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We consider a tenor structure 0=T_ 0 < T_1 < ...
and Libor rates L(t, T_0), L(t,T_2),..., L(t, T_N) for a certain date t. L(.,
Convention: for t>T_i L(t,T_i)=L(T_1i,T_i)
Simulation can be done with the function "Sim Libor Glasserman" under two meas
flag numeraire=0 -> Terminal measure
flag numeraire=1 -> Spot measure

Forward Libor Model" by Glasserm
< T_N < T_N+1 equaly spaced

void Sim_Libor_Glasserman(int start_index, int end_index, Libor *ptL0ld, Volatil

int Sim Libor_ Glasserman TerminalMeasure(int start_index, int end_index, Libor *

double Swaption_Payoff TerminalMeasure(Libor *ptL, Swaption *ptSwpt, NumFunc_1 *

int Sim_Libor_Glasserman_SpotMeasure(int start_index, int end_index, Libor *ptLO

double Swaption Payoff SpotMeasure(Libor *ptL, Swaption *ptSwpt, NumFunc 1 *p);

double Swaption_Payoff Discounted(Libor *ptL, Swaption *ptSwpt, NumFunc_1 *p, in

double european_swaption_ap_rebonato(double valuation_date, NumFunc_1 *p, Libor
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double Numeraire(int i, Libor *ptLib_current, int flag numeraire);
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void MC_ExoticProduct_LongstaffSchwartz(char *CouponFlag, PnlVect *ContractParam
#endif



