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fBasics

IMPORT FROM INTERNET: [A2]

yahool nport Yahoo
keyst at sl mport KeyStatistics
economagi cl nport Econonagi ¢
fredl mport St Louis FED

BASIC STATISTICS: [A3]

COLUMN STATISTICS

skewness Skewness

kurtosi s Kurtosi s

col Stats Colum Statistics
col Avgs Aver ages
col Vars Vari ances
col St devs St andar d Devs
col Skewness Skewness
col Kurtosis Kurtosi s
col Cunsuns Cunsuns

SOME UTILITY FUNCTIONS: [A4]
BASIC PLOTS

spl usLi kePl ot Set Paraneters

t sPl ot Time Series
hi st Pl ot Hi st ogram
densi tyPl ot Density
| ogpdf Pl ot Log Density

Nor mal Quantil es
Scal i ng Law

3D Gircles

Per spective

ggqgaussPl ot
scal i ngl awPI ot
circl esPl ot
per spPl ot

Characters
Pl ot Chars
Show Col ors

char act er Tabl e
pl ot char act er Tabl e
col or Tabl e

GENERALISED-HYPERBOLIC DIST: [B1]

dhyp Hyperbolic Density
phyp Probability
ghyp Quantiles

rhyp Random Vari at es

dnig Normal | nverse Gaussi an
pnig Probability
gni g Quantil es
rnig Random Vari at es

STABLE DISTRIBUTION: [B2]
SYMMETRIC AND SKEWED DENSITIES

dsynsthb Symmetric Density
psynst b Probability
qsynstb Quantil es
rsynstb Random Vari at es
dst abl e Skewed Density
pst abl e Probability
gst abl e Quantil es
rstabl e Random Vari at es

MLE ESTIMATES: [B3]
OF DISTRIBUTIONAL PARAMETERS

tRit St udent -t
hypFi t Hyperbolic
ni gFit Normal | nverse Gauss

CLASSICAL STATISTICAL TESTS: [B4]
DISTRIBUTIONAL AND INEPENDENCE

Nor mal Tests:

shapi roTest Shapi ro
adTest Ander son-Darl i ng
cvnirest Craner von M ses
lillieTest Lilliefors Test
pear sonTest Pear son Test
. sf Test Shapiro Francia
dagoTest D Agostino Test
. nor mal Test S-Plus like
gof norm Test Suite
ksTest Kol nogor of - Smi r nov
More Tests ...
bartl ett Test Diff in Var
ansari Test Diff in Scale
cor Test Pair Associ ations
flignerTest Diff in Var
nmoodTest Diff in Scale
var Test Diff in Var
| ndependence:
runsTest Runs Test

STYLIZED FACTS: [BS5]

OF FINANCIAL TIME SERIES

acf Pl ot Aut ocorrel ati on
pacf Pl ot Partial ACF
ccf Pl ot Cross Correlation
| macf Pl ot Long Menory ACF
teffectPl ot Tayl or Effect
xacf Pl ot Excess ACF

TIME-DATE CLASS: [CI]
MANAGING DATES AND TIME

Rul esFi nCent er

Li st Fi nCenter

S4: tineDate-class
tineDate Dat e/ Ti me Cbj ect
ti meCal endar Cal ender Atons
ti neSequence Sequence
Sys. ti meDat e System Ti ne

DST Rul e
Li st Centers

Special Tine Date Objects
Ti neLast Dayl nMont h .
Ti meNdayOnOr Af t er
Ti mreNdayOnOr Bef or e
Ti meNt hNday!| nMont h
Ti neLast Nday| nMont h

is.tineDate Test
print.timeDate Print
summary. ti neDat e Sunmmary
format.tineDate For mat

