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#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 CURRENTZCB_H

#define CURRENTZCB_H

#include <stdio.h>

#include <stdlib.h>

#include <math.h>

double CurrentZCB(double T, int flat_flag, double r_flat,

char *init);

/*computes P(0,T): if (flat_flag==0) then P(0,T)=exp(-r_fla

t*T) else

P(0,T) is obtained from the datas in the file "init" and

interpolation */

#endif

#endif //PremiaCurrentVersion
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