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Help
#ifndef _BS1D_LIMDISC_H
#define _BS1D_LIMDISC_H

#include "bsld.h"
#include "limdisc.h"

#include "mathtools.h"
#include "random.h"
#include "numfunc.h"
#include "transopt.h"

static int formula(double s,double k,double r,

double divid,double sigma,double t,double 1,
bate,int phi,int eta,

double *A,double *B,double *C,
double *D,double *E,double *F)

{
double b,x1,x2,yl,y2,z,mu,lambda,sigmasqrt;

sigmasqrt=sigma*sqrt(t);
b=r-divid;
mu=(b-SQR(sigma)/2.)/SQR(sigma) ;
lambda=sqrt (SQR(mu)+2.*r/SQR(sigma)) ;
x1=log(s/k)/sigmasqrt + (1+mu)*sigmasqrt;
x2=log(s/1)/sigmasqrt + (1+mu)*sigmasqrt;
y1=1log(SQR(1)/ (s*k))/sigmasqrt+(1l+mu)*sigmasq
rt;
y2=log(l/s)/sigmasqrt + (1+mu)*sigmasqrt;
z=log(l/s)/sigmasqrt + lambda*sigmasqrt;
*A=phixs*exp ((b-r)*t)*N(phi*x1)-phixk*exp (-r*
t)*N(phi*x1-phi*sigmasqrt);
*B=phix*s*exp ((b-r)*t)*N(phi*x2)-phixk*exp (-r*
t)*N(phi*x2-phi*sigmasqrt) ;
*C=phixs*exp ((b-r)*t)*pow(1l/s,2.*(1.+mu))*N(
etaxyl)-

phi*k*exp (—r*t)*pow(l/s,2.*mu)*N(eta*xyl-
etaxsigmasqrt) ;
*D=phix*s*exp ((b-r)*t)*pow(1l/s,2.*(1.+mu))*N(
etaxy2)-

phi*k*exp (—r*t)*pow(l/s,2.*mu)*N(eta*xy2-
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etakxsigmasqrt) ;

*xE=rebatexexp (-r*t)*(N(eta*xx2-etakxsigmasqrt) -
pow(1l/s,2.*mu)*N(eta*xy2-eta*sigmasqrt)) ;
*xF=rebatex (pow(l/s,mu+lambda) *N(eta*z)+pow(1/
s,mu-lambda) *N(eta*z-2.*eta*lambda*sigmasqrt)) ;

return OK;
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#endif
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