TIME-DATE CLASS - METHODS: [C2]
METHODS FOR TIME-DATE OBJECTS

S3 Met hods:
[. TinmeDate Subset s
+.tinmeDate Add
-.tinmeDate Subt r act
Ops. timeDat e Mat h Ops

diff.tineDate D fference

diffti meDate another Diff
c.tineDate Concat enat e
rep.tineDate Repeat
round. ti neDat e Round
trunc.tineDate Truncate
start.tinmeDate First
end. ti neDat e Last
sort.tineDate Sort
rev.tineDate Revert



Transformati ons
as.character.tineDate
as.data.franme.tineDate
as. POSI Xct . tineDat e
as. PCsI Xl t.timeDate
julian. PCSI Xt
julian.timeDate
atons. ti neDat e
nont hs. ti meDat e

HOLIDAY CALENDARS: [C4]
MANAGEMENT OF CALENDAR DATES

easter East er
hol i day Hol i days
hol i day. NYSE NYSE Hol i days
Condi ti oned N-Days

on.or.after Get Date
on. or. before Get Date
nt h. of . nday Get Date
| ast. of . nday Get Date
| SO 8601 CCYYMVDD For mat

sjulian Julian Day Counter
sdat e Gregorian Date
sday. of . week Day of the Week
sl eap. year Leap year
print.sdate Print Method

SPLUS LIKE DATE AND TIME: [C5]
MANAGEMENT OF CALENDAR DATES

fjulian Format t ed Dat es
julian Jul i an Counter
nmont h. day. year Cal endar At ons
| eap. year Leap Year

day. of . week Day of the Week

FX HIGH FREQUENCY DATA / [D1]
FILTERING / BUSINESS TIME SCALES
ISO-8601 CCYYMMDDhhmm:

xjulian Julian Timer
xdat e Gregorian Date/ Tine
xday. of . week Day of the Week
x| eap. year Leap year
f xdat a. FX Dat a
f xdat a. par ser Par ser
fxdata.filter Filter
f xdat a. varnmi n Var M n For mat
xts.log Take Log
xts.diff Di fference
Xts. cut Cut
xts.interp I nterpol ate
xts. map Ti re Map
xts. upsilon Upsilon Tinme
xts. dvs Devol atilization

Xt s. dwh Day/ Week Hi st ograns

ADDITIONAL FUNCTIONS
PART OF THE DEMO SECTION:

S3 chron Met hods:
print.chron
print.dates
seq. chron

print patch
print patch
sequence net hod

Spl i ne Snoot hed Density:

dssd Density
pssd Probability
gssd Quantil es
rssd Random Devi at es

Boot strapped Statistics:

boot Mean Boot st rapped Mean
Data | nport:
csvl nport fromCsV files

f orecast sl nport forcasts.org

Ti me/ Dat e Functi ons:
i s.weekday check for weekdays
i s. weekend for weekend days
i s. bi zday for business days
hol i dayZuri ch Hol i day Cal
summary. tineSeries S3 Met hod

fSeries

LINEAR TIME SERIES MODELLING: [Al]
AR-ARMA-ARIMA-FRACDIFF MODELS

S4: f ARVA d ass
ar maSi m Si nul ation
ar maFi t Estimation
S3- Met hods:
predict. f ARVA For ecast
print.fARVA Printing
pl ot. f ARl MA Pl ot
summary. f ARVA Repor t
print.sumrary. f ARVA
fitted. val es. f ARVA Fitted
resi dual s. f ARVA Resi dual s
True ARMA Process:
ar maTr ueacf True ACF

ar maRoot s Characteristic Pol

HETEROSKEDASTIC TS MODELING : [A2]
GARCH-APARCH MODELS :

garchSim Simul ati on
garchFi t Estimation
S3- Met hods:
predi ct. f GARCH For ecast
print.f GARCH Printing
sunmary. f GARCH Report
print.sumary. f GARCH
pl ot . f GARCH Pl ot
fitted. val es. f GARCH Fitted
resi dual s. f GARCH Resi dual s

