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Figure 1: Class diagram: Package structure of the framework. The main pack-
age containing most of it is rrcov and robustbase and pcaPP are used. The
framework is used by robust and extended by the hypothetical package rrcovNA
which could add estimators with options for handling missing values.

Cov

show() : void
plot() : void
summary() : SummaryCov

center : vector
cov : matrix
n.obs : numeric
X : data.frame
mah : vector
method : character

CovMcd

CovMcd() : CovMcd

alpha : numeric
quan : numeric
best : vector
raw.center : vector
raw.cov : matrix
raw.mah : vector
raw.wt : vector
raw.cnp2 : vector
cnp2 : vector

CovRobust

show() : void
plot() : void
summary() : SummaryCovRobust

iter : numeric
crit : numeric
wt : vector

CovMest

CovMest() : CovMest

vt : vector
psix : PsiFun

CovOgk

CovOgk() : CovOgk

raw.center : vector
raw.cov : matrix
raw.mah : vector
raw.wt : vector

SummaryCov

show() : void

SummaryCovRobust

show() : void

CovControl

restimate(data : data.frame) : CovRobust

trace : logical
tolSolve : numeric

CovClassic

CovClassic() : CovClassic

CovMve

CovMve() : CovMve

alpha : numeric
raw.center : vector
quan : numeric
best : vector
raw.cov : matrix
raw.mah : vector
raw.wt : vector
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CovSest

CovSest() : CovSest

CovSde

CovSde() : CovSde

Figure 2: Class diagram: Robust multivariate location and scatter estimation



CovControlMcd

restimate(data : data.frame) : CovMcd

alpha : numeric
nsamp : numeric
seed : vector
use.correction : logical

CovControl

estimate(data : data.frame) : CovRobust

trace : logical
tolSolve : numeric

CovControlMest

restimate(data : data.frame) : CovMest

r : numeric
arp : numeric
eps : double
maxiter : integer

CovControlOgk

restimate(data : data.frame) : CovOgk
mrob() : double
vrob() : double

niter : numeric
beta : numeric
smrob : character
svrob : character

CovControlMve

restimate(data : data.frame) : CovMve

alpha : double
nsamp : integer
seed : vector

CovControlSest

restimate(data : data.frame) : CovSest

bdp : double
nsamp : integer
seed : vector
method : character

CovControlSde

restimate(data : data.frame) : CovSde

nsamp : numeric
maxres : numeric
tune : numeric
eps : numeric
prob : numeric
seed : vector

Figure 3: Class diagram: Control classes for robust multivariate location and
scatter estimation

Pca

show() : void
print() : void
plot() : void
summary() : SummaryPca
predict() : matrix

center : vector
loadings : matrix
eigenvalues : vector
scores : matrix

PcaClassic

PcaClassic() : PcaClassic

PcaRobust

getCov() : matrix
getPrcomp() : list

k : numeric

PcaHubert

PcaHubert() : PcaHubert

alpha : numeric
quan : numeric

PcaGrid

PcaGrid() : PcaGrid

method : character
maxit : numeric

PcaProj

PcaProj() : PcaProj

method : character
maxit : numeric
calcMethod : character

PcaControl

restimate() : PcaRobust

trace : logical

pcaPP

SummaryPca

show() : void
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PcaLocantore

PcaLocantore() : PcaLocantore

PcaCov

PcaCov() : PcaCov

Figure 4: Class diagram: Principal components analysis (PCA).



Lda

show() : void
plot() : void
summary() : SummaryLda
predict() : PredictLda

prior : vector
counts : vector
center : matrix
cov : matrix
ldf : matrix
ldfconst : vector
X : data.frame
grp : factor

SummaryLda

SummaryLda() : SummaryLda
show() : void
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LdaRobust

method : character

Linda

Linda() : Linda

LdaClassic

LdaClassic() : LdaClassic

PredictLda

PredictLda() : PredictLda
show() : void
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Qda

show() : void
plot() : void
summary() : SummaryQda
predict() : PredictQda

prior : vector
counts : vector
center : matrix
cov : array
covinv : array
covdet : vector
X : data.frame
grp : factor

SummaryQda

SummaryQda() : SummaryQda
show() : void

PredictQda

PredictQda() : PredictQda
show() : void
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QdaRobust

method : character

QdaCov

QdaCov() : QdaCov

QdaClassic

QdaClassic() : QdaClassic

Figure 5: Class diagram: Linear (LDA) and Quadratic (QDA) Discriminant
Analysis.


