Help

#include <stdlib.h>

#if defined(_WIN32) && !defined(_CYGWIN)

#include <
href../common/math/equity_pricer/levy_process_h_src.pdfprocess.h>
#endif

#include "
href../common/optype_h_src.pdfoptype.h"
#include "
href../common/var_h_src.pdfvar.h"

#include "
href../common/method_h_src.pdfmethod.h"
#include "

href../common/test_h src.pdftest.h"
#include "

href../common/timeinfo_h_ src.pdftimeinfo.h"
#include "
href../common/error_msg h src.pdferror msg.h"
#include "

href../common/ftools_h src.pdftools.h"
#include "config.h"

#ifndef SEEK_SET

#define SEEK _SET O

#endif

#ifndef CLOCKS_PER_SEC

#include <unistd.h>

#include "
href../common/error msg h src.pdferror msg.h"
#define CLOCKS_PER_SEC _SC_CLK_TCK

#endif

extern char PREMIA QOUT[MAX PATH LEN];

extern char GNUPLOT_DAT[MAX PATH LEN];

extern char TITLES TEX[MAX PATH_LEN];

extern char GNUPLOT SCREEN PLT[MAX PATH LEN];
extern char GNUPLOT FILE PLT[MAX_PATH LEN];
extern char GNU_TEX[MAX PATH_LEN];

extern char PREMIA LOG[MAX PATH LEN];



extern char SESSION LOG[MAX PATH LEN];

void premia_spawnlp(const char *fhelp_name)

{

#if (defined(LAUNCH_USE_OPEN) && !defined(_WIN32))
char cmd[MAX PATH LEN];

#endif

#if defined(_WIN32) && !defined(_CYGWIN)
printf ("Trying to open %s\ n", fhelp name);
spawnlp(_P_WAIT, PDF_VIEWER_PROG, " spawnlp", fhelp_name, NULL);
#else
#ifdef LAUNCH USE OPEN
strcpy(cmd, "open ");
_spawnlp(l, cmd, "_spawnlp", fhelp_name, NULL);
#else
printf ("Trying to open %s\ n", fhelp_name);
_spawnlp(l, PDF_VIEWER_PROG, " _spawnlp", fhelp name, NULL);
#endif
#endif
by

/* ITERATION

int Iterate(Planning *pt_plan, Iterator *pt_iterator, int count, char action, Mo
{

Iterator *next = pt_iterator + 1;

if (pt_iterator->Min.Vtype == PREMIA_NULLTYPE)
{

/*No iteration casex/

(void)Action(pt_model, pt_option, pt_pricing, pt_method, pt_test, user, pt

else

{
if (count > pt_iterator->StepNumber)

{
Fprintf (TOFILE, "\ n");
return 0OK;



+

by

else

{
if (count == 0)
*(pt_iterator->Location) = pt_iterator->Min;

if (next->Min.Vtype == PREMIA NULLTYPE)
{
(void)ShowPlanning (VALUEONLYTOFILE, pt_plan);

(void)Action(pt_model, pt_option, pt_pricing, pt_method, pt_test,
Fprintf (TOFILE, "\ n");
b
else
Iterate(pt_plan, next, O, action, pt_model, pt_option, pt_pricing, p

(void)NextValue(count, pt_iterator);

Iterate(pt_plan, pt_iterator, count + 1, action, pt_model, pt_option,

return 0OK;

void Action(Model *pt_model, Option *pt_option, Pricing *pt pricing, PricingMeth

{

DynamicTest *pt_test, int user, Planning *pt_plan, TimeInfo *pt_time

int i, averaging, error = OK;
double diff time;

clock t start, finish;

long j, number_ of runs;

if ((pt_model->Check) (user, pt_plan, pt_model) == 0K &&
(pt_option->Check) (user, pt_plan, pt_option) == 0K &&
(pt_pricing->CheckMixing) (pt_option, pt_model) == 0K &&
(pt_method->Check) (user, pt_plan, pt_method) == 0K &&
(pt_time_info->Check) (user, pt_plan, pt_time_info) == 0K)
{
switch (pt_plan->Action)



{

) J .
case ’p’:

if (user != NAMEONLYTOFILE)
{

if (pt_time_info->Par[0].Val.V_INT == 0OK)
{
averaging = pt_time_info->Par[1].Val.V_INT;
number_of runs = pt_time_info->Par[2].Val.V_INT;
diff time = 0.;
for (i = 0; i < averaging; i++)
{
start = clock();
for (j = 0; j < number_of_runs; j++)
error = (pt_method->Compute) (pt_option->TypeOpt, pt_mode
finish = clock();
diff time += ((double)finish - (double)start) / (double)CL
}
pt_time_info->Res[0] .Val.V_DOUBLE = diff time / (double)averag
+
else
error = (pt_method->Compute) (pt_option->TypeOpt, pt_model->TypeM

if ((user == NAMEONLYTOFILE) || (pt_plan->VarNumber > 0))
{
ShowResultTimeInfo(user, pt_plan, error, pt_time_info);
ShowResultMethod (user, pt_plan, error, pt_method);

else

{
ShowResultTimeInfo (TOSCREEN, pt_plan, error, pt_time_info);
ShowResultTimeInfo (VALUEONLYTOFILE, pt_plan, error, pt_time_info);
ShowResultMethod (TOSCREEN, pt_plan, error, pt_method);
ShowResultMethod (VALUEONLYTOFILE, pt_plan, error, pt_method);
Fprintf (TOFILE, "\ n");

+

break;



case ’t’:

if ((pt_test->Check) (user, pt_plan, pt_test) == 0)

{
if (user !'= NAMEONLYTOFILE)
error = (pt_test->Simul) (pt_option->Typelpt, pt_model->TypeModel
ShowResultTest (user, pt_plan, error, pt_test);
}
break;
default :
break;
}
}
return;
}
/x o SELECTORS__
int OutputFile(FILE **pt_file)
{
if ((xpt_file = fopen(PREMIA_QUT, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to open output file\ n");
return 2;
s
return OK;
+
void InputMode(int *pt_user)
{
*pt_user = TOSCREEN;
return;
+
char ChooseProduct(void)
{
char msg = ’p’;

int nasset = 0, i = 0;



Fprintf (TOSCREEN, " ASSET CHOICE: \ n\ n");

while (premia_assets[nasset].name != NULL)
{
Fprintf (TOSCREEN, "%-30s %c\ n", premia_assets[nasset].name, premia_assets
nasset++;
}
Fprintf (TOSCREEN, "\ nChoice :7 ");
while (1)
{
scanf ("%c", &msg);
fflush(stdin);
for (i = 0; i < nasset; i++)
{
if (msg == premia_assets[i].label) return msg;
+
}

/* to avoid warning, never go here */
return msg;

by

char ChooseAction(char c)

{

char msg = ’\ 0’;

/* equity case */
if (¢ == ’e?)
{
Fprintf (TOSCREEN, "\ nPricing (p) or DynamicTest (t)?7: ");
while ((msg !'= ’t’) && (msg != ’p’))
scanf ("%c", &msg) ;

fflush(stdin);
}
else
msg = ’p’;
return msg;
}
int MoreAction(int *count)
{
char msg = ’e’;



if (*count == (MAX_METHODS - 1))

{
Fprintf (TOSCREEN, "\ n Max Number of Methds Reached!\ n");
msg = ’n’;
}
else
{

Fprintf (TOSCREEN, "\ nMore Methods (ok: Return, no: n)?: ");

while ((msg !'= ’\ n’) && (msg != ’n’))
scanf ("%c", &msg);
fflush(stdin);
+
if (msg == ’n’)
return FAIL;
else
{
(kcount) ++;
return 0K;

¥

/*

* This function whether a model is non empty, i.e. some options can be priced
* in it. This is particularly useful in the free version because it might

* happen that there are not methods left in a given model
*
*

returns OK or FAIL
*/
int Premia_model_has_products(Model *pt_model, Family *xfamilies, Pricing **pric

{
Family *list;

int i, j;

i=0;

while (families[i] != NULL)
{

if (MatchingPricing(pt_model, *(families[i])[0], pricings) == 0)
{

list = families[i];



i=0
while ((*list)[j] '= NULL)

{
if (Premia_match_model_option(pt_model, (*1list)[jl, pricings)
{
free_premia_model (pt_model);
return 0OK;
}
jtts
}
+
it++;
}
return FAIL;
+
/ **

* Converts part of string to lower case. s[n:$] is converted to lower
* case. Remember that numbering starts from O.

*

* @param s a string

* @param n an integer index

*/
static void strntolower(char *s, int n)
{
size_t 1i;
for (i = n ; i < strlen(s) ; i++) s[i] = (char) tolower(s[i]);
ks
/**
* Returns the relative path to a model help file
*

* @param mod a model

* Oparam helpfile (output) path as a string

*/
void get_model_helpfile(Model #*mod, char *helpfile)
{

const char *corrected_id = mod->HelpFilenameHint 7 mod->HelpFilenameHint

: mod

if ((strlen(premia man dir) + 2 * strlen(corrected_id) + strlen("mod") + 4 * s

{



Fprintf (TOSCREEN, "%s\ n", error_msg[PATH TOO_LONG]);
helpfile[0] = ’\ 0’;
return;

by

strcpy(helpfile, premia man_dir);
strcat (helpfile, path_sep);
strcat (helpfile, "mod");

strcat (helpfile, path_sep);

strcat (helpfile, corrected_id);
strcat (helpfile, path_sep);

strcat(helpfile, corrected_id);
strcat (helpfile, " _doc.pdf");
strntolower (helpfile, strlen(premia man dir));

VAL
* Returns the relative path to an option help file
*
* @param opt an option
* Oparam helpfile (output) path as a string
*/
void get_option_helpfile(Option *opt, char *helpfile)
{

const char *corrected_name = opt->HelpFilenameHint 7 opt->HelpFilenameHint : o

if ((strlen(premia man dir) + strlen(corrected_name) + strlen(opt->ID) + strle
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_TOO_LONG]);
helpfile[0] = °\ 07;
return;

}

strcpy(helpfile, premia _man_dir);
strcat (helpfile, path_sep);
strcat (helpfile, "opt");

strcat (helpfile, path_sep);

strcat (helpfile, opt->ID);



/*
*
*
*
*
*
*

*
VO

{

strcat (helpfile, path_sep);

strcat(helpfile, corrected_name);
strcat (helpfile, "_doc.pdf");
strntolower (helpfile, strlen(premia man dir));

*
Returns the relative path to a method help file

Oparam mod_id ID of the model

Oparam opt_id ID of the option

Oparam Met a pricing method

@param helpfile (output) path as a string

/
id get_method_helpfile with_ids(PricingMethod *Met, const char *mod_id, const

const char *corrected_name = Met->HelpFilenameHint 7 Met->HelpFilenameHint : M

if ((strlen(premia_man dir) + 2 * strlen(mod_id) + strlen(opt_id) + 5 * strlen
+ strlen(corrected_name) + strlen(" _doc.pdf") + 1) >= MAX PATH LEN)
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_TOO_LONG]) ;
helpfile[0] = ’\ 07;
return;

