
LazyObject
#calculate(): void
#performCalculations(): void

Instrument
+isExpired(): bool
#calculate(): void
#performCalculations(): void
#setupExpired(): void
+setupArguments(Arguments *): void

if (isExpired())
    setupExpired();
else
    LazyObject::calculate();

setupArguments(engine_->arguments());
engine_->arguments()->validate();
engine_->calculate();
// dynamic_cast needed in real code
NPV_ = engine_->results()->NPV;

PricingEngine
-arguments: Arguments *
-results: Results *
+calculate()

engine_

Old-style instrument
+isExpired(): bool
#performCalculations(): void
 ----- and possibly -----()
#setupExpired(): void

New-style instrument
+isExpired(): bool
+setupArguments(Arguments *): void
 ----- and possibly -----()
#setupExpired(): void
#performCalculations(): void

// override parent implementation
Instrument::performCalculations();
// additional behavior

Concrete engine
+calculate(): void


