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ExponentialJumpldMesher(3) QuantLib ExponentialJumpldMesher(3)
NAME
ExponentialJumpldMesher
SYNOPSIS
#i ncl ude
<ql / nmet hods/ fi ni tedi ff erences/ nesher s/ exponenti al j unpldnesher. hpp>
Inherits Fdm1dMesher. |g
Public Member Functions n

ExponentialJumpldMesher (Size stepsReal beta,Real jumplintensity,Real eta,Real eps-jtle—3)
Real jumpSizeDensity (Real x) const a
Real jumpSizeDensity (Real x, Timet) const
Real jumpSizeDistribution (Real x) const

Real jumpSizeDistribution (Real x, Timet) const

Detailed Description
Mesher for a exponential jump process with high meegrsion rate and W jump intensityr

References: B. Hamhl. Howison, T. Kluge, Modelling spikes and pricing swing optionﬁs in
electricity markets, http://people.maths.ox.ac.uk/hambly/PDF/Papers/elec.pdf
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