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Reposit Platform

/ QuantLib \ /QuantLibAddin\ / QuantLibXL \
} i)

#define QL VERSION "1.9.0" QuantLibAddin: :version () glVersion ()
claSS Bond H P W

public Instrument { ... }; , QuantLibAddin: :Bond () ; glBond ()

RP_GET_REFERENCE(Obj, 1D,
Real Instrument::NPV () const; QuantLibAddin: : Instrument, > glInstrumentNPV ()

QuantLib::Instrument) ; 1,234.56

reposit

reposit::Repository::instance ()
.storeObject (“my bond”) ;

reposit: :Repository::instance ()
\ / k retrieveObject (“my bond”) ; / \ /
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Supported Features

Feature Description

Serialization Objects in the repository may be serialized, enabling you to save
and load the state of your spreadsheet.

Coercions You can configure coercions which allow the user to enter data of
different types which are automatically converted into the target
data type.
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Autogeneration

gensrc

of Addin Source Code

QuantLibAddin

<Constructor name='glBond'>
<libraryFunction>Bond</libraryFunction> Metadata
<SupportedPlatforms>
<!--SupportedPlatform name="Excel' calclnWizard="'false'/-->
<SupportedPlatform name='Excel'/>
<SupportedPlatform name='Calc'/>
<SupportedPlatform name='Cpp'/>
</SupportedPlatforms>
<ParameterList>
<Parameters>
<Parameter name='Description' default="std::string()'>
<type>string</type>

namespace QuantLibAddin {

Object
Wrappers

class Bond : public Instrument {
public:
const std::string& description();
std::string currency();
QuantLib::Real redemptionAmount();
QuantLib::Date redemptionDate();

<tensorRank>scalar</tensorRank>

Autogenerated
/QuantLibAddin/qlo/valueobjects/vo_bonds.hpp Source

/QuantLibAddin/qlo/valueobjects/vo_bonds.cpp
/QuantLibAddin/qlo/serialization/create/create_bonds.hpp

/QuantLibAddin/qlo/serialization/create/create_bonds.cpp
/QuantLibAddin/qlo/serialization/register/serialization_bonds.hpp
/QuantLibAddin/qlo/serialization/register/serialization_bonds.cpp

~

QuantLibXL

Autogenerated

Source

/QuantLibXL/qlxl/register/register_bonds.cpp

<

\ 4

/QuantLibXL/qlxl/functions/bonds.cpp
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Autogeneration of Addin Source Code

reposit QuantLibAddin
- i
namespace QuantLib { file namespace QuantLibAddin { Wrappers

class Bond : public Instrument { class Bond : public Instrument {
public: public:
const std::string& description();
Bond( std::string currency();
const std::string& Description,null. QuantLib::Real redemptionAmount();
const Currency& Currency, QuantLib::Date redemptionDate(); .
Natural SettlementDays,
const Calendar& Calendar, )

Real FaceAmount, 1

‘ . . Autogenerated
\ 7 /QuantLibAddin/qlo/valueobjects/vo_bonds.hpp Source
o

/QuantLibAddin/qlo/valueobjects/vo_bonds.cpp

\_ /QuantLibAddin/qlo/serialization/create/create_bonds.hpp
/QuantLibAddin/qlo/serialization/create/create_bonds.cpp
/QuantLibAddin/qlo/serialization/register/serialization_bonds.hpp
/QuantLibAddin/qlo/serialization/register/serialization_bonds.cpp

QuantLibXL

Autogenerated

/QuantLibXL/qlx|/register/register_bonds.cpp Source
/QuantLibXL/qlxl/functions/bonds.cpp

\ 4

o
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Development Status

Old | New

Feature Build | Build
Number of Addin Functions Supported: 1,114 645
Support for Rate Curve Framework: 4 (v)
Code Autogeneration:

Object Wrappers X 4

Addin Functions v v

Enumerations 4 X
Platforms Supported:

C++ v (V)

Excel v v

LibreOffice Calc (V) X
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Latest Commits

O Personal Opensource Business Explore

eehlers / QuantLibAddin

Pricing Blog Support

<» Code Issues 0 Pull requests 0 Projects 0 Pulse

Branch: refactor =

Commits on Dec 3, 2016

{;‘_:} export credit functions to excel (645/1114)

eehlers committed 3 days age

Commits on Dec 2, 2016

{;‘_‘) export assetswap functions to excel (594/1114)

eehlers committed 4 days age

{;‘_‘) export bond functions to excel (584/1114)

eehlers committed 4 days age

{;‘_‘) export all basketlossmodel functions to Excel (533/1114)

eehlers committed 4 days age

{;‘_‘) add support for overloaded functions (520/1114)

eehlers committed 4 days age

Commits on Dec 1, 2016

{=> cleaner processing for classes which are partially overridden in the ...

