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HDlassif: An R Pakage for Model-Based Clusteringand Disriminant Analysis of High-Dimensional DataL. Bergéa and C. Bouveyronband S. Girardc
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bEquipe MistisINRIA Rh�ne-Alpes & LJKstephane.girard�inrialpes.frMots lefs : Model-based lassi�ation and lustering, high-dimensional data, subspaes.This paper presents theR pakage HDlassif whih is devoted to the lustering and the disrim-inant analysis of high-dimensional data. The lassi�ation methods proposed in the pakageresult from a new parametrization of the Gaussian mixture model whih ombines the idea ofdimension redution and model onstraints on the ovariane matries. The supervised las-si�ation method using this parametrization is alled high dimensional disriminant analysis(HDDA). In a similar manner, the assoiated lustering method is alled high dimensional datalustering (HDDC) and uses the expetation-maximization algorithm for inferene. In order toorretly �t the data, both methods estimate the spei� subspae and the intrinsi dimensionof the groups. Due to the onstraints on the ovariane matries, the number of parametersto estimate is signi�antly lower than other model-based methods and this allows the methodsto be stable and e�ient in high dimensions. Two introdutory examples illustrated with Rodes allow the user to disover the hdda and hdd funtions. Experiments on simulated andreal datasets also ompare HDDC and HDDA with existing lassi�ation methods on high-dimensional datasets. HDlassif is a free software and distributed under the general publiliense, as part of the R software projet.The R pakage HDlassif (urrently in version 1.2) implements these two lassi�ation methodsfor the lustering and the disriminant analysis of high-dimensional data. The pakage isavailable from the CRAN at http://CRAN.R-projets.org/pakage=HDlassif.Référenes[1℄ L. Bergé, C. Bouveyron and S. Girard, HDlassif : an R Pakage for Model-Based Clusteringand Disriminant Analysis of High-Dimensional Data, Journal of Statistial Software, vol. 42(6), pp. 1-29, 2012.


