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S+FinMetrics Function Index by Category
FUNCTION INDEX

This following list contains the main functions in S+FinMetrics 
organized by high-level categories. To use this list, look for the 
category of function you need and locate a function that suits your 
purposes. You can find complete documentation for the functions in 
the help files of this manual or in the online S+FinMetrics help 
system.

Time/Date 
Utility 
Functions

• days.count Calculate the number of days between 
two dates according to usual business 
rules.

• is.weekday Check whether a given date 
corresponds to a weekday.

• is.weekend Check whether a given date 
corresponds to a weekend date. 

• is.bizday Check whether a given date 
corresponds to a business day.

• imm.dates Generate IMM dates.

Time Series 
Manipulation 
and 
Interpolation

• tslag Create lagged or leading matrices of 
selected orders.

• pdl Create polynomial distributed lags.

• interpNA Missing value interpolation using 
previous value, next value, nearest 
value, linear spline, or cubic spline.

• disaggregate Time series disaggregation/
distribution from low frequency to 
high frequency.

Note

This function list does not include most support functions and the usual method functions for 
each class, such as the residuals, fitted.values, coef, vcov, print, summary and plot methods. 
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Function Index
• getReturns Compute continuous, discrete, or 
overlapping returns.

• hpfilter Hodrick-Prescott filter.

Time Series 
Trellis Plotting 
Functions

• qqPlot Trellis QQ-plot for Gaussian, student-t, 
double exponential, and generalized 
extreme value distributions.

• seriesPlot Trellis plot for univariate or 
multivariate time series, in one panel 
or multiple panels.

• residualPlot Trellis plot for modeling residuals with 
confidence band.

• histPlot Trellis histogram for univariate or 
multivariate data.

Summary 
Statistics and 
Test Statistics

• colSkewness Compute the sample skewness 
column-wise for a given matrix.

• colKurtosis Compute the sample kurtosis column-
wise for a given matrix.

• colCumsums Compute the cumulative sums 
column-wise for a given matrix.

• summaryStats Compute selected empirical quantile 
and sample moments.

• SMA Simple moving average.

• EWMA Exponential weighted moving 
average.

• EWMA.cov Exponential weighted covariance 
estimate.

• rollVar Rolling sample variance.

• rollMax Rolling sample maximum.

• rollMin Rolling sample minimum.

• asymp.var Compute the asymptotic or long run 
variance/covariance matrix.
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S+FinMetrics Function Index by Category
• normalTest Test for normality using the Shapiro-
Wilks or Jarque-Bera test.

• autocorTest Test for auto-correlation using the 
Ljung-Box, Box-Pierce or LM test.

• archTest LM test for ARCH effects.

Dynamic 
Ordinary Least 
Squares

• collinearTest Test for multi-collinearity using the 
condition number or variance inflation 
factor.

• OLS Ordinary least squares with support 
for time series objects, autoregressive 
terms, and distributed lags.

• vcov.OLS Obtain the classical, HC, or HAC 
covariance matrix from a fitted OLS 
object.

• IC.OLS Compute the selected information 
criterion from a fitted OLS object.

• heteroTest Test for heteroskedasticity using the 
White or LM test.

• waldTest Perform the linear Wald test of fitted 
OLS coefficients.

Rolling 
Estimation

• roll Perform generic rolling estimation.

• rollOLS Perform rolling OLS estimation.

• predict.rollOLS Perform out-of-sample prediction from 
a fitted rollOLS object.

• RLS Recursive least squares estimation.

• cusumTest Perform a CUSUM or CUSUMS tests 
based on a fitted RLS object.

Seemingly 
Unrelated 
Regression

• SUR Linear SUR model estimation.

• NLSUR Nonlinear SUR model estimation.
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Function Index
Autoregression 
and Vector 
Autoregression

• arima.rob Robust REG-ARIMA modeling and 
prediction.

• VAR Classical vector autoregression with 
automatic model selection.

• BVAR Bayesian vector autoregression model 
estimation.

• IC.VAR Compute the selected information 
criterion given a fitted VAR object.

• simulate.VAR Simulate from a VAR model.

