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Help
#if defined(PremiaCurrentVersion) && PremiaCurrentVersion <
(2007+2) //The "#else" part of the code will be freely av
ailable after the (year of creation of this file + 2)
#else

#ifndef LMM_PRODUCTS H
#define LMM_PRODUCTS H

#include"lmm header.h"

extern int mallocSwaption(Swaption **ptSwpt , double swptM
at , double swpMat , double vola , double K, double tenor);
extern void freeSwaption(Swaption **ptSwpt) ;
extern int printSwaption(Swaption *pt);
extern int mallocCaplet(Caplet *xptCplt , double Mat ,
double priceVal , double K);
extern void freeCaplet(Caplet **ptCplt);
extern int printCaplet(Caplet *pt);

#endif

#tendif //PremiaCurrentVersion
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