RANDOM INNOVATION: [A3]
PORTABLE RANDOM GENERATOR

set.| cgseed Set Seed
get. | cgseed Get Seed
runif.lcg Uni form
rnorml cg Nor mal

rt.lcg St udent - t

TIME SERIES TESTS: [A4]
NONLINEARITY, STATIONARITY, UNIT
ROOTS, COINTEGRATION

bdsTest | ndependence
j bTest Normal ity
wnnTest Nonlinearity
t nnTest Nonl i nearity

UNIT ROOT DISTRIBUTION: [AS5]

puni t r oot
quni t root

Probability
Quantiles

UNIT ROOT AND COINTEGRATION
TESTS: [A6]

S4: f URTEST d ass
print.f URTEST Printing
summary. f URTEST Report
uni troot Test ADF/ McKi nnon
adf Test ADF Test

Tests from“tseries”:

t sadf Test ADF Test

.. tsppTest Phi | i pps- Perron

.. tskpssTest KPSS Stationarity

.. tspoTest Philipps-Quliaris

Tests from “urca”:
urersTest Elliott-Rothbg-Stock
ur kpssTest KPSS Stationarity

ur ppTest Phi | i pps- Perron
ur spTest Schmi dt - Phi | i pps
urzaTest Zi vot - Andr ews

REGRESSION MODELLING: [BI[
EASY TO USE FUNCTION WRAPPERS

S4: fREG C ass
regFit Fit Paraneters

I ncl uded Mbodel s:

LM Li near Model ling
G.M General i zed LM
PPR Proj ection Pursuit Reg

MARS Miltiv Adap Reg Splines

POLYNMARS Pol yt ochonmous MARS

NNET Feedf orward Neural Net
S3 Met hods:

Print.fREG Print

pl ot. f REG Pl ot

sumary. f REG Sunmmary

predict. f REG Pr edi ct

fitted.values.fREG Fitted Vals
resi dual s. f REG Resi dual s

LINEAR REGRESSION TESTS: [B2]

Tests from*“Ini:

bgTest Br eusch- Godf r ey
bpTest Br eusch- Pagan
dwTest Dur bi n- at son
gqTest Gol df el Quandt



har vTest Harvey-Col | i er

hntTest Harri son- McCabe
r ai nbowTest Rai nbow Test
reset Test Ransey- Reset

EQUATIONS MODELLING: [B3]

Based on “systenfit”:

S4: f EQNS d ass
eqnsFi t Fit Parameters
as Ordinary Least Squares
WS Wi ght ed Least Squares

SUR Seenmingly Unrel ated Reg

.2S5LS Two- St age Least Squares
W2SLS Wi ghted Two Stage LS
3SLS Three- Stage LS

WBSLS Wi ghted Three-Stage LS

Met hods:
print. fEQNS S3 Print
plot. fEQNS S3 Pl ot
sumary. f EQNS S3 Sunmary
predict. f EQNS S3 For ecast
More S3 Met hods:
coef . f EQNS Coefficients
fitted. fEQNS Fitted Val ues
resi dual s. f EQNS Resi dual s
vcov. f EQNS Var - Covar Matri x
S-Plus Like:
SUR SUR W apper

LONG MEMOR MODELLING: [C1]

Fractial Gaussian Noi se
Durbin’s Mt hod

Paxon’ s Met hod

Beran’s Met hod

fgSim

TECHNICAL ANALYSIS: [D1]
TRADING INDICATORS

Uility Functions:

emaTA Exp Moving Average
bi asTA EMA- Bi as
medpri ceTA Medi an Price
typical priceTA Typical Price
wel oseTA Wi ghted C ose
rocTA Rat e of Change
0SCcTA EMA- Gsci | | at or
Cscillators:
nmonrA Monent um
macdTA MACD | ndi cat or
cdsTA MACD Si gnal Line
cdoTA MACD Gsci | | at or
vohl TA Hi gh/Low Vol atility