eehlers cornmitted 5 days age

This repository
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Reposit 1.10 Roadmap

Visible To Visible To

Release? Qua;lt.tibXL gl;:‘:w;’r‘; ('in:\i:tlfi;;L Visible To
End User End User Maintainer Others
Implement remaining 469 functions 1.9? Ve
Default values not last 1.9? e
Dynamic build 11027 (V)
Example values 1.10?
Framework Function Wizard 1.10? v
Support for VC 10, 11, 12, 14 1.10? V4
Technical documentation 1.10? v
Calc addin 1.11? e
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QuantLibXL Unit Tests

F= W .|z Bookl - Microsoft Excel = B Py
Home Insert Page Layout Farmulas Data Review View Developer Add-Ins Team & e o B IR
S & Calibri -1 AT AT S Wrap Text General - ﬁ ﬁi' Mormal Bad f=es) g‘ ’E__\ . Autosum - W [ﬁ
- 53 copy ~ = oA || & : ] Fin - L -
"5 bt | B] £ 8| E- | 2 A Begeacnter=| 3 - % 2 | 28| ot e | SN SN i D ot | G, Bt ek
Clipboard E) Font S Alignment il Mumber S Styles Cells Editing
Al - f | Group v
[ A [ B c D E F G H 1 ] K L [ 0 R s T i
1 |Group ] nvalid Fail Pass Total % [ 8
2 |AssetSwap 4 1] 6 6 100.00%
3 |BasketlLossModels 9 o 4 4 100.00%
4 Bonds 3 4 45 43 91.84%
5 Calendars 1] 1] 11 11 100.00%
6 |CapletVolatility 10 o 29 29 100.00%
7 CouponVectors 9 1] a 4 100.00%
8 Credit 13 o 12 12 100.00%
9 |Date 1] 3 37 40 92.50%
10 |DayCounters 1] 1] 3 3 100.00% 7 5
11 DefaultBasket 6 0 g g 100.00% pnitlTet Menu ==
12 |DefaultTermStructures o o 4 4 100.00%
13 |Exercise o o 5 5 100.00% Capture Expected Values in Active Book I
14 Index 1 1] 31 31 100.00%
15 | Instruments 2 o a 4 100.00% Capture Expected Values In All Books |
16 LatentModels 8 (1] (1] 0 #DIv/o!
17 Leg 3 s g 43 28.37% HOR TR S |
18 Math o o 16 16 100.00% =
19 | Optimization o 1 12 13 92.31% ek noarcae |
20 Payoffs o o 14 14 100.00% \
21 PiecewiseYieldCurve 1] 1] 7 7 100.00%
22 PricingEngines 3 1] a7 47 100.00%
23 |Processes 1] 1] 1 1 100.00%
24 Quotes o o 23 23 100.00%
25 RateHelpers 2 4 27 31 87.10%
26 Schedules 1] 1] 17 17 100.00%
27 ShortRateModels o o 13 13 100.00%
28 SmileSection 9 o 9 9 100.00%
29 |Swap o 1 [ 7 85.71%
30 SwaptionVolatility 15 1] 12 12 100.00%
31 TermStructures o o 23 23 100.00%
32 TimeSeries 1 o 8 8 100.00%
33 |utilities 1] 1 0 1 0.00%
34 |Vanillaswap 1] 1] 20 20 100.00%
35 Volatilities 7 o 27 27 100.00% —
36 Total 108 19 523 542  96.49% 5
44 ¥ W | UnitTests .~ AssatSwap BasketlossModels . Bonds .~ Calendars .~ CapletVolatiity CouponVectors .~ Credit . Date ” DayCounterg] 4 | 1] | » []
Reagy | B3 | IE =T v )
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The Future of Spreadsheet Addins

Qua ntLibXL e Mature & stable since 2005

e Defining features: UDFs, Cache, Macros

* Office 365: Software-as-a-service

C I ou d - E Na b I e d ¢ Office Online: Web app. Does not yet support UDFs.

¢ Office Add-Ins: JavaScript/HTML

S p rea d S h e et ¢ SharePoint: Enterprise content management platform
e Power Bl: Business analytics
P I atfo Frms * Google Drive: Cloud storage

¢ Libre Office Online (LOOL): Web app

e Excel 2016 (desktop) continues to support

Quant LIbAddln QuantLibXL's defining features
. ¢ Excel Online seems to be the most promising
as a Service target platform for cloud-enabled QuantLibXL

—as soon as it implements support for UDFs
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