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Help

#include

"hesld_std.

hll

int MOD_OPT(ChkMix) (Option *0pt, Model *Mod)

{

TYPEOPT *ptOpt

(TYPEOPT *) (Opt->TypeOpt) ;

TYPEMOD *ptMod = (TYPEMOD *) (Mod->TypeModel) ;

int status

if ((ptOpt->Maturity.Val.V_DATE) <= (ptMod->T.Val.V_DATE))

{

Fprintf (TOSCREENANDFILE, "Current date greater than maturity!\ n");

0K;

status += 1;

};

return status;
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MET (CF_CallHeston) ;

MET (CF_PutHeston) ;

MET (CF_CarrHeston) ;
MET(CF_AttariHeston) ;
MET(MC_Alfonsi_Heston);

MET (MC_Multilevel);
MET(MC_Andersen_Heston) ;
MET(MC_Smith_Heston) ;

MET (MC_Zhu_Heston) ;

MET (MC_Pelsser_Heston);

MET (MC_KahlJackel Heston);
MET(MC_Lord_Heston) ;

MET (MC_BroadieKaya_ Heston);
MET (MC_GlassermanKim_ Heston) ;
MET(MC_Joshi);
MET(MC_TseWan) ;

MET (MC_GlassermanKimMod Heston);
MET (MC_TwoLevel _ImportanceSampling) ;
MET (MC_RobbinsMonro_Heston) ;
MET(MC_BaldiPisani_ Heston);
MET (MC_HybridTree_Heston);
MET (AP_Cosine Euro);
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MET (AP_Alos_Heston);

MET (AP_BGM_Heston) ;

MET (AP_AntonelliScarlatti_Heston);
MET (AP_SPM_Heston) ;

MET (AP_Larsson) ;

MET (TR_VELLEKOOPNIEUWENHUIS Heston);
MET (AP_fastwhamer hes) ;

MET (FD_Hout_Heston) ;

MET (FD_HYBRIDTREE Heston);

MET (FD_IkonenToivanen Heston) ;

MET (FD_Hestonl) ;

MET(MC_AM Alfonsi_LongstaffSchwartz);
MET(MC_AM_Alfonsi_AndersenBroadie) ;
MET(MC_AM _Alfonsi Iterative);
MET(MC_AM_Alfonsi_MLSM);

MET (MC_MALLIAVIN HESTON) ;
MET(MC_JainQOosterlee_Heston);

MET (AP_CosineBermudan) ;

MET (AP_SmallTime ImpliedVolatility);
MET (AP_Asymptotics_ImpliedVolatility);

PricingMethod *MOD_OPT(methods) [] =

{

&MET (CF_CallHeston),

&MET (CF_PutHeston),

&MET (CF_CarrHeston),

&MET (CF_AttariHeston),

&MET (MC_Alfonsi_Heston),
&MET(MC_Multilevel),
&MET(MC_Andersen_Heston),
&MET(MC_Lord _Heston),

&MET (MC_KahlJackel Heston),

&MET (MC_TwoLevel _ImportanceSampling),
&MET (MC_RobbinsMonro_Heston),

&MET (MC_Pelsser Heston),

&MET (MC_BroadieKaya_Heston),
&MET(MC_GlassermanKim Heston),

&MET (MC_GlassermanKimMod Heston),
&MET (MC_Joshi),
&MET(MC_Smith_Heston),
&MET (MC_Zhu_Heston),
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&MET(MC_BaldiPisani_ Heston),

&MET (MC_TseWan) ,

&MET (MC_HybridTree_Heston),

&MET (AP _Cosine_Euro),

&MET (AP_Alos _Heston),

&MET (AP_BGM_Heston) ,

&MET (AP_AntonelliScarlatti_Heston),
&MET (AP_SPM_Heston),

&MET (AP_Larsson) ,

&MET (TR_VELLEKOOPNIEUWENHUIS Heston),
&MET (AP_fastwhamer hes),

&MET (FD_Hout_Heston),

&MET (FD_HYBRIDTREE Heston),

&MET (FD_IkonenToivanen Heston),

&MET (FD_Hestonl),

&MET (MC_AM_Alfonsi_LongstaffSchwartz),
&MET(MC_AM_Alfonsi_ AndersenBroadie),
&MET(MC_AM_Alfonsi_Iterative),

&MET (MC_AM_Alfonsi MLSM),

&MET (MC_MALLIAVIN HESTON),
&MET(MC_JainOosterlee Heston),

&MET (AP_CosineBermudan) ,

&MET (AP_SmallTime_ImpliedVolatility),
&MET (AP_Asymptotics_ImpliedVolatility),

NULL

DynamicTest *MOD_OPT(tests) [] =

{

+s

NULL

Pricing MOD_OPT(pricing) =

{

ID _MOD_OPT,
MOD_OPT (methods) ,
MOD_OPT (tests),
MOD_OPT (ChkMix)