¥

/*

* Build : Ypremia_man_dir/%mod_id/%mod_id _ %opt_id/Y%meth_name _doc.pdf
*/

strcpy(helpfile, premia man_dir);
strcat (helpfile, path_sep);
strcat (helpfile, "mod");

strcat (helpfile, path_sep);
strcat (helpfile, mod_id);

strcat (helpfile, path_sep);
strcat (helpfile, mod_id);

strcat (helpfile, "_");

strcat (helpfile, opt_id);

strcat (helpfile, path_sep);
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strcat (helpfile, corrected_name);
strcat (helpfile, " _doc.pdf");
strntolower (helpfile, strlen(premia man dir));

by

/%%
Returns the relative path to a method help file

*
*
* @param Pr a Pricing object
* @param Met a pricing method
* O@param helpfile (output) path as a string
*/
void get_method_helpfile(Pricing *Pr, PricingMethod *Met, char *helpfile)

{

int pos;
char *pdest;
char *mod_id, *opt_id;

/*
* Pr->ID is built as mod->ID _ opt->ID
* we recover each part
*/
pdest = strrchr(Pr->ID, ’ ’);
pos = pdest - Pr->ID;
mod_id = malloc(pos + 1);
strncpy(mod_id, Pr->ID, pos);
mod_id[pos] = ’\ 0’;

pos ++; /*x skip ’_7 */

opt_id = malloc(strlen(Pr->ID) - pos + 1);
strcpy(opt_id, Pr->ID + pos);
opt_id[strlen(Pr->ID) - pos] = ’\ 0’;

get_method_helpfile with_ids(Met, mod_id, opt_id, helpfile);

free(mod_id);
free(opt_id);

int SelectModel(int user, Planning *pt_plan, Model **listmodel, Family **familie

11



Pricing **pricings, Model *#*mod)

int k, choice = 0, i = 0;
char fhelp_name[MAX PATH_LEN] = "";
char msg, answer[3];

if ((strlen(premia man dir) + strlen(path_sep) + strlen("mod_doc.pdf")) >= MAX
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_TOO_LONG]) ;
exit (FAIL);
}

strcpy(fhelp_name, premia_man_dir);
strcat(fhelp_name, path_sep);
strcat (fhelp_name, "mod_doc.pdf");

Fprintf (TOSCREEN, "\ n MODEL CHOICE:\ n\ n");

while (listmodel[i] != NULL)

{
if (Premia_model_has_products(listmodel[i], families, pricings) == 0K)
Fprintf (TOSCREEN, "%-20s %d\ n", listmodel[i]->ID, i + 1);
i=1i+1;
}

Fprintf (TOSCREEN, "\ nChoice (h or any letter for help)?: ");
do
{
k = 0;
msg = (char)tolower (fgetc(stdin));
answer [k++] = msg;
while ((msg '= ’\ n’) && (msg != EOF))
{
msg = (char)fgetc(stdin);
if (k <= 2)
answer [k++] = msg;
+

answer[--k] = ’\ 0’;

if (isalpha(answer[0]) != 0)
{

12



choice = 0;
premia_spawnlp(fhelp name);
Fprintf (TOSCREEN, "\ nNew value?: ");

+
else if (isdigit(answer[0]) != 0)
{
if (answer[1] != ’\ 0’ && isdigit(answer[1]) == 0)
choice = 0;
else
choice = atoi(answer);
if ((choice <= 0) || (choice > 1))
{
Fprintf (TOSCREEN, "\ nBad Choice: should range between 1 and %d !
}
}
}
while ((choice <= 0) || (choice > i));

Fprintf (TOSCREEN, "\ n");

if ((0 < choice) && (choice <= 1i))
{
*mod = listmodel[choice - 1];
return ((*mod)->Get) (user, pt_plan, *mod);

}
Fprintf (TOSCREEN, "Bad Choice!\ n");

return PREMIA NONE;

/**

* Premia match_model_option

*

* Checks if a given option can be priced in a given

* model. If yes returns OK otherwise FAIL

*/

int Premia_match_model_option(Model *pt_model, Option *pt_opt, Pricing **pricing

{

13



PricingMethod **cur_pricing;
char model_family[MAX_ CHAR_X3] = "";
int 1, m, old_init;

old_init = pt_opt->init;
pt_opt->Init(pt_opt, pt_model);
strcpy(model _family, pt_model->ID);
strcat (model family, "_");

strcat (model family, pt_opt->ID);

1 =20;
while ((pricing[1l] !'= NULL) && (strcmp(model family, pricing[1]->ID) != 0))
1++;
if ((pricing[1l] != NULL) && strcmp(model family, pricing[l]->ID) == 0)
{
m= 0;
cur_pricing = (pricing[1l])->Methods;
while (cur_pricing[m] != NULL)
{
if ((cur_pricing[m])->CheckOpt(pt_opt, pt_model) == 0K)
break;
else
m++;

I

if (cur_pricing[m] != NULL)
{
/* Free option because an other option is choosen to be priced, this
one will never be freed */
if (old_init == 0) free_premia_option(pt_opt);
return 0OK;

}

/* if the model was wrong, the size parameter of the option if any may be
wrong. Need to re-initialize */

pt_opt->init = old_init;

/* to avoid memory leaks */

if (old_init == 0) free_premia_option(pt_opt);

14



return FAIL;
}

~
*
*

SelectOption:
Oparam user:
Oparam pt_plan:
Oparam L_listopt:
Oparam pt_model:
@param pricing:
Oparam opt:

* X X X X X X X ¥

@return

*/

int SelectOption(int user, Planning *pt_plan, Family **L_listopt, Model *pt_mode
{

int i, j, choice, k;

Family *list;

char family_name [MAX_CHAR_X3] = "", dummy[MAX_CHAR_X3] = "";

char msg, answer[3];

do

{
Fprintf (TOSCREEN, '\ n____ OPTION CHOICE:\ n\ n");
i=0;
while (L_listopt[i] != NULL)
{

if (MatchingPricing(pt_model, *(L_listopt[i]) [0], pricing) == 0)
{
list = L_listopt[il;
if ((strlen(premia man_dir) + strlen(path_sep)) >= MAX CHAR_X3)
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_T00_LONG]);
exit (FAIL);
+
strcpy(family name, premia man_dir);
strcat(family name, path_sep);
if ((strlen("Opt") + 2 * strlen(path_sep) + 2 * strlen((xlist) [0]-
+ strlen("_doc.pdf")) >= MAX_CHAR X3)
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_T00_LONG]);

15



exit (FAIL);
+

strcpy (dummy, "opt");
strcat (dummy, path_sep);
strcat (dummy, (*1list)[0]->ID);
strcat (dummy, path_sep);
strcat (dummy, (*list) [0]->ID);
strcat (dummy, " _doc.pdf");
for (k = 0; k < (int)strlen(dummy); k++)
dummy [k] = (char)tolower (dummy [k]) ;
if ((strlen(family name) + strlen(dummy) >= MAX_CHAR X3))
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH_T00_LONG]);
exit (FAIL);
+

strcat(family name, dummy);
Fprintf (TOSCREEN, "\ nFamily %s\ n", (xlist) [0]->ID);
j=0;
while ((*1list)[j] !'= NULL)
{
if (Premia_match_model option(pt_model, (*list)[j], pricing) =
Fprintf (TOSCREEN, "%-20s %d\ n", (xlist)[j]->Name, j + 1);
j=i+t Ly
}

Fprintf (TOSCREEN, "\ nChoice (0 for NextFamily, h for help)?: ");
do
{
k = 0;
msg = (char)tolower (fgetc(stdin));
answer [k++] = msg;
while ((msg !'= ’\ n’) && (msg != EOF))
{
msg = (char)fgetc(stdin);
if (k <= 2)
answer [k++] = msg;
}
answer [--k] = ’\ 0’;
if (isdigit(answer[0]) == 0)

16



choice = j + 1;

if (answer[0] == ’h’)
{
premia_spawnlp(family name);
+
Fprintf (TOSCREEN, "\ nNew value?: ");
}
else
{

choice = atoi(answer);
if ((choice < 0) || (choice > j))
{

Fprintf (TOSCREEN, "\ nBad Choice: should range between
}

+
while ((choice < 0) || (choice > j));

Fprintf (TOSCREEN, "\ n");

if ((0 < choice) && (choice <= j))
{
xopt = (*list) [choice - 1];

return ((*opt)->Get) (user, pt_plan, *opt, pt_model);
}

Fprintf (TOSCREEN, "\ n");

}
i =1+ 1; /*choice=0%/
+
Fprintf (TOSCREEN, "No more families!\ n");
}
while (1);

return PREMIA NONE;

17



~
*
*

MatchingPricing:
Oparam user:
Oparam pt_model:
Oparam pt_option:
Oparam pricing:

Search in pricings to detect a valid pricing for the couple
(<tt>pt_model</tt>, <tt>pt_option</tt>). Only one pricing can be valid and
in that case it is valid for the whole family.

¥ K X X XK X X X X ¥ X

Q@return <tt>0K</tt> or <tt>FAIL</tt>

*/

int MatchingPricing(Model *pt_model, Option *pt_option, Pricing **pricing)
{

int i = -1;

char dummy[MAX CHAR_X3];

if ((strlen(pt_model->ID) + 1 + strlen(pt_option->ID)) >= MAX_CHAR_X3)
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH TOO_LONG]);

exit (FAIL);
}
strcpy (dummy, pt_model->ID);
strcat (dummy, " _");
strcat (dummy, pt_option->ID);
do
{
i=1+1;
}

while ((strcmp(dummy, pricingl[i]->ID) != 0) && (pricing[i + 1] != NULL));

if (strcmp(dummy, pricing[i]->ID) == 0)
{

return 0K;

}
return FAIL;
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*

* X X X X X X X X X X X X

*

*

SelectPricing:
Oparam user:
Oparam pt_model:
@param pt_option:
Oparam pricing:
Oparam result:

Find the first pricing method which matches for the
couple (<tt>pt_model</tt>, <tt>pt_option</tt>) i.e like
Matching above then if matching succeed, the CheckMixing
method of pricing is called.

