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NoArbSabrinterpolation(3) QuantLib NoArbSabrinterpolation(3)

NAME
NoArbSabrinterpolation — no arbitrage sabr smile interpolation between discrete volatility points.

SYNOPSIS
#i ncl ude <ql / experinental /vol atility/noarbsabrinterpol ation. hpp>

InheritsI nterpolation.

Public Member Functions

template<class I1 , class I2NoArbSabrInterpolation (const I1 &xBegin, const |1 &xEnd, const 12
&yBegin, Timet, constReal &forward, Real alpha,Real beta,Real nu, Real rho, bool
alphalsFixed, bool betalsFixed, bool nulsFixed, bool rholsFixed, leg@iMeighted=true, const
boost::shared_ptrEndCriteria > &endCriteria=boost::shared_ptEndCriteria >(), const
boost::shared_ptr®ptimizationM ethod > & optMethod=boost::shared_ptr<
OptimizationM ethod >(), constReal errorAccept=0.0020, const bool useMaxError=false,
constSize maxGuesses=50, corReal shift=0.0)

Real expiry () const

Real forward () const

Real alpha () const

Real beta () const

Real nu () const

Real rho () const

Real rmsError () const

Real maxError () const

const std::vectorReal > & interpolationWeights () const

EndCriteria:: TypeendCriteria ()

Additional Inherited Members
Detailed Description
no arbitrage sabr smile interpolation between discrete volatility points.

Author
Generated automatically by Doxygen for QuantLib from the source code.

OfkeA0)

=] Version 1.10.1 Fri Sep 1 2017 1


https://man.m.sourcentral.org/f26/3+expiry

