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#include "
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#include "
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#define TYPEMOD LMM_HESTON1D

/*1D Libor Market Model Stochastic Volatility World:

typedef struct TYPEMOD
{
VAR T;
VAR NbFactors;
VAR 10;
VAR Sigma;
VAR SigmaO;
VAR MeanReversion;
VAR LongRunVariance;
VAR Sigma2;
VAR Rhol;
VAR Rho2;
} TYPEMOD;

#endif

with 1

or 2 factorx/