@return

/

int SelectPricing(int user, Model *pt_model, Option *pt_option, Pricing **pricin

{

int 1 = -1;
char dummy[MAX_CHAR_X3];

if ((strlen(pt_model->ID) + 1 + strlen(pt_option->ID)) >= MAX CHAR_X3)
{
Fprintf (TOSCREEN, "%s\ n", error_msg[PATH _TOO_LONG]);
exit (FAIL);
}

strcpy (dummy, pt_model->ID);
strcat (dummy, "_");
strcat (dummy, pt_option->ID);

while ((strcmp(dummy, pricing[i]->ID) != 0) && (pricing[i + 1] != NULL));

if (strcmp(dummy, pricing[i]->ID) == 0)
{
xresult = pricingli];
return ((*result)->CheckMixing) (pt_option, pt_model) ;
}
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Fprintf (TOSCREEN, "No choice available!\ n");

return PREMIA_NONE;
+

* SelectMethod:

* Q@param user:

* @param pt_plan:

* @param pt_pricing:
* @param opt:

* Q@param mod:

* QOparam met:

*
*

select a method by interacting with the user.
*/
int SelectMethod(int user, Planning *pt_plan, Pricing *pt_pricing, Option *opt,
{

int i, isub, choice, sublist[MAX MET], k;

char msg, answer[3];

PricingMethod **1list;
PricingMethod *dummy;

Fprintf (TOSCREEN, "\ n METHOD CHOICE:\ n\ n");

list = pt_pricing->Methods;
i=0;
isub = 0;

dummy = *list;

while (dummy != NULL)
{
if ((dummy->CheckOpt) (opt, mod) == 0OK)

{
Fprintf (TOSCREEN, "%-30s %d\ n", (pt_pricing->Methods[i])->Name, isub
sublist[isub] = 1i;
isub = isub + 1;

}

i=1i+1;
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list++;
dummy = *1list;

}

list = pt_pricing->Methods;
if (isub == 0)

{
Fprintf (TOSCREEN, "No methods available!\ n");
}
else
{
Fprintf (TOSCREEN, "\ nChoice?: ");
do
{
k = 0;
msg = (char)tolower (fgetc(stdin));
answer [k++] = msg;
while ((msg !'= ’\ n’) && (msg != EOF))
{
msg = (char)fgetc(stdin);
if (k <= 2)
answer [k++] = msg;
}
answer [--k] = ’\ 0’;
if (isdigit(answer[0]) == 0)
{
Fprintf (TOSCREEN, "\ nNew value?: ");
choice = 0;
+
else
{
choice = atoi(answer);
if ((choice <= 0) || (choice > isub))
{
Fprintf (TOSCREEN, "\ nBad Choice: should range between 1 and Y
+
}
+
while ((choice <= 0) || (choice > isub));

Fprintf (TOSCREEN, "\ n");
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if ((0 < choice) && (choice <= isub))
{
*met = *(list + sublist[choice - 1]);
return GetMethod(user, pt_plan, pt_pricing, *met, opt);
+

else
Fprintf (TOSCREEN, "Bad choice!\ n");

return FAIL;

int SelectTest(int user, Planning *pt_plan, Pricing *pt_pricing, Option *opt, Mo
{

int i, isub, choice = 0, sublist[MAX_MET], k;

char msg, answer[3];

DynamicTest **list;

DynamicTest *dummy;

if (pt_plan->Action == ’t’)
{
Fprintf(TOSCREEN, "\ n________ TEST CHOICE:\ n\ n");
list = pt_pricing->Test;
i=0;
isub = 0;

dummy = *1list;
while (dummy '= NULL)
{
if ((dummy->CheckTest) (opt, mod, met) == 0K)
{
Fprintf (TOSCREEN, "%s: %d\ n", dummy->Name, isub + 1);
sublist[isub] = i;
isub = isub + 1;
+
i=1+1;
list++;
dummy = *list;
+
list = pt_pricing->Test;

if (isub == 0)
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{
Fprintf (TOSCREEN, "No test available!\ n");

}
else
{
Fprintf (TOSCREEN, "\ nChoice?: ");
do
{
k = 0;
msg = tolower(fgetc(stdin));
answer [k++] = msg;
while ((msg '= ’\ n’) && (msg != EOF))
{
msg = fgetc(stdin);
if (k <= 2)
answer [k++] = msg;
}
answer [--k] = ’\ 0’;
if (isdigit(answer[0]) == 0)
Fprintf (TOSCREEN, "\ nNew value?: ");
else
{
choice = atoi(answer);
if ((choice <= 0) || (choice > isub))
{
Fprintf (TOSCREEN, "\ nBad Choice: should range between 1 a
}
}
}
while ((choice <= 0) || (choice > isub));

Fprintf (TOSCREEN, "\ n");
if ((0 < choice) && (choice <= isub))
{
*test = *(1list + sublist[choice - 1]);
return GetTest(user, pt_plan, pt_pricing, opt, *test);
}
else
Fprintf (TOSCREEN, "Bad choice!\ n");
+
return FAIL;
}
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else
return 0OK;

VLS
* Return the asset object with ID name
*

* Q@param name the name of the asset

* Q@return a valid PremiaAsset* or NULL

*/
PremiaAsset* premia_get asset_from name(const char *name)
{

PremiaAsset *asset;

for (asset = premia_assets; asset->name; asset++)

{

if (strcmp(name, asset->name)==0) return asset;

}
return NULL;

}

/ *
* @brief Return the model with ID name in a given asset world
*
* Oparam asset the considered assert world.
* @param name the name of the model
* @return a valid Model* or NULL
x/
Model* premia_get model from name(PremiaAsset *asset, const char *name)

{

Model **it model, **models;

models = asset—->models;
for (it_model = models; *it _model; it _model++)
{
Model *model = *it model;
if (strcmp(name, model->Name) == 0)
{
model->Init (model) ;
return model;

}
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return NULL;
}

/%%
@brief Return the option with ID name in the given (asset, model) world

Oparam asset the Premia asset
Oparam model a Premia model

Oparam name the name of the option
Oreturn a valid Option* or NULL

* X X X X ¥

*/
Option* premia_get_option_from_name(PremiaAsset *asset, Model *model, const char
{
Option **it_option;
Family **xit_family;
for (it_family = asset->families; *it_family; ++it_family)
{
Option **option_list = **it_family;
for (it_option = option_list; *it_option; ++it_option)
{
Option *option = *it_option;
if (strcmp(name, option->Name) == 0)
{
option->init = O;
option->Init(option, model);
if (Premia_match_model option(model, option, asset->pricings) != 0
{
printf ("Error: option %s is not compatible with model %s.\ n", n
return NULL;
}

return option;

}
return NULL;

by

/*%

* Q@brief Return the option and family with ID name in the given (asset, model)
*

* @param asset the Premia asset
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* @param model a Premia model
* Q@param name the name of the option
* @param family the family to be returned
* @return a valid Option* or NULL
*/
Option* premia_get option_and family from name(PremiaAsset *asset, Model *model,
{
Option **it_option;
Family **it_family;
for (it_family = asset->families; *it_family; ++it_family)
{
family = *it_family;
Option **option_list = **it_family;
for (it_option = option_list; *it_option; ++it_option)
{
Option *option = *it_option;
if (strcmp(name, option->Name) == 0)
{
option->init = O;
option->Init(option, model);
if (Premia_match_model option(model, option, asset->pricings) != 0
{
printf ("Error: option %s is not compatible with model %s.\ n", n
return NULL;
b

return option;

}
return NULL;

by

/*%
* @brief Return the method with ID name in the given (asset, model, option) wor

Oparam asset the Premia asset

Oparam model a Premia model

Oparam option a Premia option

Oparam name the name of the method
O@return a valid PricingMethod* or NULL

* % X X X ¥

*/
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PricingMethod* premia get method from name(PremiaAsset *asset, Model *model, Opt
{

Pricing **pricings;

Pricing *selectedPricing;

PricingMethod **it_method;

pricings = asset->pricings;
SelectPricing(0, model, option, pricings, &selectedPricing);
model->Init (model);
option->Init(option, model);
for (it_method = selectedPricing->Methods; *it_method; ++it_method)
{
PricingMethod *method = *it_method;
if (strcmp(name, method->Name) == 0)
{
method->Init (method, option);
if ((method->CheckOpt) (option, model) == 0K) return method;
printf ("Error: Method %s is not compatible.\ n", name);
}

}
return NULL;

/* GNU FILES x/

#undef MAX_CHAR

#define MAX_CHAR 240 /* 3% previous MAX_ CHARx/

#undef MAX_COLS

#define MAX_COLS 100 /* = max number of columns to be plotted */

void BuildGnuStuff (Planning *plan, Model *model, Option *option, Pricing *pricin

{

FILE *data, *gnu_data, *gnu_screen, *gnu file, *gnu_ tex;
FILE *metfile;

char line[MAX CHAR];

char last_car, car_read = ’e’, dummy[MAX_CHAR];

char xaxis[MAX_CHAR], yaxis[MAX_CHAR];

char *y_axis[MAX_COLS], *z_axis[MAX_COLS];

char gnutitle[MAX_CHAR];

char fig[100] [9];

int typegraph;

int graphno = 0, figno[MAX_METHODS];
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int icount, treatline = 0K;

char *nom, *noml;

int i, index, nodieze, vt, vt2, parl[MAX METHODS], par2[MAX METHODS];
#define XY 2
#define XYZ 3

#define GOTODBLEDIEZE(Y) do {last_car=car_read;car_read=(char)fgetc(Y);} while (
#define GOTODIEZE(Y) do {car_read=(char)fgetc(Y);} while ( (car_read!="#’)&& (

#define MKSTRING(s,X,Y,Z) strcpy(s,X);strcat(s,Y);strcat(s,Z)

#define TOLOWER (dummy) nom=noml=dummy; while(*nom) *nom++ = tolower (*noml++);

/* ======== (Create a datafile in the Gnu directory: NECESSARY 7?7 ====x/
data = fopen(PREMIA OUT, "r");
fseek(data, OL, SEEK SET);
gnu_data = fopen(GNUPLOT_DAT, "w");
fseek(gnu_data, OL, SEEK SET);
while (!feof(data))
{
car_read = (char)fgetc(data);
if (car_read != (char)EOF)
fputc(car_read, gnu_data);
}
fclose(data);
fclose(gnu_data);
/* */
/% Split & Fill "premia.out"
data = fopen(PREMIA OQUT, "r");
fseek(data, OL, SEEK_SET);

strcpy(line, "\ t");
for (i = 0; i <= plan->NumberOfMethods; i++)
{
sprintf (dummy, "Ys%d%s", method[i]->Name + 3, i, ".dat");
metfile = fopen(dummy, "w");

parl[i] = O;
par2[i] = 0;
nodieze = 0;
/* first copy the ’#’ commented lines and fill missing labels */
do
{

if (i == 0 && nodieze == 4)
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if (treatline == 0K)

fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 07;

/% strcpy (dummy, "#"); */
strcpy(dummy, (plan->Par) [0].Location->Vname);
if (CompareParameterNames(line, dummy) != 0K)
{
fprintf (metfile, "#%s\ n", (plan->Par) [0].Location->Vname);
pari[i] = 1;
treatline = FAIL,
+
nodieze++;

}
else if (i == 0 &% nodieze == 6 && plan->VarNumber == 2)
{
if (treatline == 0K)
fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 0’;
/% strcpy (dummy, "#"); */
strcpy (dummy, (plan->Par) [1].Location->Vname);
/* if (CompareParameterNames(line,dummy) !=0K)

x
* fprintf(metfile,"#%s\ n", (plan->Par) [1] .Location->Vname) ;
*  par2[i]=2;
* treatline=FAIL;
x  F ox/
/* fprintf (metfile, "##\ n"); */
nodieze++;
}
else if (i > 0 &% nodieze == 1)
{

if (treatline == 0K)

fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 0’;

