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NAME
Swaplnde& — base class for swap-rate irxde

SYNOPSIS
#i ncl ude <ql /i ndexes/ swapi ndex. hpp>

InheritsInterestRatelndex.

Inherited byChfLiborSwaplsdaFix, EuriborSwaplfrFix , EuriborSwaplsdaFixA,
EuriborSwaplsdaFixB, EurLiborSwaplfrFix , EurLiborSwaplsdaFixA , EurLiborSwaplsdaFixB ,
GbpLiborSwaplsdaFix, JpyLiborSwaplsdaFixAm, JpyLiborSwaplsdaFixPm,
OvernightindexedSwaplindex UsdLiborSwaplsdaFixAm, and UsdLiborSwaplsdaFixPm.

Public Member Functions

Swaplndex(const std::string &familyName, conBeriod &tenor, Natural settlementDaysCurrency
curreng, constCalendar &fixingCalendar, constPeriod &fixedLegTenor,
BusinessDayComention fixedLegCorention, consDayCounter &fixedLegDayCounter,
const boost::shared_pttkorindex > &iborindex)

Swaplndex(const std::string &familyName, conBeriod &tenor, Natural settlementDaysCurrency
curreng, constCalendar &fixingCalendar, constPeriod &fixedLegTenor,
BusinessDayComention fixedLegCorention, consDayCounter &fixedLegDayCounter,
const boost::shared_pttorindex > &iborlndex, consHandle< YieldTermStructure >
&discountingTermStructure)

InterestRatelndex interface

Date maturityDate (constDate &valueDate) const
Inspectors

Period fixedLegTenor () const

BusinessDayComention fixedLegConvention () const
boost::shared_ptriborindex > iborindex () const

Handle< YieldTermStructure > forwardingTermStructure () const

Handle< YieldTermStructure > discountingTermStructure () const

bool exogenousDiscoun() const

boost::shared_ptr¥anillaSwap > underlyingSwap (constDate &fixingDate) const

Other methods

virtual boost::shared_ptrSwaplndex> clone (constHandle< YieldTermStructure >
&forwarding) const
returns a copof itself linked to a different forwarding curve

virtual boost::shared_ptrSwaplndex> clone (constHandle< YieldTermStructure >
&forwarding, consHandle< YieldTermStructure > &discounting) const
returns a copof itself linked to different curves

virtual boost::shared_ptrSwaplndex> clone (constPeriod &tenor) const
returns a copof itself with different tenor

Protected Member Functions
Rate forecastFixing(constDate &fixingDate) const
It can be werridden to implement particular ceentions.

Protected Attributes
Period tenor_
boost::shared_ptriborindex > iborindex_
Period fixedLegTenor_
BusinessDayComrention fixedLegConvention_
bool exogenousDiscount_
Handle< YieldTermStructure > discount_
boost::shared_ptr¥anillaSwap > lastSwap_
Date lastFixingDate_
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Additional Inherited Members
Detailed Description
base class for swap-rate ixde

Member Function Documentation
boost::shared_ptr<VanillaSwap> underlyingSwap (const Date & fixingDate) const
Warning
Relinking the term structure underlying the iraéll not have dfect on the returned swap.

Author
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