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Reposit is Live

The design is a success and the project meets its goals
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virtual void fetchResults(const PricingEngine
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protected:

$group (instruments);

$insert (instruments_library hpp) %{
#include <gl/instruments/vanillacpticon.hpp>
#include <gl/cashflow.hpp>

#include <gl/instruments/swap.hpp>
#include <gl/instruments/swaption.hpp>

%}

$insert (instruments_addin_epp) %{
#include <glo/obj_pricingengines.hpp>
#include <glo/obj_payoffs.hpp>
#include <glo/obj_exercise.hpp>
#include <glo/objmanual_leg.npp>
#include <glo/obi_vanillaswaps.hpp>
(3

namespace Quantlib {

class Instrument {
public:
%generate (c++, setPricingEngine);
sgenerate (c#, setPricingEngine);

I void setPricingEngine (const boost::shared prr<PricingEngine>& engine): I

tgenerate (c++, NPV):
%generate (c¥, NEV);
tgenerate (countify, NBV):
Real NEV();

class VanillaOption : public Instrument {
public:
$generate (c++, VanillaOption);
sgenerate (c#, VanillaOption):
tgenerate (countify, VanillaCption);
VanillaCption (const boost::shared ptr<StrikedTypePayoff>& pavoff,
const boost::shared ptr<Ixsrciseri exercise);

class Swap : public Instrument {
public:
$generate (countify, Swap);
vector<lLeg>& legs,
ivector<bool»& paver);

Swap (const std
const std

Exporting Functions - Step One: Copy the function definition from the
QuantLib header file to the reposit SWIG interface file
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Exporting Functions - Step Two:

Reposit is Live

The design is a success and the project meets its goals

Recompile.
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B44 - Jfx | =glinstrumentSetPricingEngine(B33,B42)
A B C D
1 QuantLib version 1.7
2
3 |calendar TARGET
4 today's date 15 May 1998
5 settlement date 17 May 1998
6 set global evaluation date TRUE
7
8 type Put
9 'underlying 36.00
10 |strike 40.00
11 | dividendYield -
12 riskFreeRate 0.06
13 volatility 0.20
14 ' maturity 17 May 1999
156 dayCounter Actual/365 (Fixed)
16

17 european exercise ID
18 european exercise object
19

20 |simple quote ID

21 |simple quote object
22

23 flat forward ID

24 |flat forward object

25

26 flat forward ID

27 |flat forward object

29 black constant vol 1D
30 |black constant vol object

32 |black scholes process ID
33 |black scholes process object

35 payoff ID
36 | payoff object

38 |option ID
39 option object

41 |engine id
42 |engine object

44 |set pricing engine

46 npv

europeanExercise
europeanExercise#0000

underlying
underlying#0000

flatTermStructure
flatTermStructure#0000

flatDividendTS
flatDividend TS#0000

flatVoITS
flatValTS#0000

bsmProcess
bsmProcess#1000

payoff
payoff#0000

europeanOption
europeanOption#0000

engine
engine£0000

I TRUE ]
"

3.844307792
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Project Status

Version 1.7

old new
build build
{gensrc) (reposit)
Mumber of Addin Functions Supported 1,080 111
Support for Rate Curve Framework
Code Autogeneration
Object Wrappers
Addin Functions
Enumerations
Documentation
Platforms Supported
CH
Excel
LibreOffice Calc
CH
=countify
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=countify

reposit on the cloud

Microsoft Excel
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Trigger - Fx | 11/28/2015 9:36:27 PM v
) 6BP_MainChecksxlse [Read-Only] = @
K L M a RS T U A c &
1 1 Currency cap
2 [ Trigger (5=, 28-Wov-201s 21-36- 2 svap First Leg Secong Leg
- MarketData Checks 3 Calendar London stack exchangs| London stock exchange
4 Effective Date Tue, 06-Oct-2015 Tue, 06-Oct-2015
4 RIC Expiry-Value Date Last-Bid/Ask Info [ Currency | cBE 5 [EIrSTIESEE /A A
5 FLGcl Mon, 28-5Sep-2015 113.68/115.7 ENAME? |Boost 7 on / guxt| 158 /1.7.0 /1.7 W - /A FEnn
6 FS525 Had, 16-Dec-2015 953500 EHRE? | object Count: | 872 7 Term lo.g. 10Y, 18M, ot} e e
T |EBESEE e Hed, 23-Sep201c 1.836/1.33¢ ENRME? g on Date Mon, 06-Oct-2025 Mon, 06-Oct-20Z5
8 Curves Checks 9 Tenor [ |
9 ObjectIn Reference Date Value Info 10 B Day Convention Modified Following Modificd Following]
10 cbpliboreM #NAME? 0.74534% 11 Termination Date Convention Modified Following| Modified Following|
il cBESTD Tue, 06-Oct-2015  1.000000000 12 Date on Backward| Backward
12 cEEON Tue, 06-Oct-2015  1.000000000 13 End OF Month FALSE FALSE
13 CBE1M Tue, 06-Oct-2015 1.000000000 14 Schedule ID obj_ 0036380000 obj_00362§0000
14 cERaM Tue, 08-0ct-2018  1.000000000 15
15 crpan Tue, 06-0ct-2015  1.000000000 16 Payment Adjustment Following] Following]
16 ceP1Y Tue, 08-0ct-2018  1.000000000 17 Notional 1,000,000.00 1,000,000.00
v 15 Notional Admortizing Hone Hone
18 19 Index Fixing Days [ o
19 20 In Arrears FALSE FALSE
20 21 Payment DayCounter 30/360 (Bond Basis) Bevual/365 (Fixed)
2 22 Floor /A /A
22 23 Gearing 0.00 1.00
23 24 Index GbpLiboreM| GopLibore|
24 25 Rate/Spread 0.0000% 0.0000%
25 26 Cap /A
26 27 [Pay FALSE
27 28 Leg ID obj_ 0036580000 obj 0036480000
28 29 Object ID obj_00357£0000
29 %0
30 31 Caplet Volatility TS GbpaMCapletVol] CbpéMCapletVol]|
kXl 32 Caplet Volatility Spread 0.0000%] 0.0000%|
2 3
33 37 Discounting Yield Curve cEEON]
7} 38
35 15 Trigger ]
36 46
7 47 WPV 173, 986]
38 4
M 4 » M| MainChecks /%] [« 4 4 ¥ M| Triggers | Pricing FirstLegAdmortization FirstLegAnalysis SecondLegAdmortization
Ready | I3 | |EDEm 100% ;

Bootstrap the yield curves

Price a trade

The Rate Curve Framework has been deployed to the =countify platform.