/% strcpy (dummy, "#"); */
strcpy(dummy, (plan->Par) [0].Location->Vname);
if (CompareParameterNames(line, dummy) != 0K)
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{
fprintf (metfile, "#%s\ n", (plan->Par)[0].Location->Vname);

pari[i] = 1;
treatline = FAIL;
+
nodieze+t+;
}
else if (i > 0 && nodieze == 2 && plan->VarNumber == 2)
{

if (treatline == 0K)

fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 0°’;

/* strcpy (dummy, "#") ; x/

strcpy (dummy, (plan->Par)[1].Location->Vname);

if (CompareParameterNames(line, dummy) != 0K)
{

fprintf (metfile, "#%s\ n", (plan->Par)[1].Location->Vname);
par2[i] = 2;
treatline = FAIL;

}
nodieze++;
}
else
{

fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 0’;
treatline = 0OK;
}
if (line[0] == ’#’ && line[1] == ’#’) nodieze++;
+
while (!feof(data) &% (1ine[0] == ’#’ || line[0] == ’\ 0’));

/* now copy the data corresponding to that Pricing Method */
while (!feof(data) && line[0] != ’#’)
{
if (pari[i] == 1 && par2[i] == 0)
{
vt = (plan->Par) [0] .Min.Vtype;
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}

if ((vt == PDOUBLE)
{

|| (vt == DATE) ||

(vt == RGDOUBLE)

[l (vt ==

fprintf (metfile, "%1f\ t %s\ n", (plan->Par)[0].Min.Val.V_DQUB
fprintf (metfile, "%1f\ t %s\ n", (plan->Par) [0].Max.Val.V_DOUB

+
if ((vt == INT2)

{
fprintf (metfile,

+

(vt == BOOL))

"%\ t %s\ n", (plan->Par)[0].Min.Val.V_INT,
fprintf (metfile, "%d\ t %s\ n", (plan->Par)[0].Max.Val.V_INT,

fgets(line, sizeof(line), data);

line[strlen(line) -

1] = *\ 0°;

else if (pari[i] == 0 && par2[i] == 2)

{

}

else if (pari[i]

{

vt = (plan->Par) [1] .Min.Vtype;

if ((vt == PDOUBLE)
{

fprintf (metfile, "%s\ t %1f\ n", line,
fprintf (metfile, "%s\ t %1f\ n", line,

+
if ((vt == INT2)
{

fprintf (metfile, "%s\ t %d\ n", line,
fprintf (metfile, "%s\ t %d\ n", line,

b

|| (vt == DATE) ||

(vt == BOOL))

fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 0’;

1 &&

par2[i] == 2)

vt = (plan->Par) [0] .Min.Vtype;

vt2 = (plan->Par) [1]
if ((vt == PDOUBLE)
vt = DOUBLE;
if ((vt == INT2)

vt = INT;
if ((vt2 == PDOUBLE)
vt2 = DOUBLE;
if ((vt2 == INT2)
vt2 = INT;
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.Min.Vtype;
I

(vt == DATE) ||

(vt == BOOL))

|| (vt2 == DATE) ||

(vt2 == BOOL))

(vt

== RGDOUBLE)

(v

(plan->Par) [1] .Min.Val.
(plan->Par) [1] .Max.Val.

(plan->Par) [1]
(plan->Par) [1]

(vt == RGDOUBLE)

(vt2 == RGDOUBLE)

.Min.Val.V
Max.Val.V

(vt ==

[l (vt2



if (vt == DOUBLE && vt2 == DOUBLE)
{
fprintf (metfile, "%1f\ ths\ t%lf\ n"
fprintf (metfile, "%1f\ ti%s\ t%lf\ n"
fprintf(metfile, "%1f\ t%s\ t%1f\ n"
fprintf (metfile, "%1f\ ti%s\ t%lf\ n"

, (plan->Par) [0] .Min.Val.V
(plan->Par) [0] .Max.Val.V
, (plan->Par) [0] .Max.Val.V

, (plan->Par) [0] .Min.Val.V

}
else if (vt == DOUBLE && vt2 == INT)
{
fprintf (metfile, "%1f\ tis\ t%d\ n", (plan->Par)[0].Min.Val.V_
fprintf (metfile, "%1f\ t%s\ t%d\ n", (plan->Par)[0].Min.Val.V_
fprintf (metfile, "%1f\ t%s\ t%d\ n", (plan->Par)[0].Max.Val.V_
fprintf (metfile, "%1f\ t’s\ t%d\ n", (plan->Par)[0].Max.Val.V_
+
else if (vt == INT &&vt2 == DOUBLE)
{
fprintf (metfile, "%d\ t%s\ t%1lf\ n", (plan->Par)[0].Min.Val.V_
fprintf (metfile, "%d\ t%s\ t%1lf\ n", (plan->Par)[0].Min.Val.V_
fprintf (metfile, "J%d\ tihs\ t¥%1lf\ n", (plan->Par) [0].Max.Val.V_
fprintf (metfile, "%d\ t%s\ t%1lf\ n", (plan->Par)[0].Max.Val.V_
+
else if (vt == INT &&vt2 == INT)
{

fprintf (metfile, "%d\ tiks\ t¥%d\ n", (plan->Par)[0].Min.Val.V_I
fprintf (metfile, "%d\ t%s\ t%d\ n", (plan->Par)[0].Min.Val.V_I
fprintf (metfile, "%d\ t%s\ t%d\ n", (plan->Par)[0].Max.Val.V_I
fprintf (metfile, "%d\ t%s\ t%d\ n", (plan->Par) [0].Max.Val.V_I
}
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 07;

}

else

{
fprintf (metfile, "%s\ n", line);
fgets(line, sizeof(line), data);
line[strlen(line) - 1] = ’\ 07;

}

b
fclose(metfile);

by
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fclose(data);
/*
/* Getting labels from Planning directly */
gnu_screen = fopen(GNUPLOT_SCREEN_PLT, "w");
gnu_file = fopen(GNUPLOT FILE PLT, "w");

if (plan->VarNumber == 2) /*3D-graph*/
{
typegraph = XYZ;
strcpy(xaxis, (char *) (plan->Par) [0].Location);
strcpy(yaxis, (char *)(plan->Par) [1].Location);

else /*2D-graph*/
{
typegraph = XY;
strcpy (xaxis, (char *) (plan->Par) [0].Location);
}
for (index = 0; index <= plan->NumberOfMethods; index++)
{
sprintf (dummy, "Y%s%d%s", method[index]->Name + 3, index, ".dat");
metfile = fopen(dummy, "r");
switch (typegraph)
{
case XY:
if (index == 0)
{
GOTODBLEDIEZE (metfile);
GOTODBLEDIEZE (metfile) ;
}
GOTODBLEDIEZE (metfile) ;
GOTODBLEDIEZE (metfile);
GOTODBLEDIEZE (metfile);
if (index == 0)
{
do
{
GOTODIEZE(metfile);
fscanf (metfile, "Ys", dummy);
y_axis[graphno] = malloc(MAX_CHAR);
if (y_axis[graphno] == NULL)
{
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Fprintf (TOSCREEN, "allocation error - aborting");
exit (0);
}
strcpy (y_axis[graphno++], dummy);
+
while (!feof(metfile));
}
break;
case XYZ:
if (index == 0)
{
GOTODBLEDIEZE (metfile);
GOTODBLEDIEZE (metfile);
}
GOTODBLEDIEZE (metfile);
GOTODBLEDIEZE (metfile);
GOTODBLEDIEZE (metfile);
figno[index] = 0;
while (!feof(metfile))
{
GOTODIEZE(metfile);
fscanf (metfile, "%s", dummy);
z_axis[graphno] = malloc(MAX_CHAR);
if (z_axis[graphno] == NULL)
{

Fprintf (TOSCREEN, "allocation error - aborting");
exit (0);
}
strcpy(z_axis[graphno++], dummy) ;
figno[index]++;
}
break;
default:
break;

}

fclose(metfile);

/* ========= START the Gnuplot scripts ======== %/
begin_gnu(gnu_screen) ;
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begin_gnu(gnu file);
fprintf(gnu_file, "set terminal latex \ n");

/*Completing the new Gnu filesx/

strcpy(gnutitle, "Model:");

strcat(gnutitle, model->Name);

strcat(gnutitle, "/Option:");

strcat(gnutitle, option->Name);

/*

strcat(gnutitle,"/PricingMethod:");

strcat (gnutitle,method->Name) ;

*/

fprintf (gnu_screen, "set title \ "%s\ "\ n", gnutitle);

fprintf (gnu_screen, "set xlabel \ "%s\ "\ n", xaxis);

switch (typegraph)

{
case XVY:
strcpy(y_axis[graphno - 1], "The End!");
for (icount = 0; icount < graphno - 1; icount++)
{

sprintf (&fig[icount] [0], "figld.tex", icount);
fprintf(gnu_file, "set output \ "/%s\ "\ n", figl[icount]);
fprintf(gnu_screen, "set ylabel \ "%s\ "\ n", y_axis[icount]);
free(y_axis[icount]);
fprintf (gnu_screen, "plot ");
fprintf(gnu_file, "plot ");
for (index = 0; index < plan->NumberOfMethods; index++)

{
sprintf (dummy, "Y%s%d%s", method[index]->Name + 3, index, ".dat");
fprintf (gnu_screen, "\ "%s\ " using 1:%d 1t %d,", dummy, icount +
fprintf(gnu_file, "\ "%s\ " using 1:%d 1t %d,", dummy, icount + 2,
+

sprintf (dummy, "Y%s%d%s", method[plan->NumberOfMethods]->Name + 3, plan
fprintf (gnu_screen, "\ "%s\ " using 1:%d 1t %d", dummy, icount + 2, ic
fprintf(gnu_file, "\ "%s\ " using 1:%d 1t %d", dummy, icount + 2, icou
fprintf (gnu_screen, "\ npause -1 \ "Next graph: %s\ "\ n", y_axis[icou
fprintf(gnu_file, "\ n");

