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Rcpp

Rcpp is an R package which allows you to compile and run
C++ code in R.

Eddelbuettel et al. (2011)
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C++

Some key words:
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Memory allocation

Pointers

Memory leaks

Object oriented
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Matrices

armadillo is a C++ library for matrix operations. Sanderson
et al. (2016)

RcppArmadillo is an R package wich allows you to compile
and run C++ code, which uses arma, in R. Eddelbuettel et
al. (2014)
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Some advice

C+11 and armadillo libraries are very useful and well
documented.

Spilt your programe into pure C++ code and code involving
Rcpp.

Learn C++ first before Rcpp.
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