• predict.VAR Predict from a fitted VAR object.

• cpredict.VAR Perform conditional prediction from a 
fitted VAR object.

• predict.BVAR Predict from a fitted BVAR object.

• cpredict.BVAR Perform conditional prediction from a 
fitted BVAR object.

• impRes Compute and plot the impulse 
response function from a fitted VAR or 
BVAR object.

• fevDec Compute and plot the forecast error 
variance decomposition from a fitted 
VAR or BVAR object.

• powMat Return an array of powers of a square 
matrix.

• arma2ma Moving average representation of an 
ARMA model.

• VAR.ar2ma Return the vector moving average 
representation given the vector 
autoregression representation.
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S+FinMetrics Function Index by Category
Unit Root, 
Cointegration 
and Vector 
Error 
Correction 
Model (VECM)

• unitroot Perform unit root testing using the 
ADF or Phillips-Perron test.

• stationaryTest Test for stationarity against unit root or 
long memory.

• quntiroot Quantile from the asymptotic 
distribution of the test statistic for unit 
root.

• punitroot CDF from the asymptotic distribution 
of the test statistic for unit root.

• coint Perform the Johansen MLE test for co-
integration.

• qcoint Quantile from the asymptotic 
distribution of the test statistic for 
cointegration.

• pcoint CDF from the asymptotic distribution 
of the test statistic for cointegration.

• VECM Estimate a VECM model based a 
fitted coint object.

• predict.VECM Predict from a fitted VECM object.

GARCH 
Volatility 
Modeling

• garch Univariate GARCH modeling, which 
includes GARCH, EGARCH, 
PGARCH, TGARCH, TWO.COMP, 
GARCH-M and leverage effects.

• predict.garch Predict from a fitted univariate 
GARCH model.

• mgarch Multivariate GARCH modeling, 
which includes DVEC, BEKK, CCC, 
PRCOMP and univariate-based 
GARCH models.

• predict.mgarch Predict from a fitted multivariate 
GARCH model.
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Function Index
• fgarch Long memory or fractionally 
integrated GARCH/EGARCH 
modeling.

• predict.fgarch Predict from a fitted long memory 
GARCH model.

Long Memory 
Modeling

• rosTest Modified rescaled range, or range over 
standard deviation test for long 
memory.

• gphTest GPH semi-parametric test for long 
memory.

• d.ros Estimate fractional integration 
parameter  using rescaled range.

• d.pgram Estimate fractional integration 
parameter  using log-periodogram 
regression.

• d.whittle Estimate fractional integration 
parameter  using the Whittle 
method.

• FAR Fractional autoregressive model 
estimation with automatic model 
selection.

• FARIMA Fractional ARIMA model estimation 
with automatic model selection.

• FRIMA.spec Compute the theoretical spectrum for 
a given FARIMA model.

• FARIMA.d2ar Compute an AR representation of a 
fractional noise.

• acf.FARIMA Compute the ACF of a given 
FARIMA model.

• IC.FARIMA Compute the selected information 
criterion given a FARIMA object.

• predict.FARIMA Predict from a fitted FARIMA object.

d

d

d
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S+FinMetrics Function Index by Category
• simulate.FARIMA Simulate from a given FARIMA 
model.

• SEMIFAR Estimate a semi-parametric FARIMA 
model.

• predict.SEMIFAR Predict from a fitted SEMIFAR object.

Technical 
Analysis and 
Moving 
Average 
Operators

Price Indicators

• TA.Bollinger Bollinger band.

• TA.medprice Median price.

• TA.typicalPrice Typical price.

• TA.wclose Weighted close.

Momentum Indicators

• TA.accel Acceleration.

• TA.momentum Momentum.

• TA.macd Moving average convergence 
divergence.

• TA.roc Price rate of change.

• TA.rsi Relative strength index.

• TA.stochastic Stochastic oscillator.

• TA.williamsr Williams’ %R.

• TA.williamsad Williams’ accumulation/distribution.

Volatility Indicators

• TA.adoscillator Accumulation/distribution oscillator.

• TA.chaikinv Chaikin’s volatility.