}

break;
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case XYZ:
fprintf (gnu_screen, "set ylabel \ "%s\ "\ n", yaxis);
fprintf(gnu file, "set ylabel \ "%s\ "\ n", yaxis);
fprintf (gnu_screen, "set parametric\ n");
fprintf(gnu_file, "set parametric\ n");
for (index = 0; index <= plan->NumberOfMethods; index++)
{
for (icount = 0; icount < figno[index] - 1; icount++)
{
sprintf (&figlicount] [0], "figlkd.tex", icount + index);
fprintf(gnu_file, "set output \ "%s\ "\ n", fig[icount + index]);

fprintf(gnu_screen, "set zlabel \ "%s\ "\ n", z_axis[icount + inde
free(z_axis[icount + (figno[index] - 1)*index]);
sprintf (dummy, "%s%d%s", method[index]->Name + 3, index, ".dat");
if (par2[index] != 0)
{
fprintf (gnu_screen, "splot \ "%s\ "\ t using 1:%d:%d 1t %d\ n"
fprintf (gnu_screen, "pause -1 \ "NEXT : Plot\ "\ n");
fprintf(gnu_file, "splot \ "%s\ "\ t using 1:%d:%d 1t %d\ n",

else
{
fprintf (gnu_screen, "splot \ "%s\ "\ t using 1:2:%d 1t %d\ n",
fprintf(gnu_screen, "pause -1 \ "NEXT : Plot\ "\ n");
fprintf(gnu_file, "splot \ "%s\ "\ t using 1:2:%d 1t %d\ n", d
}

+
break;
default:
break;

3

fclose(gnu_screen);
fclose(gnu_file);

Now make the LaTeX output file

if (make_titles_file(TITLES_TEX, model, option, pricing, method, plan->NumberQ

{
gnu_tex = fopen(GNU_TEX, "w");
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MKSTRING (dummy, "mod/", model->ID, "/");
strcat (dummy, pricing->ID);
strcat (dummy, "/");

TOLOWER (dummy) ;
fprintf(gnu_tex, "hhhkkshs\ n", "../Src/", dummy);
for (i = 0; i <= plan->NumberOfMethods; i++)

{

strcpy (dummy, method[i]->Name) ;
TOLOWER (dummy) ;
fprintf (gnu_tex, "%44%%s\ n", dummy);
}

strcpy (dummy, pricing->ID);

strcat (dummy, "/");

TOLOWER (dummy) ;

fprintf (gnu_tex, "%A%%%s\ n", dummy);

begin_tex_file(gnu_tex);

for (icount = 0; icount < graphno - 1; icount++)
{
fprintf(gnu_tex, "\ \ input{’s}\ n\ n", TITLES_TEX);
fprintf (gnu_tex, "\ \ vspace{l.5cm}\ n");
fprintf (gnu_tex, "\ \ input{’s}\ n", figlicount]);
if (icount < (graphno - 2))
fprintf(gnu_tex, "\ \ newpage\ n");
}
end_tex_file(gnu_tex);
fclose(gnu_tex);
}
/*

Fprintf (TOSCREEN, "\ nGnuplot data file:\ t%s\ n", GNUPLOT_DAT);
FurtherMsg() ;
return;
}
int make titles_file(char *name, Model *pt_model, Option *pt_option, Pricing *pt

{
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FILE *titles_tex, *metfile;

char doc_pdf_name[MAX CHAR], line[MAX CHAR], dummy[MAX_ CHAR];
char *p, *pil;

int i, index, lineno = O;

titles_tex = fopen(name, "w");

fprintf(titles_tex, "\ \ begin{alltt}\ n");

[k ———=== Write now parameters from each method-file to "titles_tex" —-———-—- *
i=0;
for (index = 0; index <= metno; index++)

{

sprintf (dummy, "%s%d%s", pt_method[index]->Name + 3, index, ".dat");
if ((metfile = fopen(dummy, "r")) == NULL)

{
Fprintf (TOSCREEN, "Unable to open the data file\ n");
return 2;
+
fseek(metfile, OL, SEEK SET);
do
{

fgets(line, sizeof(line), metfile);
line[strlen(line) - 1] = ’\ 07;

if (line[0] == ’#’ && line[1] == ’#’ && line[2] != ’\ 0’)
{
it++;
switch (i)
{
case 1:
/¥ ————= Links for the MODEL ----- */
strcpy(doc_pdf _name, "../");

strcat(doc_pdf name, pt_model->ID);

strcat(doc_pdf name, " _doc.pdf");

p = pl = doc_pdf_name;

while (*p) *p++ = (char)tolower (xpl++);

fprintf(titles_tex, "\ \ textcolor{darkblue}{Model:}\ \ href{y
lineno++;

break;
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case 2:
/* ---- Links for the OPTION ----- */
strcpy(doc_pdf_name, "../../../opt/");
strcat(doc_pdf_name, pt_option->ID);
strcat(doc_pdf_name, "/");
strcat(doc_pdf_name, pt_option->Name);
strcat(doc_pdf_name, " _doc.pdf");
p = pl = doc_pdf_name;
while (*p) *p++ = (char)tolower (*pl++);
fprintf(titles_tex, "\ \ textcolor{darkblue}{Option:}\ \ href{
lineno++;
break;

default:
/*  ———== Links for each PRICING METHOD ---- */
strcpy(doc_pdf_name, pt_method[index]->Name);
strcat(doc_pdf name, " _doc.pdf");
p = pl = doc_pdf_name;
while (*p) *p++ = (char)tolower (*pl++);
fprintf(titles_tex, "\ \ textcolor{darkblue}{Pricing Method:}\
lineno++;
break;

+
else if (line[0] == ’#’ && line[1] != ’#’)
{
fprintf(titles_tex, "%s\ n", line + 1);
lineno++;
if (lineno == 40)
{
lineno = 0;
fprintf(titles_tex, "\ \ newpage\ n");
+

+
while (!feof(metfile) && line[0] != ’\ 07);

fclose(metfile);

}
fprintf(titles_tex, "\ \ end{alltt}\ n");
fclose(titles_tex);
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}

return 0OK;

void begin_tex file(FILE *f_tex)

{

by

fprintf (f_tex,
fprintf (f_tex,
fprintf (f_tex,

fprintf (f_tex,
fprintf (f_tex,

"\ \ documentclass[12pt,adpaper]{article}\ n");
"\ \ input premiamblegraph\ n");
"\ \ input premiadata\ n");

"\ \ begin{document}\ n");
"\ \ bigus\ n");

void end tex file(FILE *f tex)

{

by

fprintf(f_tex, "\ n");
fprintf(f_tex, "\ \ input premiaendnobib\ n");
fprintf (f_tex, "\ \ end{document}\ n");

void begin_gnu(FILE *fp)

{

fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,
fprintf (fp,

"set
"set
"set
"set
"set
"set
"set
"set
"set
"set
"set
"set
"set
"set
"set

noclip points\ n");

clip one\ n");

noclip two\ n");

border\ n");

boxwidth\ n");

dummy x,y\ n");

format x \ "%cke\ "\ n", %7, ’g’);
format y \ "%c%c\ "\ n", ’%’, ’g’);
format z \ "%ckec\ "\ n", %7, ’g’);
grid\ n");

key\ n");

nolabel\ n");

noarrow\ n");

nologscale\ n");

offsets 0, 0, 0, O\ n");

nopolar\ n");

angles radians\ n");

style data lines\ n");

n") ;



void WellcomeMsg(int user)

{
Fprintf (user, "%s\ D", "skksksokkskokskokkkkskskokkfokskokkokokskokokkokokkkookokkokk ) 5
Fprintf (user, "\ t%s\ n", "WELCOME TO PREMIA");
Fprintf(user, %S\ n\ D", Mseckkskskokskskskokskokokskokokokskokokskokokoskskokoksksk ok sk ok kokskokokskkok 1)
return;

}

int NextSession(Planning *pt_plan, char action, int user)
{

char msg = ’t’;

FILE xlogfile;

if ((pt_plan->VarNumber > 0) || (action == ’t’))
{
if ((logfile = fopen(PREMIA_LOG, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to open the log file\ n");
return 2;
}
fprintf (logfile, "%s", "PREMIA\ n");
fclose(logfile);
}
Fprintf (user, "\ nNext Session?(n next session, e to exit)\ n");
while ((msg !'= ’e’) && (msg !'= ’n’))
scanf ("Y%c", &msg);
if (msg == ’e’)
{
if ((logfile = fopen(SESSION_LOG, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to open the session file\ n");
return 2;
+
fprintf(logfile, "%s", "PREMIA\ n");
fclose(logfile);
}
return (msg == ’e’);

by
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void FurtherMsg(void)
{

Fprintf (TOSCREEN, "%s", "skskokskokskskokskokskokokokokokokskokokokkokokkok ook ook ok sk ko k ok ok sk ok o ook
#ifndef WIN32

Fprintf (TOSCREEN, "%s %s\ n", "1. To view the results on the screen execute:\

Fprintf (TOSCREEN, "%s", "2. To preview a PDF output file on this run enter: \

Fprintf (TOSCREEN, "%s", " make output; acroread gnupremia.pdf\ n");
Fprintf (TOSCREEN, "%s", "3. To archive (PDF) this last run: \ n");
Fprintf (TOSCREEN, "%s", " bash_archive\ n");

#endif

#ifdef WIN32
Fprintf (TOSCREEN, "%s %s\ n", "1. To view the results on the screen execute:\

Fprintf (TOSCREEN, "%s", " (WinEdt: nothing to do) \ n");

Fprintf (TOSCREEN, "%s", "2. To preview a PDF output file on this run execute:

Fprintf (TOSCREEN, "%s", " out2pdf.bat  (WinEdt: Ctr+F11) \ n");

Fprintf (TOSCREEN, "%s", "3. To archive (PDF) this last run: \ n");

Fprintf (TOSCREEN, "%s", " archivepdf.bat (WinEdt: Ctr+F12 \ n");
#endif

Fprintf (TOSCREEN, "7S", "skkskskokokskokskokskskokskokok ko kokok ok ok skok ok okok ok ok ok ok ok ok kokok ok ok skok ok ok ok ok

return;

+
/* Desallocation of memory needed in Test->Res */
void FreeTest(DynamicTest *test)
{
int i = 0;
while (test->Res[i].Vtype '= PREMIA_NULLTYPE)
{
if (test->Res[i].Vtype == PNLVECT) pnl_vect_free(&(test->Res[i].Val.V_PNLV
it++;

b
return;
X
/* A buildgnustuf for Test output */

enum { TYPE_STD, TYPE LIM, TYPE DOUBLIM, TYPE_LIMDISC,
TYPE PAD, TYPE STD2D, TYPE STD 12, TYPE_TR_PATRYMARTINI
};

void BuildGnuStuffTest(Model *model, Option *option, Pricing *pricing, PricingMe
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FILE *gnu_screen, *gnu file, *gnu_ tex, *titles_tex, *output;

int typegraph = -1;

int write, k;

char doc_pdf name[MAX CHAR], *p, *pl, *nom, *noml, dummy[MAX CHAR], line[MAX_C

if ((strcmp(test->Name, "bsld_std_testl") == 0) || (strcmp(test->Name, "bsld_s
typegraph = TYPE_STD_12;

else if ((strcmp(method->Name, "TR_PatryMartini") == 0) || (strcmp(method->Nam
|| (strcmp(test->Name, "bsld_std_test3") == 0))
typegraph = TYPE_TR_PATRYMARTINTI;
else if (strcmp(option->ID, "STD") == 0)
typegraph = TYPE_STD;
else if (strcmp(option->ID, "LIM") == 0)
typegraph = TYPE_LIM;
else if (strcmp(option->ID, "LIMDISC") == 0)
typegraph = TYPE_LIMDISC;
else if (strcmp(option->ID, "DOUBLIM") == 0)
typegraph = TYPE_DOUBLIM;
else if (strcmp(option->ID, "PAD") == 0)
typegraph = TYPE_PAD;
else if (strcmp(option->ID, "STD2D") == 0)
typegraph = TYPE_STD2D;

