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Abstract:  Thisseminar will be valuable for anyone

wanting to write mathematical and statistical code or



applications and individuals wanting to learn mor e about
using NAG'snumerical libraries. The NAG Librariescontain
mor e than 1,500 routines making them thelargest available
collection of mathematical and statistical algorithms. The

libraries coverageis extensive including:

Optimization, Ordinary and Partial Differential Equations,
Numerical integration and integral equations, Linear
Algebra, Special functions, Curve and surface fitting and
inter polation, Statistical functions, and much more... The
presenterswill also explain how NAG softwar e can be used
within other softwar e packages such as Maple, LabView, R,
S-Plusand C#/ .NET, and demonstrate NAG's new
Compiler for Windows, Fortran Builder. Inthelast part of
the seminar we will give a few specific examplesfor financial
mathematics/ engineering. Attendeeswill gain a good
under standing of how NAG's mathematical and statistical
softwar e can beintegrated into many different programs
and environments, including Excel, MATLAB (using the

NAG Toolbox for MATLAB(r)), C/C++ and Fortran.
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