
1 pages 1

Help

#include "vol.h"

extern Option OPT(CallVixEuro);

extern Option OPT(PutVixEuro);

extern Option OPT(CallRealVarEuro);

extern Option OPT(PutRealVarEuro);

extern Option OPT(VarianceSwap);

extern Option OPT(CorrelationSwap);

extern Option OPT(CallVolatilityEuro);

extern Option OPT(PutVolatilityEuro);

extern Option OPT(VolatilitySwap);

extern Option OPT(Timer);

Option *OPT(family)[] =

{

&OPT(CallRealVarEuro),

&OPT(PutRealVarEuro),

&OPT(CallVixEuro),

&OPT(PutVixEuro),

&OPT(VarianceSwap),

&OPT(CorrelationSwap),

&OPT(CallVolatilityEuro),

&OPT(PutVolatilityEuro),

&OPT(VolatilitySwap),

&OPT(Timer),

NULL

};
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