/*printf ("%d\ n",typegraph) ;*/
/* GNU TO FILE */
if ((gnu_file = fopen(GNUPLOT_FILE PLT, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to create the Gnutofile file\ n");
return;
}
begin_gnu(gnu file);
fprintf(gnu_file, "set terminal latex \ n");
fprintf(gnu_file, "set size 1.,1.\ nset origin 0.,0.\ n");
switch (typegraph)
{
case TYPE STD: /*STDx*/
{
fprintf(gnu_file, "set xlabel \ "Time\ "\ n");
/*Stockmin and PLmin*/
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¥

fprintf(gnu_file, "set output \ "fig0.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the minimal P
fprintf(gnu file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with points
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figl.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA 0OUT);
/*Stockmax and PLmax*/
fprintf(gnu_file, "set output \ "fig2.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the maximal P
fprintf(gnu file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with points
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig3.tex\ "\ n");
fprintf(gnu file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA 0UT);
/*Stockmin and PLmin*/
fprintf(gnu_file, "set output \ "figd.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the mean PL.\
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with points
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figb.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu _file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA 0UT);

break;
case TYPE LIM: /*LIMx/

{

fprintf(gnu_file, "set xlabel \ "Time\ "\ n");

/*Stockmin and PLmin*/

fprintf(gnu_file, "set output \ "figO.tex\ "\ n");

fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the minimal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
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fprintf(gnu_file, "plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figl.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_0OUT);
/*Stockmax and PLmax*/
fprintf(gnu_file, "set output \ "fig2.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the maximal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig3.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA 0OUT);
/*Stockmean and PLmeanx/
fprintf(gnu_file, "set output \ "figd.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the mean PL.\
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figb.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA 0QUT);
/*Stockminbreached and PLminbreached*/
fprintf(gnu_file, "set output \ "fig6.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the minimal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:8 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig7.tex\ "\ n");
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fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:11 notitle\ n", PREMIA_OUT);
/*Stockmaxbreached and PLmaxbreached*/
fprintf(gnu_file, "set output \ "fig8.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the maximal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:9 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
"%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig9.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:12 notitle\ n", PREMIA_OUT);
/*Stockmeanbreached and PLmeanbreached*/
fprintf(gnu_file, "set output \ "figlO.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the mean PL a
fprintf(gnu file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:10 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figll.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:13 notitle\ n", PREMIA OUT);

~

break;

case TYPE DOUBLIM: /*DOUBLIMx*/

{

fprintf(gnu_file, "set xlabel \ "Time\ "\ n");
/*Stockmin and PLmin*/
fprintf(gnu_file, "set output \ "fig0.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the minimal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
\ "%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
\ "%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
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\ "%s\ "\ t using 18:19 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figl.tex\ "\ n");
fprintf(gnu file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA 0OUT);
/*Stockmax and PLmax*/
fprintf(gnu_file, "set output \ "fig2.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the maximal P
fprintf(gnu_file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:3 notitle ,\
"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
"%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
"%s\ "\ t using 18:19 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig3.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
/*Stockmean and PLmeanx/
fprintf(gnu_file, "set output \ "figd.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the mean PL.\
fprintf(gnu file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:4 notitle ,\
"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
"%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
"%s\ "\ t using 18:19 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "figh.tex\ "\ n");
fprintf(gnu_file, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_file, "set ylabel \ "PL\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA 0OUT);
/*Stockminbreached and PLminbreached*/
fprintf(gnu_file, "set output \ "fig6.tex\ "\ n");
fprintf(gnu_file, "set title \ "Stock’s trajectory to obtain the minimal P
fprintf(gnu file, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:8 notitle ,\
"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
"%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
"%s\ "\ t using 18:19 title \ "exercise Time\ " with po
fprintf(gnu_file, "set output \ "fig7.tex\ "\ n");

~ -

~ - - -

~ -
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}

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:11 notitle\ n", PREMIA_OUT);

/*Stockmaxbreached and PLmaxbreachedx*/

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "fig8.tex\ "\ n");

"set title \ "Stock’s trajectory to obtain the maximal P
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:9 notitle ,\

"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\

"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\

"%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
"%s\ "\ t using 18:19 title \ "exercise Time\ " with po
"set output \ "fig9.tex\ "\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:12 notitle\ n", PREMIA QUT);

~ - -

/*Stockmeanbreached and PLmeanbreached*/

fprintf(gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

break;
case TYPE PAD: /*PADx/

{

fprintf (gnu_file,
fprintf(gnu_file,

"set output \ "figlO.tex\ "\ n");

"set title \ "Stock’s trajectory to obtain the mean PL a
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:10 notitle ,\

"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\

"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\

"%s\ "\ t using 16:17 title \ "Spot Target\ " with poin
"%s\ "\ t using 18:19 title \ "exercise Time\ " with po
"set output \ "figll.tex\ "\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:13 notitle\ n", PREMIA_OUT);

= - - -

"set xlabel \ "Time\ "\ n");
"set size 1.,.7\ n");

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,

"set output \ "figO.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the minimal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with poin
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fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with po
"set output \ "fig2.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_QOUT);
"set output \ "figl.tex\ "\ n");
"set title \ "PathDep’s trajectory.\ "\ n");
"set ylabel \ "PathDep\ "\ n");
"plot \ "%s\ "\ t using 1:8 notitle\ n", PREMIA_QOUT);

/*Stockmax and PLmax*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "fig3.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the maximal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with po
"set output \ "figh.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_QUT);
"set output \ "figd.tex\ "\ n");
"set title \ "PathDep’s trajectory.\ "\ n");
"set ylabel \ "PathDep\ "\ n");
"plot \ "%s\ "\ t using 1:9 notitle\ n", PREMIA_QOUT);

/*Stockmin and PLminx*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "fig6.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the mean PL.\
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with po
"set output \ "fig8.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_QOUT);
"set output \ "fig7.tex\ "\ n");
"set title \ "PathDep’s trajectory.\ "\ n");
"set ylabel \ "PathDep\ "\ n");
"plot \ "%s\ "\ t using 1:10 notitle\ n", PREMIA_OUT);
"set size 1.,1.\ n");
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break;
case TYPE STD2D: /*STD2D*/

{

fprintf (gnu_file,
fprintf (gnu_file,

"set xlabel \ "Time\ "\ n");
"set size 1.,.7\ n");

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "figO.tex\ "\ n");

"set title \ "First Stock’s trajectory to obtain the min
"set ylabel \ "Stockl\ "\ n");

"plot \ "%s\ "\ t using 1:2 notitle , \ "%s\ "\ t using

\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with po

"set output \ "fig2.tex\ "\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_QUT);
"set output \ "figl.tex\ "\ n");

"set title \ "Second Stock’s trajectory.\ "\ n");

"set ylabel \ "Stock2\ "\ n");

"plot \ "%s\ "\ t using 1:8 notitle, \ "%s\ "\ t using 1

/*Stockmax and PLmax*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,

"set output \ "fig3.tex\ "\ n");

"set title \ "First Stock’s trajectory to obtain the max
"set ylabel \ "Stockl\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle , \ "%s\ "\ t using

\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with po

"set output \ "figh.tex\ "\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_QUT);
"set output \ "figd.tex\ "\ n");

"set title \ "Second Stock’s trajectory.\ "\ n");

"set ylabel \ "Stock2\ "\ n");

"plot \ "%s\ "\ t using 1:9 notitle, \ "%s\ "\ t using 1

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "fig6.tex\ "\ n");

"set title \ "First Stock’s trajectory to obtain the mea
"set ylabel \ "Stockl\ "\ n");

"plot \ "%s\ "\ t using 1:4 notitle , \ "%s\ "\ t using
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fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

break;

\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with po
"set output \ "fig8.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_QUT);
"set output \ "fig7.tex\ "\ n");
"set title \ "Second Stock’s trajectory.\ "\ n");
"set ylabel \ "Stock2\ "\ n");
"plot \ "%s\ "\ t using 1:10 notitle, \ "%s\ "\ t using
"set size 1.,1.\ n");

case TYPE_TR_PATRYMARTINI: /*TR_Patry*/

{

fprintf (gnu_file,

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLminx*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,

"set output \ "figO.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the minimal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Hedge times\ " with poin
"set output \ "figl.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_QUT);
"set output \ "fig2.tex\ "\ n");
"set title \ "Delta’s trajectory.\ "\ n");
"set ylabel \ "Delta\ "\ n");
"plot \ "%s\ "\ t using 1:8 notitle\ n", PREMIA_QOUT);

/*Stockmax and PLmax*/

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "fig3.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the maximal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 13:14 title \ "Hedge times\ " with poin
"set output \ "figd.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
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fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA 0UT);
"set output \ "figh.tex\ "\ n");

"set title \ "Delta’s trajectory.\ "\ n");

"set ylabel \ "Delta\ "\ n");

"plot \ "%s\ "\ t using 1:9 notitle\ n", PREMIA_QOUT);

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf(gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

break;

"set output \ "fig6.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the mean PL.\
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 15:16 title \ "Hedge times\ " with poin
"set output \ "fig7.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_QUT);
"set output \ "fig8.tex\ "\ n");
"set title \ "Delta’s trajectory.\ "\ n");
"set ylabel \ "Delta\ "\ n");
"plot \ "%s\ "\ t using 1:10 notitle\ n", PREMIA QOUT);

case TYPE STD 12: /* bsld testl or test2 */

{

fprintf (gnu_file,

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

"set output \ "figO.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the minimal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Hedge times\ " with poin
"set output \ "figl.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_QUT);
"set output \ "fig2.tex\ "\ n");
"set title \ "Delta’s trajectory.\ "\ n");
"set ylabel \ "Delta\ "\ n");
"plot \ "%s\ "\ t using 1:8 notitle\ n", PREMIA_QOUT);
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/*Stockmax and PLmax*/

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,

"set output \ "fig3.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the maximal P
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 13:14 title \ "Hedge times\ " with poin
"set output \ "figd.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_QOUT);
"set output \ "figh.tex\ "\ n");
"set title \ "Delta’s trajectory.\ "\ n");
"set ylabel \ "Delta\ "\ n");
"plot \ "%s\ "\ t using 1:9 notitle\ n", PREMIA_QOUT);

/*Stockmin and PLmin*/

fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,

fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf(gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
fprintf (gnu_file,
b

break;

default:
{

"set output \ "fig6.tex\ "\ n");
"set title \ "Stock’s trajectory to obtain the mean PL.\
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 15:16 title \ "Hedge times\ " with poin
"set output \ "fig7.tex\ "\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_QUT);
"set output \ "fig8.tex\ "\ n");
"set title \ "Delta’s trajectory.\ "\ n");
"set ylabel \ "Delta\ "\ n");
"plot \ "%s\ "\ t using 1:10 notitle\ n", PREMIA_OUT);

printf ("wrong type of graph\ n");

abort();
}

break;