• TA.garmanKlass Garman-Klass estimator of volatility.

Volume Indicators

• TA.adi Accumulation/distribution indicator.

• TA.chaikino Chaikin’s oscillator.

• TA.nvi Negative volume index.
8



Function Index
• TA.pvi Positive volume index.

• TA.obv On-balance volume.

• TA.pvtrend Price-volume trend.

Moving Average Operators for Tick-by-Tick Data

• iEMA Inhomogeneous exponential moving 
average.

• iMA Inhomogeneous moving average.

• iMNorm Inhomogeneous moving norm.

• iMVar Inhomogeneous moving variance.

• iMSD Inhomogeneous moving standard 
deviation.

• iMSkewness Inhomogeneous moving skewness.

• iMKurtosis Inhomogeneous moving kurtosis.

• iMCor Inhomogeneous moving correlation.

• iDiff Inhomogeneous differential operator.

• iEMA.kernel Kernel function of iEMA operators.

• iMA.kernel Kernel function of iMA operators.

Fixed Income 
Analytics

• bond.billprice Compute the price of Treasury bills 
given a quoted yield on a bank 
discount basis.

• bond.discount Compute the discount function given 
different types of input.

• bond.forward Compute the forward rate given 
different types of input.

• bond.spot Compute the spot (zero-coupon) rate 
given different types of input.
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• term.struct Perform term structure interpolation 
using the quadratic spline, cubic 
spline, smoothing spline, Nelson-
Siegel function, or Nelson-Siegel-
Svensson function.

• predict.term.struct Extrapolate from a fitted term.struct 
object.

Statistical 
Multi-Factor 
Model

• mfactor Perform a multi-factor model 
estimation using PCA or asymptotic 
PCA, with automatic model selection.

• mimic Create factor-mimicking portfolios 
from a fitted mfactor object.

Classical 
Extreme Value 
Theory

• gev Fit a generalized extreme value 
distribution to block maxima data.

• gumbel Fit a Gumbel distribution to block 
maxima data.

• pgev CDF of generalized extreme value 
distribution.

• qgev Quantiles of generalized extreme 
value distribution.

• rgev Random number generation from 
generalized extreme value 
distribution.

• dgev Density function of generalized 
extreme value distribution.

• rlevel.gev Calculate the k-block return level and 
95% confidence interval based on a 
GEV model for block maxima.

• gpd Fit a generalized Pareto distribution to 
excesses over a high threshold.
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Function Index
• gpd.sfall Calculate the expected shortfall (tail 
conditional expectation) estimates and 
confidence intervals for high quantiles 
above the threshold based on a GPD 
model.

• gpd.q Calculate the quantile estimates and 
confidence intervals for high quantiles 
based on a GPD model.

• shape Calculate and plot how the estimate of 
GPD shape parameter varies with 
threshold or number of extremes.

• quant Calculate and plot how the estimate of 
a high quantile in a GPD model varies 
with threshold or number of extremes.

• riskmeasures Make a rapid calculation of point 
estimates of prescribed quantiles and 
expected shortfalls using the output of 
the function gpd.

• pgpd CDF of the generalized Pareto 
distribution.

• qgpd Quantiles of the generalized Pareto 
distribution.

• rgpd Random number generation from the 
generalized Pareto distribution.

• dgpd Density function of the generalized 
Pareto distribution.

• gpdbiv Bivariate POT (peaks over thresholds) 
analysis.

• pot Augmented POT with point processes.

• hill Hill estimate of the tail index of heavy-
tailed data.

• exindex Estimate the extremal index using the 
blocks method.

• records Calculate the record development.
11
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• emplot Generate a plot of the empirical 
distribution function of a sample.

• qplot QQ-plot for threshold data against the 
exponential distribution or the 
generalized Pareto distribution.

• meplot Calculate and plot sample mean 
excesses over increasing thresholds.

Extreme Value 
Analysis with 
Statistical 
Copula 
Estimation 

• gpd.tail Fit a generalized Pareto distribution to 
excesses on two tails (standard POT 
analysis).

• shape.plot Calculate and plot how the shape 
parameter of a GPD varies with 
thresholds.