St ochastic Indicators:

f pkTA Fast %
f pdTA Fast %O
SpdTA Sl ow %O
apdTA Aver aged %O
wpr TA WIlliam WR
rsi TA Rel ative Strength

BENCHMARK ANALYSIS: [D2]

get Ret urns Ret ur ns
ohl cPl ot OpenHi ghLowd ose
shar peRati o Sharpe Ratio
sterling Ratio Sterling Ratio
maxDr anDown Maxi mum Dr awdown

ROLLING ANALYSIS: [D3]

rol | Fun Rol I'i ng Function
rol | Mean Rol i ng Mean
rol | Var Rol i ng Vari ance
rolIMn Rol i ng M ni num
rol | Max Rol | i ng Maxi mum

MATRIX ADDON: [G1]

Matri x Generation:

matri x Ccreate matrix
di ag di agonal matrix
triang | ower tridiagonal
Tri ang upper tridi agonal
pascal pascal matrix
col Vec col um vect or
r owec row vector
as. matrix convert to matrix
is.matrix test for nmatrix
di mane di nensi on namnes
col nanmes| r ownane names
col Il ds|row d nanes
Matri x Subset s:
di m matri x di mensi on
ncol | nrow col / row nunbers
| ength nunber of el enents
Tt matrix subsets
(Arith) Arithnetic
(Lops) | ogi cal Ops
chi nd| rbi nd augnent
Li near Al gebra
det det er m nant
i nv| chol 2i nv i nverse
norm nor m
rk rank
tr trace
t transposed
% % pr oduct
9% kr on Kronecker product
More Linear Al gebra
chol Chol esky factor
ei gen ei genval ues/ vectors
svd si ngul ar val ues
kappa condi ti on nunber
q QR deconposition
sol ve system of LE

backsol ve
f orwar dsol ve

for upper Triang
| ower triang

HEAVISIDE

AND RELATED FUNCTIONS: [G2]

H Unit Step Function
Si gn Anot her Si gnum
Del ta Del ta Function

Boxcar Function
Ranp Function

Boxcar
Ranp

SKEW NORMAL DISTRIBUTION: [H1]

dsnorm Density
psnorm Probability
gsnorm Quantiles
rsnorm Random Devi at es

SKEW STUDENT DISTRIBUTION: [H2]

Nor mal i zed Sudent-t:

dst Density
pst Probability
gst Quantiles
rst Random Devi at es

Skew Normal i zed Sudent-t:

dsst Density
psst Probability
gsst Quantiles
rsst Random Devi at es
SKEW GENERALISED ERROR
DISTRIBUTION: [H3]
GED:
dged Density
pged Probability
gqged Quantiles
rged Random Devi at es
Skew GED:
Dsged Density
psged Probability
gsged Quantiles
rsged Random Devi at es

GARCH DISTRIBUTION FITS: [H3]

nor nFi t Normal Fit
snornFi t Skew Normal Fit
gedFi t GED Fit
sged Skew GED Fit
stdFit Sudent-t Fit
sstdFit Skew Sudent-t Fit
ADDITIONAL FUNCTIONS

PART OF THE DEMO SECTION:

APARCH Si mul ati on:
.aparchSi m anot her Sim Fun

Chaotic Time Series Maps:

henonMap Henon Map
i kedaSi m | keda Map
| ogi sticSim Logi stic Map
| orentzSim Lorentz Map
roessl er Roessl er Map

Distributional Statistics:
absMonent s absol ute Monents



GARCH OX I nterface:
gar chOxFi t Paraneter Fit
print.garchOX S3 Print Method
pl ot . garchOx S3 Pl ot met hod

Mani pul ate M ssing Dat a:

renoveNA Renove NAs
substitut eNA Substitute NAs
i nt er pNA I nterpol ate NAs
knnNA knn | npute Nas

