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class Base(Option

{
public:

std::string label;

double maturity; /*!< maturity of the option */

/* duplicates BaseModel::size, no other solution found sofar */

int size;

/* duplicates BaseModel::nTimeSteps, no other solution found sofar */
int nTimeSteps;

BaseOption();
BaseOption(const Param &ParamTab) ;
virtual ~BaseOption()

{
};

void dvar_girsanov(PnlVect #*res, const PnlVect *g, const PnlVect *x, double pa

/** Matrix path has size columns and
* (nTimeSteps + 1) rows be carefull this not
* natural.

*/

virtual double payoff(const PnlMat *) = 0;
virtual void print() const;

static double bound(int number_projection)

{



return std::log((double) number projection + 1);

}

static bool projection(const PnlVect *value, int number_projection)

{
if (pnl_vect_norm_two(value) < bound(number projection))
return false;

return true;

+
s
extern BaseOption *instantiate_ option(const Param &ParamMap) ;

#endif



