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buildModelFuncs Build c++ particle filtering code for your R session.
Description

Build c++ particle filtering code for your R session.

Usage

buildModelFuncs(myDir, modelName, verbose = FALSE)

Arguments
myDir directory with your three code files (i.e. model header, model source and export
code)
modelName your model name. Must be in all lowercase, and be a substring of the above-
mentioned filenames
verbose logical and passed in to inline::cxxfunction()
Value
an Rcpp Module object
Examples
## Not run:

# compile everything from scratch
svol_lev <- buildModelFuncs("~/Desktop”, "svol_leverage")

# then use your model's log-likelihood and filtering functions
svol_lev$svol_leverage_bswc_approx_LL(rnorm(100), c(.9, 0.0, 1.0, -.2))
svol_lev$svol_leverage_bswc_approx_filt(rnorm(100), c(.9, 0.0, 1.0, -.2))

## End(Not run)
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createPFCPPTemplates  Create c++ template files for bootstrap filters (with or without covari-
ates), auxiliary particle filters, sequential importance sampling with
resampling filters, or Rao-Blackwellized/Marginal particle filters.

Description

Create c++ template files for bootstrap filters (with or without covariates), auxiliary particle filters,
sequential importance sampling with resampling filters, or Rao-Blackwellized/Marginal particle
filters.

Usage

createPFCPPTemplates(modname, pfAlgo, fileDir, openNow = TRUE)

Arguments
modname name of model in all lowercase
pfAlgo Either "BSF", "APF", "BSWC", "SISR", "RBPFHMM", or "RBPFKALMAN"
fileDir where to save files. Not saved if NULL (but three files are returned in list).
openNow TRUE if you want to open this now in RStudio. Ignored if fileDir is NULL.
Value

NULL if saving files, otherwise a list with three character vectors

Examples

# return in list of character strings
createPFCPPTemplates(”"coolmod”, "BSF", fileDir = NULL)

## Not run:

# save three files to Desktop, and

# begin editing them in rstudio IDE
createPFCPPTemplates(”coolmod”, "BSF", fileDir = "~/Desktop/")

## End(Not run)
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