGEAF: calculate transpose(SC) * COV * SC

! which gives the Score test statistic, S

s = ddot(ip,sc,1,covsc,1)

C:

/* f16pec: calculate cov * sc,

using the default error structure, which will terminate if an error
occurs as we should only ever be supplying valid input arguments, so
routine should not fail */

covsc = NAG_ALLOCGp, double);
nag_dspmv(Nag_ColMajor,Nag_Upper,ip,1.0,cov,sc,1,0.0,covsc,1,
NAGERR_DEFAULT);

/* calculate transpose(sc) * cov * sc, which gives the

Score test statistic */

for 1 =0, s =0.0; 1 < 1ip; i++) s+= sc[i] * covsc[i];

ZZT ip BETNAOERDOETT, S IZHET 2p EIZUTEHNTHEL ZENTEET

Fortran:

p = g0lecf('Upper',s,df,ifail)

C:

p = g0lecc(Nag_UpperTail,s,df, &fail);

Z I df % Score MEMARICEIT S AME v TT,
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2. Bi=pB ERDGE B=0 (%)) ThdH, thORTA—=2FERHHHEHIT—DD/RT R
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3.1 Wald REHFHE
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3.2 Wald REFHHEDFHE

Wald MERFEOFEDOEIT, GI2BAF MMEED /T XA —2 X7 MVOHEEN B 1259 5345y
BATHI S ZRT & VW) SEFIHLET, Wald REFRSBIZZFDOT-OUTORTEINET
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Fortran @ 2— KTl FOTKDE % HVNCIpHATH1 % 0% U E 7, DPSTRE IEEHER R DITSI
VLB DI LT GL2BAF (3JEMEAEMIE XTI BATH 24509 5 72 O e A T4 % fif
W DULERH Y £,

! copy COV from packed format to upper triangular format
Allocate (ccov(ip,ip))

k=0

Doj=1,1p

Doi=1,j

k=k+1

ccov(i,)) = cov(k)

End Do

End Do

LU TR 3Ry —F » OO L ORNZATUVE T,

! use default tolerance in FOTKDF

tol = 0.0_wp

! FOTKDF: factorize COV so that COV = transpose(U) * U, where
! CCOV = COV on entry and U on exit

Allocate (work(2*ip),piv(ip))

Call dpstrf(Upper',ip,ccov,ip,piv,rank,tol,work,info)
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[* copy cov */

lcov = ip*(ip+1)/2;

ccov = NAG_ALLOC(lcov, double);

for 1 =0; 1 <lcov; i++) ccov[i] = cov|i];

[* f07gdc: factorize cov so that cov = transpose(U) * U, where ccov = cov

on entry and U on exit */

nag_dpptrf(Nag_ColMajor,Nag Upper,ip,ccov, NAGERR_DEFAULT);
T 7 4V b D NAG = 7 —F#§iE A NAGERR_DEFAULT A L T\ 5728 nag dpptrf (X X 23 H0E
EHTHIHGAEIKT LET, 9MNFEITESNTZO Ny 7 I —%EAL. x=UT(F-B,)
ERET

Fortran:

! pivot B into PB

Allocate (pb(ip))

Doi=1,1ip

pb(@) = b(piv(i))

End Do

! FO6YJF: solve CCOV x = PB for x, putting the result in PB

Call dtrsm('Left','Upper','Transpose',' NonUnit',rank,1,1.0_wp,ccov,ip, &
pb,ip)

C:

/* copy b */

cb = NAG_ALLOC(p, double);

for (1 = 0; 1 <ip; i++) cb[i] = b[i];

/* f16plc: solve ccov * x = cb for x, putting the result in cb */
nag_dtpsv(Nag_ColMajor,Nag_Upper,Nag_Trans,Nag_NonUnitDiag,ip,1.0,ccov,cb,
1,NAGERR_DEFAULT);

FFLO X 9 iCFortran = — R TCIX, N7 A—FZH#EEME b % 2 & —F HFRIC DPSTRE (2 XV FEAT
INBHERy MEBREZEZETIVNENSHY £7, /N7 Y /N—DIRSM & nag dtpsv X, b 23
a7 LB (B—B,) PEELHLKTHIC x OZH 2K 9b & EEXT L0,
Fortran & C O GFOEHAETA L —RNRELRD £77,

BN WXL T O LD RS ET -
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Fortran:
w = ddot(rank,pb,1,pb,1)
C:

for (1 =0, w = 0.0; 1 <ip; i++) w+= cb[i] * cb]i];

CIATT7VIE2ODX7 MO EFATT D R = A Mt/ DDOT & [FFED/L—F
VBB FEAANEST C Da— RA=y b TlEfor/V—7ZHT20E N HD £, W I
B 5 pfE BT ZMHNTHL I ENTEET

Fortran:

p = g01ecf('Upper',s,df,ifail)

C:

p = g0lecc(Nag_UpperTail,s,df, &fail);
Z T df 1% Wald BUERFHRICEHET D HHE v T,
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FO7KDF FEXRIREIEEEATHNO 2 L A F—5 iR

DPSTRF FEXRIREIEEEATHNO 2 L A F—5 iR

GO1ECF A ZRARNK T DR OFE

G12BAF 2y 7 ADMFAINF =R« ETFTNLDT 4 v b

C 7477
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fl6pec THI~7 RV, EXREMRATS

nag_dspmv 1THI~T RV, EXREHATS

fl6ple BN AR, E=AEMETTS
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