OLS Regression Anal ysis:
as Parameter Fit
print.OLS S3 Print Method
plot. QLS S3 Pl ot Method
sumary. OLS S3 Summary Met hod

Movi ng Aver ages:
SVA Si npl e Movi ng Aver age
EVWA Exponential | y Wei ght ed

Tine Series Filter:

hpFil ter Hodri ck- Prescot t
Addi tional Trading Indicators:

accel TA Accel eration

adi TA AD | ndi cat or

adoscillatorTA AD Gscillator
bol I i nger TA Bol | i nger Bands
chai ki noT Chai kin Gscillator

chai ki nv Chaikin Volatility
gar mankl ass Gar nan- Kl ass Vol a
macdTA MACD | ndi cat or
medpri ceTA Medi an Price
nonent unirA Monent um
nvi Negati ve Vol ume | dx
obvTA On Bal ance Vol une
pv Posi tive Vol ume |dx
pvtrend Pri ce-Vol ume Trend
rocTA Rat eOf Change

rsi TA Rel ative Strength |dx
stochasti cTA St ochastic Csc
typical Price Typi cal Price
wel oseTA Wi ghted C ose
willianmsadTA WIliams AD
willianmsrTA WIlliams R%

fExtremes

EXPLORATIVE DATA
ANALYSIS: [Al]

emdPl ot Empirical Distribution

qqPI ot Quantile-Quantile
ggbayesPI ot wi th Conf Levels
gPl ot expl oratory
mePl ot Mean Excess

nmxf Pl ot Mean Excess

nr | Pl ot Mean Residual Life
recordsPl ot Records

ssrecor dsPl ot Subsanpl es
nerat i oPl ot Max/ Sum Rati o
xacf Pl ot Exceedences

PREPROCESSING EXTREME DATA: [A2]

findThreshol d Threshol d Val ues
bl ockMaxi ma Bl ock Maxi ma
ded uster Decl usters PP

FLUCTUATIONS OF MAXIMA: [B1]
GENERALIZED EXTREME VALUE DIST

dgev GEV Distribution
pgev Probability
qgev Quantil es
rgev Random Vari at es

FLUCTUATIONS OF MAXIMA: [B2]
GEV/GUMBEL | MLE/PWM [EVIR

gevSi m Si mul ates GEV
gevFit Fits GEV
I ncl uded Model s/ Met hods:
GEVI MLE M. Esti mat or
GUMBEL/ MLE M. Esti nat or
GEV/ PWM Probability
GUMBEL/ PWM Wei ght ed Moment s
S3- Met hods:
print.gev Print
pl ot. gev Pl ot
sunmary. gev Sumrary
Pl ots:

gevrl evel Pl ot Return Level s

ALLOWING FOR GLM [ISMEV] [B3]

gevgl nFi t adds GLM
S3- Met hods:
print.gevglm Print
pl ot. gevgl m Pl ot
summary. gevgl m Sumary
Pl ots:
gevgl npr of Pl ot Profile LLH

gevgl nprof xi Pl ot xi Profile
HILL ESTIMATOR AND [B4]
SHAPE PARAMETER PLOTS

hi I'l Pl ot
shapar Pl ot

HiIl"'s Estinmator
Shape Paraneters

I ncl uded Met hods:

Pi ckands MDA Esti mat or
Hill MDA Esti mat or
Decker - Ei nmahl - deHaan MDA

POINT PROCESSES: [C1]
GENERALIZED PARETO DISTRIBUTION

gpdSi m Si mul ates GPD
gpdFi t Fits GPD

I ncl uded Model s/ Met hods:
M. Esti nmat or

Probability Wi ghted Monments .

