
R PACKAGES

1. AssetPricing. Optimal pricing of assets with fixed expiry date.

2. spatstat (with Adrian Baddeley and Ege Rubak). Analysis of planar point patterns.

3. Iso. Linear order and unimodal order isotonic regression; bivariate isotonic regression
with linear order on both variables.

4. deldir. Delaunay triangulation and Dirichlet (Voronoi) tessellation.

5. mixreg. Fitting mixtures of regressions via the EM algorithm.

6. hmm.discnp. Hidden Markov models with discrete non-parametric observation
distributions.

7. Dbd. The discretised beta distribution.

8. eglhmm. Extended generalised linear hidden Markov models.

All are available from the URL: http://cran.r-project.org/


