QuantLib::Observable

- obseners__

+ Observable()

+ Observable()

+ operator=()

+ ~Obsenrvable()

+ notifyObservers()

- registerObsenver()

- unregisterObserver()

[F 3. Termstructureconsistenmodelsin QuantLib1.2.]

QuantLib:: TermStructureConsistent
Model

- termStructure_

+ TermStructureConsistentModel()
+ termStructure()

?

QuantLib::G2
- sigma
QuantLib::GeneralizedHull
White
- speedstructure e ;
QuantLib::BlackKarasinski QuantLib::ExtendedCoxIngersollRoss + G2() - wlstructure QuantLib::HullWhite
-a - phi + dynamics() - speedperiods_ - phi_
- sigma_ — *+ discountBond() - volperiods_ + HullWhite()
+ ExtendedCoxIngersollRoss() + discountBond() -a_ + tree()
+ BlackKarasinski() + tree() + discountBondOption() - sigma_ + dynamics()
+ dynamics() + dynamics() + swaption() - phi_ y :
; . . + discountBondOption()
+ tree() + discountBondOption() + discount() + GeneralizedHullWhite() + conwexityBias()
-a() # generateArguments() # generateArguments() + GeneralizedHullWhite() # generateArguments()
- sigma() # A() #A() .
+ dynamics() #A()
#B()
. + tree()
- sigmaP()
V() - speed()
- vol()
- a()
- sigma()
- b()
- eta()
- rho()
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