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NAME
FDDividendEngineBase< Scheme > — Abstract base class for dividend engines.

SYNOPSIS
#i ncl ude <ql / prici ngengi nes/vani |l a/fddi vi dendengi ne. hpp>
Inherits FDMultiPeriodEngine< Scheme >.

Inherited byFDDividendEngineM erton73< Scheme >, and FDDividendEngineShiftScale< Scheme
>,

Public Member Functions

FDDividendEngineBase (const boost::shared_ptf3eneralizedBlack ScholesProcess > & process,
Size timeSteps=100Size gridPoints=100, bool timeDependent=false)

Protected Member Functions

virtual void setupArguments (const PricingEngine::arguments *) const
void setGridLimits () const =0

void executel ntermediateStep (Size step) const =0
Real getDividendAmount (Sizei) const
Real getDiscountedDividend (Sizei) const

Detailed Description
template<template< class > class Scheme = CrankNicolson>
class QuantLib::FDDividendEngineBase< Scheme >" Abstract base class for dividend engines.
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