• gpd.lmom Compute L -moment parameter 
estimates for GPD.

• gpd.ml Compute MLE parameter estimate for 
GPD.

• gpd.1p Semi-parametric estimation of CDF 
based on a GPD model (one tail).

• gpd.2p Semi-parametric estimation of CDF 
based on a GPD model (two tails).

• gpd.1q Semi-parametric estimation of the 
quantile based on a GPD model (one 
tail).

• gpd.2q Semi-parametric estimation of the 
quantile based on a GPD model (two 
tails).

• gev.lmom Compute L -moment parameter 
estimates for GEV.

• gev.mix1 Compute MIX1 parameter estimates 
for GEV.

• gev.mix2 Compute MIX2 parameter estimates 
for GEV.
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Function Index
• sample.LMOM Compute unbiased estimates of mean, 
second L -moment, L -skewness, and 
L-kurtosis.

• PlotPos.LMOM Compute plotting position estimates of 
sample L -moments

• bivd Create an object representing a 
bivariate distribution with arbitrary 
marginals.

• pbivd CDF of an arbitrary bivariate 
distribution.

• dbivd Density of an arbitrary bivariate 
distribution.

• rbivd Random variate generation of an 
arbitrary bivariate distribution.

• gpdjoint.1p Empirical and semi-parametric 
estimate of bivariate joint CDF (one 
tail).

• gpdjoint.2p Empirical and semi-parametric 
estimate of bivariate joint CDF (two 
tails).

• VaR.exp.portf Calculate the Value-at-Risk of a two- 
asset portfolio based on the copula 
parameters and fitted GPD models.

• VaR.exp.sim Calculate the Value-at-Risk and 
expected shortfall of a two-asset 
portfolio by simulation methods.

• copula Create a copula object.

• archm.copula Create an Archimedean copula object.

• ev.copula Create an Extreme Value copula 
object.

• empirical.copula Create an empirical copula object.

• dcopula Density of two random variables with 
uniform marginals and a joint CDF 
given by a copula object.
13
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• pcopula CDF of two random variables with 
uniform marginals and a joint CDF 
given by a copula object.

• rcopula Random number generation of two 
random variables with uniform 
marginals and a joint CDF given by a 
copula object.

• tail.index Compute the tail dependence index 
for a parametric or empirical copula.

• Afunc Calculate the dependence function for 
an extreme value copula.

• PHI calculate the Archimedean generator 
function for an Archimedean copula.

• Spearmans.rho compute Spearman’s rho for a copula.

• Kendalls.tau compute Kendall’s tau for a copula.

• fit.copula MLE parameter estimates for copulas.

• Parametric copula families include:

bb1.copula, bb2.copula, bb3.copula, bb4.copula, 
bb5.copula, bb6.copula, bb7.copula, frank.copula, 
galambos.copula, gumbel.copula, husler.reiss.copula, 
joe.copula, kimeldorf.sampson.copula, normal.copula, 
normal.mix.copula, tawn.copula.

State Space 
Modeling

• CheckSsf Return a proper state space form 
giving a minimal necessary 
representation.

• GetSsfArma Return a state space form for an 
ARMA model.

• GetSsfReg Return a state space form for a linear 
regression model.

• GetSsfRegArma Return a state space form for a 
REGARIMA model.

• GetSsfSpline Return a state space form for a spline 
model.
14



Function Index
• GetSsfStsm Return a state space form for a basic 
structural model.

• KalmanFil Perform Kalman filtering.

• KalmanSmo Perform Kalman smoothing.

• SimSmoDraw Sample from the conditional density 
using the disturbance simulation 
smoother or state simulation smoother.

• SsfCondDens Compute the conditional mean of 
smoothed disturbances or states.

• SsfFit Estimate the unknown parameters of a 
state space model using prediction 
error decomposition.

• SsfLoglike Compute the log-likelihood value of a 
state space model using prediction 
error decomposition.

• SsfMomentEst Perform state prediction, state filtering, 
state smoothing, or disturbance 
smoothing based on a state space 
model.

• SsfSim Simulate from a state space model.
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