}
fclose(gnu_file);
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/* TEX FILE */
if ((gnu_tex = fopen(GNU_TEX, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to create the Gnutex file\ n");
return;

3

/* Comments for LaTeX: needed for archival purposes */
fprintf (gnu_tex, "%%Test\ n");

MKSTRING (dummy, "mod/", model->ID, "/");

strcat (dummy, pricing->ID);

strcat (dummy, "/");

TOLOWER (dummy) ;

fprintf (gnu_tex, "%khkhhskhs\ n", "../Src/", dummy);
strcpy (dummy, method->Name) ;

TOLOWER (dummy) ;

fprintf (gnu_tex, "%%%%%s\ n", dummy);

strcpy (dummy, pricing->ID);

strcat (dummy, "/");

TOLOWER (dummy) ;

fprintf (gnu_tex, "%4%%%s\ n", dummy);

strcpy (dummy, test->Name);

TOLOWER (dummy) ;

fprintf (gnu_tex, "%%h%%%%%S\ n", dummy);

begin_tex_file(gnu_tex);

/* first page */

titles_tex = fopen(TITLES_TEX, "w");

fprintf(titles_tex, "\ \ begin{alltt}\ n");

/¥  —mm—m————————— Make links for the MODEL -----—---————————-—- x/
strcpy(doc_pdf_name, "../");

strcat(doc_pdf_name, model->ID);

strcat(doc_pdf_name, " _doc.pdf");

p = pl = doc_pdf_name;

while (*p) *p++ = tolower (*pl++);

fprintf(titles_tex, "\ \ textcolor{darkblue}{Model:}\ \ href{%s}{%s}\ n", doc_
/¥  —mmm—m—————— o Make links for the OPTION ---------——-——-- */
strcpy(doc_pdf _name, "../../../opt/");

strcat(doc_pdf_name, option->ID);

strcat(doc_pdf name, "/");

strcat(doc_pdf name, option->Name);

strcat(doc_pdf_name, " _doc.pdf");
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p = pl = doc_pdf_name;
while (*p) *p++ = tolower (xpl++);
fprintf(titles_tex, "\ \ textcolor{darkblue}{Option:}\ \ href{%s}{%s}\ n", doc
/¥ —mm—m—————— Make links for the PRICING METHOD -----——--——- x/
strcpy(doc_pdf_name, method->Name) ;
strcat(doc_pdf_name, " _doc.pdf");
p = pl = doc_pdf_name;
while (*p) *p++ = tolower (kpl++);
fprintf (titles_tex, "\ \ textcolor{darkblue}{Pricing Method:}\ \ href{%s}{%s}\
/¥ —mm—m——————— Make links for the Dynamic Test —--—---------- */
strcpy(doc_pdf_name, test->Name);
strcat(doc_pdf_name, " doc.pdf");
p = pl = doc_pdf_name;
while (*p) *p++ = tolower (xpl++);
fprintf(titles_tex, "\ \ textcolor{darkblue}{Dynamic Test:}\ \ href{%s}{V%s}\ n
/¥  —mm————————— Write now the parameters -——---—--——--—-—————-—- */
if ((output = fopen(PREMIA_QUT, "r")) == NULL)
{
Fprintf (TOSCREEN, "Unable to open the data file\ n");
return;

}
fseek(output, OL, SEEK_SET);

do
{
write = 0;
fgets(line, sizeof(line), output);
line[strlen(line) - 1] = ’\ 0’;

if (1ine[0] == ’\ 0°)
fprintf(titles_tex, "\ n");

if (line[0] == ’#’ && linel[l] != ’#’)
{
for (k = 0; k <= (int) (strlen(line) - 1); k++)
{
if (linel[k] == ’:7)
write = 1;
}

if (write == 1)
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fprintf(titles_tex, "%s\ n", line + 1);

}
}

while (!feof (output));

fclose(output) ;

fprintf(titles_tex, "\ \ end{alltt}\ n");

fclose(titles_tex);

fprintf (gnu_tex, "\ \ input{’%s}\ n", TITLES_TEX);

/*****************************************************************************

fprintf (gnu_tex,"\ \ \ \ \ \ href{../../../dyntesttrial.pdf}{Back to the
[ FHKAF KKK A KKK KA KA KA KK KA KA KK KK KK KK KKK K oK o Kok oK o KK oK oK KoK KoK KoK KoK KoK oK ok Kok Kok Kok K ok K

/%

fprintf (gnu_tex, "\ \ newpage\ n");

if ((typegraph == 0)
{
/* second pagex*/
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
/* third pagex/
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
/*fourth pagex/
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
}
if ((typegraph == 5)
{
/* second page*/
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,
fprintf (gnu_tex,

|| (typegraph

"\
"\
"\
"\

"\
"\
"\
"\

||\
u\
u\

"\
"\
"\
"\
"\
"\

~ -

input{fig0.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{figl.tex}\ n");

newpage\ n");

input{fig2.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig3.tex}\ n");

newpage\ n");

input{fig4.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{figh.tex}\ n");

(typegraph == 6)) /*for trpatry*/

s s s s

input{fig0.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{figl.tex}\ n\
vspace{2.5cm}\ n");
input{fig2.tex}\ n");

newpage\ n");

AUAVRANRNE A
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/* third pagex/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
/*fourth page*/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\

}

if ((typegraph == 1) || (typegraph == 2)) /* LIM or DOUBLIM */

{
/* fifth pagex/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
/* sixth pagex/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
/* seventh pagex*/
fprintf (gnu_tex, "\ input{figl0.tex}\ n\ \ \ \ \ n");
fprintf (gnu_tex, "\ \ vspace{2.5cm}\ n");
fprintf(gnu_tex, "\ \ input{figll.tex}\ n");

}

if ((typegraph == 3) || (typegraph == 4)) /* PAD or STD2D */

{
/* second pagex*/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\

input{fig3.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig4.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{figh.tex}\ n");

newpage\ n");

s s s

input{fig6.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig7.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig8.tex}\ n");

~ s

newpage\ n");

input{fig6.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig7.tex}\ n");

newpage\ n");

s s

input{fig8.tex}\ n\ \ \ \ \ n");
vspace{2.5cm}\ n");
input{fig9.tex}\ n");

newpage\ n");

~ -

input{fig0.tex}\ n\ \ \ \ \ n");
vspace{1.5cm}\ n");
input{figl.tex}\ n\ \ \ \ \ n");
vspace{1l.5cm}\ n");
input{fig2.tex}\ n");

newpage\ n");

s s s s
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/* third pagex/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
/*fourth page*/
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
fprintf (gnu_tex, "\
}

end_tex_file(gnu_tex);

fclose(gnu_tex);

/* GNU TO SCREEN */

input{fig3.tex}\ n\ \ \ \ \ n");
vspace{1.5cm}\ n");
input{fig4.tex}\ n\ \ \ \ \ n");
vspace{1.5cm}\ n");
input{figh.tex}\ n");

newpage\ n");

s s s

input{fig6.tex}\ n\ \ \ \ \ n");
vspace{1.5cm}\ n");
input{fig7.tex}\ n\ \ \ \ \ n");
vspace{1l.5cm}\ n");
input{fig8.tex}\ n");

~ s

if ((gnu_screen = fopen(GNUPLOT_SCREEN_PLT, "w")) == NULL)
{
Fprintf (TOSCREEN, "Unable to create the Gnutoscreen file\ n");
return;
}
begin_gnu(gnu_screen) ;
switch (typegraph)
{
case 0: /xSTDx/
{
fprintf (gnu_screen, "set xlabel \ "Time\ "\ n");
/*Stockmin and PLmin*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf(gnu_screen, "set title \ "Stock’s trajectory to obtain the minimal
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with
PREMIA OUT, PREMIA OUT, PREMIA 0OUT);

fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
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fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/

fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle ,\

\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with

PREMIA QUT, PREMIA_OUT, PREMIA QUT);

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,

fprintf (gnu_screen,

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);

"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmeanx/

fprintf (gnu_screen,

fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"

"set size 1.,.5\ nset origin 0.,.5\ n");
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fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

break;
case 1: /*LIMx/

{

fprintf (gnu_screen,

"set title \ "Stock’s trajectory to obtain the mean PL
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 8:9 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 10:11 title \ "exercise Time\ " with

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : EXIT\ "\ n");

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLmin*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf(gnu_file, "
\

\

\

PREMIA_QUT,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");
"set title \ "Stock’s trajectory to obtain the minimal
"set ylabel \ "Stock\ "\ n");
plot \ "%s\ "\ t using 1:2 notitle ,\
"%s\ "\ t using 1:14 title \ "Limit\ ",\
"%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
"%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA_QUT, PREMIA_QUT, PREMIA_QUT);
"set size 1.,.5\ nset origin 0.,0.\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");
"pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");
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fprintf(gnu_file, "plot \ "%s\ "\ t using 1:3 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA QUT, PREMIA OUT, PREMIA OUT, PREMIA QOUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmeanx*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf (gnu_screen, "set title \ "Stock’s trajectory to obtain the mean PL
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA OUT, PREMIA OUT, PREMIA OUT, PREMIA QOUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLminbreached\ "\ n");

/*Stockminbreached and PLminbreached*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf(gnu_screen, "set title \ "Stock’s trajectory to obtain the minimal
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:8 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA QUT, PREMIA QUT, PREMIA QUT, PREMIA QUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
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fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");

fprintf(gnu_screen, "plot \ "%s\ "\ t using 1:11 notitle\ n", PREMIA_QUT);
fprintf(gnu_screen, "set nomultiplot\ n");

fprintf (gnu_screen, "pause -1 \ "NEXT : PLmaxbreached\ "\ n");

/*Stockmaxbreached and PLmaxbreached*/
fprintf(gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf (gnu_screen, "set title \ "Stock’s trajectory to obtain the maximal
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:9 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA QUT, PREMIA _OUT, PREMIA QUT, PREMIA QOUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf(gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf(gnu_screen, "plot \ "%s\ "\ t using 1:12 notitle\ n", PREMIA_QUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLmeanbreached\ "\ n");

/*Stockmeanbreached and PLmeanbreached*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf (gnu_screen, "set title \ "Stock’s trajectory to obtain the mean PL
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_file, "plot \ "%s\ "\ t using 1:10 notitle ,\
\ "%s\ "\ t using 1:14 title \ "Limit\ ",\
\ "%s\ "\ t using 15:16 title \ "Spot Target\ " with poin
\ "%s\ "\ t using 17:18 title \ "exercise Time\ " with po
PREMIA OUT, PREMIA OUT, PREMIA OUT, PREMIA 0OUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf(gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:13 notitle\ n", PREMIA 0OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : EXIT\ "\ n");
}
break;
case 2: /+DOUBLIMx*/
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fprintf (gnu_screen,