S3- Met hods:
print.gpd Print
pl ot. gpd Pl ot
sunmmary. gpd Sunmmary
Pl ot s:
gpdPI ot Tail Estinate
gpdt ai | Pl ot Tail Estinate

gpdquant Pl ot Hi gh Quantiles
gpdshapePl ot Shape Par anet er
gpdgPI ot Quantile Estimtes
gpdsfal | Pl ot Expect Shortfall

gpdri skmeasur es Quantiles

ALLOWING FOR GLM [ISMEV]: [C2]
GENERALIZED PARETO DISTRIBUTION

gpdgl nFi t adds GLM
S3- Met hods:
print.gpdgl m Print
pl ot. gpdgl m Pl ot
summary. gpdgl m Sunmmary
Pl ot s:
gpdgl nmpr of Pl ot Profile LLH

gpdgl nmpr of xi Pl ot xi Profile

PEAKS OVER THRESHOLD: [C3]

POT MODEL [EVIR]
pot Sim Si nul at es POT
pot Fi t Fits POT
S3- Met hods:
print. pot Print
sunmary. pot Summary

POINT PROCESSES]: [C4]

PP MODEL [ISMEV]
ppFi t Fits Point Process
S3- Met hods:
print.pp Print
sunmary. pp Sunmary
Pl ot:
ppFi trange Fits for range

R-LARGEST PEAKS: [C5]
ORDER STATISTICS MODEL [ISMEV]

rlargFit Fits Order Stats
S3- Met hods:
print.rlarg Print
sunmary.rlarg Sunmary

EXTREMAL INDEX: [D1]
BLOCKS, RMC, AND RUNS METHOD

exi ndexesPl ot
exi ndexPl ot

Theta(1l, 2, 3)
Theta(1, 2)



fOptions

BASICS OF OPTION PRICING: [Al]
ACCORDING TO E. G. HAUG

Di stribution Functions:

NDF Normal Distribution
CND Curnul ative Nornal
CBND Bi vari ate Nor mal
GBSOpt i on Bl ack- Schol es
GBSG eeks G eeks
GBSChar acteristics Report
GBSOpt i on3DPI ot Pl ot
GBSG eeks3DPI ot Pl ot
Bl ackSchol esOpti on Synonyne
S3- Met hods:
print.option Print
sunmary. oti on Sunmmary

Options on Futures
Bl ack760pt i on Bl ack76
M I tersenSchwartzOption

AMERICAN OPTION BASICS: [A2]

Rol | GeskeWhal eyOpti on
BAWAner i canAppr oxOpt i on

Bar one- Adesi / Whal ey
BSAmer i canAppr oxOpt i on

Bj er ksund- St ensl and

BINOMIAL TREE OPTION: [A3]

CRRBi nomi al TreeQOpti on
Cox- Ross- Rubi nstein
JRBi nomi al TreeOpti on
Jarrod- Rudd Modfi cation
TI ANBi nomi al TreeQOpti on
Tian Modification
Bi noni al TreeOpti on
with Cost of Carry Term
Bi nom al Tr eePl ot Pl ot

EXOTIC OPTIONS: [B1]
MULTIPLE EXERCISES OPTIONS

Executi veSt ockOpti on
Forwar dSt art Opti on

Rat chet Opti on

Ti meSwi t chOpti on

Si npl eChooser Opt i on
Conpl exChooser Opt i on
Opti onONOpt i on

Hol der Ext endi bl eOpti on
Wi terExtendi bl eOption

EXOTIC OPTIONS: [B2]
MULTIPLE ASSETS OPTIONS

TwoAsset Correl ati onOpti on

ExchangeOneFor Anot her Opt i on
ExchangeOnExchangeOpt i on
Eur opeanExchangeQpt i on

Aneri canExchangeQpt i on
TwoRi skyAsset sOpti on

Spr eadAppr oxOpt i on
LookbackOpti ons. R

EXOTIC OPTIONS: [B3]
LOOKBACK OPTIONS

Fl oati ngStri keLookbackQOpti on

Fi xedStri keLookbackOpti on .
PTFI oat i ngStri keLookbackOption .
PTFi xedSt ri keLookbackOpti on

