QuantLib::Observer

- observables__

QuantLib::Observable

+ Obsenver()

+ Obsenver()

+ operator=()

+ ~Obsener()

+ registerWith()

+ unregisterWith()

+ unregisterWithAll()

- obseners__

+ Observable()
+ Observable()
+ operator=()

+ ~Observable()

+ notifyObsenvers()

- registerObsenrver()

- unregisterObsenver()

+ update()

2. Calibratedmodelsin QuantLib1.2.]

QuantLib::CalibratedModel

# arguments_
# constraint_
# shortRateEndCriteria_

+ CalibratedModel()

+ update()

+ calibrate()

+ value()

+ constraint()

+ endCriteria()

+ params()

+ setParams()

# generateArguments()

QuantLib::GJRGARCHModel

\

/

QuantLib::LiborForwardModel

QuantLib::PiecewiseTimeDependent
HestonModel

# process__

QuantLib::HestonModel

+ GJRGARCHModel()
+ omega()

+ alpha()

+ beta()

+ gamma()

+ lambda()

+\0()

+ process()

# generateArguments()

# process__

+ HestonModel()
+ theta()

#T

# accrualPeriod_
# covarProxy

# process__

# swaptionVola

#s0_

# riskFreeRate
# dividendYield_
# timeGrid_

QuantLib::VarianceGammaModel

\

+ kappa()

+ sigma()

+ rho()

+\0()

+ process()

# generateArguments()

+ LiborForwardModel()
+3_0()

+ getSwaptionVolatilityMatrix()
+ discount()

+ discountBond()

+ discountBondOption()

+ setParams()

#w_0()

+ PiecewiseTimeDependentHeston

Model()

+ theta()

+ kappa()

+ sigma()

+ rho()

+v0()

+s0()

+ timeGrid()

+ dividendYield()
+ riskFreeRate()

QuantLib::ShortRateModel

# process__

+ ShortRateModel()
+ tree

+ VarianceGammaModel()
+ sigma()

+nu()

+ theta()

+ process()

# generateArguments()

QuantLib::BatesDoubleExp

Model

+ BatesDoubleExpModel()

+p()
+ nuDown()

+ nuUp()

+ lambda()

7

QuantLib::BatesDoubleExp
DetJumpModel

QuantLib::BatesModel

+ BatesModel()

+ nu()

+ delta()

+ lambda()

# generateArguments()

1

/

\

QuantLib::OneFactorModel

QuantLib:: TwoFactorModel

QuantLib::BatesDetJumpModel

QuantLib::BlackKarasinski

- a_
- sigma_

+ BatesDoubleExpDetJumpModel()
+ kappalLambda()
+ thetaLambda()

+ BatesDetJumpModel()
+ kappaLambda()
+ thetaLambda()

+ BlackKarasinski()
+ dynamics()

+ tree()

-a()

- sigma()

+ OneFactorModel()
+ ~OneFactorModel()
+ dynamics()

+ tree()

+ dynamics()
+ tree()

+ TwoFactorModel()

QuantLib::GeneralizedHull
White

- speedstructure_
- wolstructure_

- speedperiods_

- wlperiods__

-a_

- sigma_

- phi_

+ GeneralizedHullWhite()
+ GeneralizedHullWhite()
+ dynamics()

+ tree()

- speed()

- ol()

QuantLib::G2

- a_

- sigma_
-b_
-eta_
-rho_

QuantLib::OneFactorAffine
Model

- phi_

+ G2()
+ dynamics()

+ discountBond()

+ OneFactorAffineModel()
+ discountBond()

+ discountBond()

+ discount()

#A()

#B()

+ discountBond()

+ discountBondOption()
+ swaption()

+ discount()

# generateArguments()
#A()

#B()

- sigmaP()
- V()

-a()

- sigma()

- b()

- eta()

- rho()

QuantLib::CoxIngersollRoss

QuantLib::Vasicek

- theta_
-k_

- sigma_
-10_

#r0_
#a_
#b_

+ dynamics()
+ tree()

#A()

#B()

# theta()
#Kk()

# sigma()

# x0()

+ CoxIngersollRoss()
+ discountBondOption()

# sigma_
# lambda_

#A()
#B()
#a()
#Db()

+ Vasicek()
+ discountBondOption()
+ dynamics()

# lambda()
# sigma()

T

QuantLib::ExtendedCoxIngersollRoss

QuantLib::HullWhite

- phi_

- phi_

+ tree()

+ dynamics()

+ discountBondOption()
# generateArguments()
#A()

+ ExtendedCoxIngersollRoss()

+ tree()

#A()

+ HullWhite()

+ dynamics()

+ discountBondOption()
+ conwexityBias()

# generateArguments()
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