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Basic Rates Object Diagram

This example shows the use of a Rate Curve Tree to construct a rate tree for an interest rate

: BasicYieldCurveModel

 specifier : InterestRateSpecifierModel = currency=USD, dateBasis=30/Actual
 yours : Boolean = true
 origin : Date = 2-Jan-2000

This class is defined in the InterestRates
 package but is required to add context
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: BasicRateCurveSegmentModel

 coefficients :   = Dictionary(bid,base,0->0.055..ask,base,0->0.00004)

: Collection

: ActualRateParameterModel

 value :   = Date(01/01/2000)

b: BasicRateCurveNodeModel
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: ClosedClosedIntervalModel

 lowerBoundary :   = Date(01/01/2000)
 upperBoundary :   = Date(07/01/2000)
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: ClosedClosedIntervalModel

 lowerBoundary :   = Date(01/01/2000)
 upperBoundary :   = Date(29/01/2000)
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: BasicRateCurveSegmentModel

 coefficients :   = Dictionary(bid,base,0->0.06..ask,base,0->0.00025)

: Collection

: ActualRateParameterModel

 value :   = Date(29/02/2000)

basePoint

: BasicRateCurveSegmentModel

 coefficients :   = Dictionary(bid,base,0->0.065..ask,base,0->0.00003)

: Collection

: ActualRateParameterModel

 value :   = Date(30/06/2000)

basePoint

: OpenClosedIntervalModel

 lowerBoundary :   = Date(29/02/2000)
 upperBoundary :   = Date(30/06/2000)

: OpenClosedIntervalModel

 lowerBoundary :   = Date(07/01/2000)
 upperBoundary :   = Date(31/01/2000)
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: BasicRateCurveSegmentModel

 coefficients :   = Dictionary(bid,base,0->0.058..ask,base,0->0.00034)

: Collection

: ActualRateParameterModel

 value :   = Date(31/01/2000)

basePoint

: BasicRateCurveSegmentModel

 coefficients :   = Dictionary(bid,base,0->0.065..ask,base,0->0.000058)

: Collection

: ActualRateParameterModel

 value :   = Date(07/01/2000)

basePoint