Ext r enmeSpr eadOpt i on

EXOTIC OPTIONS: [B4]
BARRIER OPTIONS

St andardBarri er Opti on

Doubl eBarri er Opti on

PTSi ngl eAsset Barri er Opti on
TwoAsset Barri er Opti on
PTTwoAsset Barri er Opti on
LookBarri er Option

Di screteBarrierQption
Sof t Barri er Opti on

EXOTIC OPTIONS: [BS5]
BINARY OPTIONS

GapOption

CashOr Not hi ngOpt i on
TwoAsset CashOr Not hi ngOpt i on
Asset Or Not hi ngOpti on

Super Shar eOpt i on

Bi naryBarri erOpti on

EXOTIC OPTIONS: [B6]
ASIAN OPTIONS

Geonetri cAver ageAsi anQpti on
Tur nbul | WAkemanAsi anAppr oxOpt i on
LevyAsi anAppr oxQpt i on

EXOTIC OPTIONS: [B7]
FX TRANSLATED OPTIONS

FEI nDonesti cCurrencyOpti on
Quant oOpt i on

Equi t yLi nkedFXOpti on
Takeover FXOpti on

HESTON-NANDI OPTION PRICING: [C1]
GARCH TIME SERIES ANALYSIS

hngar chSi m Si mul at es
hngar chFi t Fit Process
hngarchSt at s True Monments
S3- Met hods:

print.hngarch Print

summary. hngar ch Sumary

HESTON-NANDI OPTION PRICING: [C2]

VALUATION OF OPTIONS

HNGOpt i on Option price
HNGGr eeks G eeks
HNGChar act eri stics Sunmmary

MONTE CARLO OPTION VALUATION: [D1]
LOW DISCREPANCY SEQUENCES

runi f. pseudo Uni f or m Pseudo

rnorm pseudo Nor mal Pseudo
runi f. hal ton Uni f orm Hal t on
rnorm hal t on Normal Hal ton
runi f. sobol Uni f or m Sobol
rnor m sobol Nor mal Sobol
MONTE CARLO OPTION

VALUATION: [D2]

Mont eCar | oOpt i on
sobol | nnovati ons
Wi ener Pat h
pl ai nVani | | aPayof f
arithmeti cAsi anPayof f

I ncl uded Met hods:
antithetic val uation

EXPONENTIAL

BROWNIAN MOTION: [D2]

Di stributions:

dl ognorm | og- Normal Density
pl ognorm Probability
dgam Gamma Density
pgam Probability
drgam Reci procal - Ganma
prgam Probability
dj ohnson Johnson Type |
pj ohnson Probability
Monent s:
mmor m Normal Density
m ognorm | og- Nor mal
nTr gam Reci procal - Ganma

masi an Asi an Option Density

Nunerical Derivatives:
derivativ 15'/2nd Derivative

ERROR, GAMMA AND

RELATED\FUNCTIONS

erf Error Function
gamma* Gamma Function
| gamma* Log- Ganma Functi on

di ganma* 1st Deriv of LogGanma
tri gamma* 2nd Derivative
t et raganma* 3rd Derivative
pent aganma* 4th Derivative

bet a* Beta Function
| bet a* Log- Beta Function
Psi Di gamma Functi on
i gamma I nconpl ete Ganma Fct
cganma Conpl ex Ganma Fct
Pochhanmer Pochhanmmer Synbol



CONFLUENT HYPERGEOMETRIC

AND RELATED\FUNCTIONS
kumrer M CHF of the 1st Kind
kunmer U 2nd Ki nd

whi ttaker M Whittaker's M Fct
whi tt aker W Wi ttaker's W Fct
herm t eH Hermite Pol ynom al

ADDITIONAL FUNCTIONS
PART OF THE DEMO SECTION:

Trinom al Tree Model:
Trinom al TreeOpti on

fPortfolio

comi ng soon

*functions are part of R’s base installation.
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