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLminx*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

\
\
\
\
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,

/*Stockmax and PLmax
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

s

PREMIA_QUT,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

/*Stockmean and PLme
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the minimal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:2 notitle ,\

"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\

"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\

"%s\ "\ t using 16:17 title \ "Spot Target\ " with po
"%s\ "\ t using 18:19 title \ "exercise Time\ " with

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_QOUT);

"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmax\ "\ n");

*/
"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");
"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:3 notitle ,\
"%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
"%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
"%s\ "\ t using 16:17 title \ "Spot Target\ " with po
"%s\ "\ t using 18:19 title \ "exercise Time\ " with
PREMIA QUT, PREMIA QUT, PREMIA QUT, PREMIA QUT);
"set size 1.,.5\ nset origin 0.,0.\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");
"pause -1 \ "NEXT : PLmean\ "\ n");

an*/

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the mean PL
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fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:4 notitle ,\
\ "%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
\ "%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
\ "%s\ "\ t using 16:17 title \ "Spot Target\ " with po
\ "%s\ "\ t using 18:19 title \ "exercise Time\ " with
PREMIA OUT, PREMIA OUT, PREMIA OUT, PREMIA OUT, PREMIA OUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLminbreached\ "\ n");

/*Stockminbreached and PLminbreached*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf(gnu_screen, "set title \ "Stock’s trajectory to obtain the minimal
fprintf(gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:8 notitle ,\
\ "%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
\ "%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
\ "%s\ "\ t using 16:17 title \ "Spot Target\ " with po
\ "%s\ "\ t using 18:19 title \ "exercise Time\ " with
PREMIA QUT, PREMIA OUT, PREMIA OUT, PREMIA OUT, PREMIA QUT);
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf(gnu_screen, "plot \ "%s\ "\ t using 1:11 notitle\ n", PREMIA_QUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLmaxbreached\ "\ n");

/*Stockmaxbreached and PLmaxbreachedx*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,.5\ n");
fprintf (gnu_screen, "set title \ "Stock’s trajectory to obtain the maximal
fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf(gnu_screen, "plot \ "%s\ "\ t using 1:9 notitle ,\

\ "%s\ "\ t using 1:14 title \ "LowerLimit\ ",\

\ "%s\ "\ t using 1:15 title \ "UpperLimit\ ",\

\ "%s\ "\ t using 16:17 title \ "Spot Target\ " with po
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¥

PREMIA_QUT,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

/*Stockmeanbreached
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

PREMIA_QOUT,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

break;
case 3: /*PADx/

{

fprintf (gnu_screen,

/*Stockmin and PLmi
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

PREMIA_QOUT,

\ "%s\ "\ t using 18:19 title \ "exercise Time\ " with
PREMIA QUT, PREMIA OUT, PREMIA OUT, PREMIA OUT);

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:12 notitle\ n", PREMIA 0OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmeanbreached\ "\ n");

and PLmeanbreached*/

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the mean PL
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:10 notitle ,\
\ "%s\ "\ t using 1:14 title \ "LowerLimit\ ",\
\ "%s\ "\ t using 1:15 title \ "UpperLimit\ ",\
\ "%s\ "\ t using 16:17 title \ "Spot Target\ " with po
\ "%s\ "\ t using 18:19 title \ "exercise Time\ " with
PREMIA QUT, PREMIA OUT, PREMIA OUT, PREMIA OUT);

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:13 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : EXIT\ "\ n");

"set xlabel\ n");

nx/
"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.4\ nset origin 0.,.6\ n");
"set title \ "Stock’s trajectory to obtain the minimal
"set ylabel \ "Stock\ "\ n");
"plot \ "%s\ "\ t using 1:2 notitle ,\
\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po
\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with
PREMIA_QUT, PREMIA QUT);
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fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,.4\ nset origin 0.,.3\ n");

"set title \ "PathDep’s trajectory.\ "\ n");

"set ylabel \ "PathDep\ "\ n");

"plot \ "%s\ "\ t using 1:8 notitle\ n", PREMIA_OUT);
"set xlabel \ "Time\ " offset +2\ n");

"set size 1.,.4\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"set xlabel\ n");

"pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.4\ nset origin 0.,.6\ n");

"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle ,\

\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po
\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with

"set size 1.,.4\ nset origin 0.,.3\ n");

"set title \ "PathDep’s trajectory.\ "\ n");

"set ylabel \ "PathDep\ "\ n");

"plot \ "%s\ "\ t using 1:9 notitle\ n", PREMIA_OUT);
"set xlabel \ "Time\ " offset +2\ n");

"set size 1.,.4\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"set xlabel\ n");

"pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmeanx*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.4\ nset origin 0.,.6\ n");

"set title \ "Stock’s trajectory to obtain the mean PL
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:4 notitle ,\

\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po
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}

\ "%s\ "\ t using 13:14 title \ "exercise Time\ " with
fprintf (gnu_screen, "set size 1.,.4\ nset origin 0.,.3\ n");
fprintf(gnu_screen, "set title \ "PathDep’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PathDep\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:10 notitle\ n", PREMIA 0UT);
fprintf (gnu_screen, "set xlabel \ "Time\ " offset +2\ n");
fprintf (gnu_screen, "set size 1.,.4\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ "\ n");
fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "set xlabel\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : EXIT\ "\ n");

break;
case 4: /*STD2Dx/

{

fprintf (gnu_screen, "set xlabel\ n");

/*Stockmin and PLmin*/
fprintf (gnu_screen, "set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
fprintf (gnu_screen, "set size 1.,.4\ nset origin 0.,.6\ n");
fprintf(gnu_screen, "set title \ "First Stock’s trajectory to obtain the m
fprintf(gnu_screen, "set ylabel \ "Stockl\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:2 notitle ,\

\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po

\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with
fprintf (gnu_screen, "set size 1.,.4\ nset origin 0.,.3\ n");
fprintf (gnu_screen, "set title \ "Second Stock’s trajectory.\ " ,-1\ n");
fprintf (gnu_screen, "set ylabel \ "Stock2\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:8 notitle , \ "%s\ "\ t usin
fprintf (gnu_screen, "set xlabel \ "Time\ " offset +2\ n");
fprintf (gnu_screen, "set size 1.,.4\ nset origin 0.,0.\ n");
fprintf (gnu_screen, "set title \ "PL’s trajectory.\ " ,-1\ n");
fprintf(gnu_screen, "set ylabel \ "PL\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
fprintf (gnu_screen, "set nomultiplot\ n");
fprintf (gnu_screen, "set xlabel\ n");
fprintf (gnu_screen, "pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/
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fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.4\ nset origin 0.,.6\ n");

"set title \ "First Stock’s trajectory to obtain the m
"set ylabel \ "Stockl\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle ,\

\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po
\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with

"set size 1.,.4\ nset origin 0.,.3\ n");

"set title \ "Second Stock’s trajectory.\ "\ n");
"set ylabel \ "Stock2\ "\ n");

"plot \ "%s\ "\ t using 1:9 notitle , \ "%s\ "\ t usin
"set xlabel \ "Time\ " offset +2\ n");

"set size 1.,.4\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"set xlabel\ n");

"pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmeanx/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.4\ nset origin 0.,.6\ n");

"set title \ "First Stock’s trajectory to obtain the m
"set ylabel \ "Stockl\ "\ n");

"plot \ "%s\ "\ t using 1:4 notitle ,\

\ "%s\ "\ t using 11:12 title \ "Spot Target\ " with po
\ "%s\ "\ t using 15:16 title \ "exercise Time\ " with

"set size 1.,.4\ nset origin 0.,.3\ n");

"set title \ "Second Stock’s trajectory.\ "\ n");
"set ylabel \ "Stock2\ "\ n");

"plot \ "%s\ "\ t using 1:10 notitle , \ "%s\ "\ t usi
"set xlabel \ "Time\ " offset +2\ n");

"set size 1.,.4\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"set xlabel\ n");

"pause -1 \ "NEXT : EXIT\ "\ n");
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break;
case 5: /xTR_Patryx*/

{

fprintf (gnu_screen,

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLmin*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the minimal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:2 notitle ,\

\ "%s\ "\ t using 8:9 title \ "Hedge times\ " with poin

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle ,\

\ "%s\ "\ t using 10:11 title \ "Hedge times\ " with po

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmeanx/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the mean PL
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:4 notitle ,\

\ "%s\ "\ t using 12:13 title \ "Hedge times\ " with po

"set size 1.,.5\ nset origin 0.,0.\ n");
"set title \ "PL’s trajectory.\ "\ n");
"set ylabel \ "PL\ "\ n");
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}

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

break;
case 6: /*Testl and Test2x*/

{

fprintf (gnu_screen,

"plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");
"pause -1 \ "NEXT : EXIT\ "\ n");

"set xlabel \ "Time\ "\ n");

/*Stockmin and PLmin*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the minimal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:2 notitle ,\

\ "%s\ "\ t using 8:9 title \ "Hedge times\ " with poin

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:5 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmax\ "\ n");

/*Stockmax and PLmax*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");

"set title \ "Stock’s trajectory to obtain the maximal
"set ylabel \ "Stock\ "\ n");

"plot \ "%s\ "\ t using 1:3 notitle ,\

\ "%s\ "\ t using 10:11 title \ "Hedge times\ " with po

"set size 1.,.5\ nset origin 0.,0.\ n");

"set title \ "PL’s trajectory.\ "\ n");

"set ylabel \ "PL\ "\ n");

"plot \ "%s\ "\ t using 1:6 notitle\ n", PREMIA_OUT);
"set nomultiplot\ n");

"pause -1 \ "NEXT : PLmean\ "\ n");

/*Stockmean and PLmean*/

fprintf (gnu_screen,
fprintf (gnu_screen,
fprintf (gnu_screen,

"set size 1.,1.\ nset origin 0.,0.\ nset multiplot\ n"
"set size 1.,.5\ nset origin 0.,.5\ n");
"set title \ "Stock’s trajectory to obtain the mean PL
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by

fprintf (gnu_screen, "set ylabel \ "Stock\ "\ n");
fprintf (gnu_screen, "plot \ "%s\ "\ t using 1:4 notitle ,\

\ "%s\ "\ t using 12:13 title \ "Hedge times\ " with po

fprintf (gnu_screen, "set size 1.,.5\ nset origin 0.,0.\ n");
fprintf(gnu_screen, "set title \ "PL’s trajectory.\ "\ n");

fprintf (gnu_screen, "set ylabel \ "PL\ "\ n");

fprintf(gnu_screen, "plot \ "%s\ "\ t using 1:7 notitle\ n", PREMIA_QOUT);
fprintf(gnu_screen, "set nomultiplot\ n");

fprintf (gnu_screen, "pause -1 \ "NEXT : EXIT\ "\ n");

}

break;

default:
break;

}

fclose(gnu_screen);

return;
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