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Triple‘A Analyzer (TAAN) Overview

TAAN: Development tool for managing Triple’A GUI scripts and formats in a
consistent manner

= comprehensive and efficient script editing

= analyzing existing complex Triple’A installations:
redundancies, inconsistencies and dependencies

= optimizing script code

= enhanced searching facilities

= versioning on script level

= document format and script relationships

TAAN is adding state-of-the-art software management and engineering capabilities to the
Triple’A core functionality.
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TAAN-Repository: Structuring of scripts

Complete Overview of

File Edit Source Refactor Mavigate Search Project Run ‘Window  Help

= Formats and Format Elements

: 4~ -0 Q- I BHG @S-G e
] Lists [+ Package Explorer &3 T: Hierarchy = <’.==p =0 m\nterest_shlft_valua “market_va\un
(= PCK_SU_BST_INS_FREQ b l{test script 18.2.08 }IF
(= PCK_SU_BST_PRF_ATTR 2
n D f |‘t I (= PCK_SU_BST_PRF_STR_P 3IF({level n = 0, portfolio
e au Va ueS (= PCK_SU_BST_STND_PRF 4
== PCK_SU_BST_%_STR_ELM 5 IF (strat_level n =
] I t t I ’ benchobject.scx Ge = 4, "CASH POSITIONS", II
n p u CO n ro S E BenchReturn.scx 7
. g currencyid.scx g
] F ‘t g final_d.scx SIF (strategy_id = NULL ANI
unctions - ]
g inital_d.scx 11IF (level n = 1, nature e.
] S g marketsegment. s 1zm instr_diet_id = 900 {in:
C ree n S E objweight. scx 13
E strat_id.scx 14
E stratlevel.scx 15IF(level n = 0, portfolio
subperiodmaks. scx 16, IF{strat_nat_e <> 4, IF
. . "yt (= PCK_SU_CMG_AIMR 17
= All the components script definitions are © = oy FoNG
(= PCK_SU_CMG_LIST_EYNT 19
(= PCK_SU_OPL_BLMC_POS 20y

included as human readable text files in a & re a orm P 21

(= PCK_SU_POH_CATEG

H (£ PCK_SU_PST_PRF_ATTR
fl | e Syste m (£ PCK_SU_PST_PRF_STR_P

(= PCK_SIU_PST_PT_SYNTH

(== PCK_SIU_PST_PTF_FREQ
(= PCK_SIU_PST_STND_PRF
(= PCK_SU_PST_%_RET_AML
. . . (= PCK_SIU_RET_BLNC
u T h t h b f (= PCK_SU_waL_FIN_FUNC
IS IS e aSIS or (= PCK_SU_WAL_PRIC_CHMG
(£ PCK_WUI_APA_LIST
= Advanced search features S |
’ client_jd.scx

. . .
= Versioning and documentation | e

7 CUMUL_CAP_EFFECT. scx <
' CUMLL_CROSS_EFFECT.scc

) CUMUL_CROSS_EFFECT.scx
|5m CUMUL_CURR_EFFECT.scc Mo search results available, Start & search from
E CUMUL_CURR._EFFECT.scx
|'m CUMUL_F_T_EFFECT.scc
E CUMUL_F_T_EFFECT.scx
g CUMUL_INCOME _EFFECT scc
g CUMUL_INCOME_EFFECT scx

LL Problems | @ Javadoc @> Declaration | <
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TAAN-Editor: Comfortable Programming

Run Window Help

Main Features CIEEG S Ea 5@
%\(?_)DYSSEY_ Format_element_testl 3 13 g

-

S6{specific filter for binomials}
97 ({instr_id.nature_e=3 AND ((instr_id.def model e=1) OR (instr_id.def model e=0 i
95

= Automatic formatting of script code

100 ¢

= Syntax highlighting: easy reading of programs | o reommo.risk e < - 1,

10z {then}

. y . 103
u Autocompletlon Of T A funCtIonS 104 IF {{risk_ext_pos_id.instr_id.nature_e IN (10, 21}),
105 {then}
= Following references, e.g. @price By Smp
108 {else}
109 {{moot_f£=1) AND (NOT(instr id.nature e IN (1,4,8,9,10,12,13,14,15,16,17,2
110 |
111,
112 {else}
113 {{moot_f=1) AND (NOT{instr id.nature e IN (1,4,8,9,12,13,14,15,16,17,23,24))
114])]
115+
118
117
118 {keyword for honds, money market, dsct, etc...}
1159TOT_SUM (AL DF_BOND(,, IN3TE CHRONO(instr id.underly instr_id,DOMAIN().calc_from d
1z0
121{specific filter for bonds, mwoney market...}
1zz (instr_id.nature e IN (2,5,10,11,19,21)) AND
123
124 {generic filter for the format} =
125§

126 IF (DOMAIN() .risk exp £ = 1,
127 {then}

190

| £

[ Problems | @ Javadac | [2) Dedlaration | 47 Search 22 5 s

Mo search resuls available, Start a search from the search dislod. ..
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TAAN-Repository: Versioning

Versioning

Since TAAN allows generating baselines (T'A script sources as text files), TAAN
may be employed as an interface between Triple’A and a standard software
versioning system:

TAAN Triple‘A Script Repository

Scripts Scope &

s —
Triple‘A Database

Formats Context

Format 1

Triple‘A
TRIF Script 1

Versioning/
/‘\':> Configuration
Management Tool

Script N

1

Benefit: Keep track of changes in Triple’A script sources and document script
definition’s evolution.
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TAAN-Application: Cross references in format elements

Example: format element total_pos
Which script calls total_pos (“@total_pos™)?
=  Which scripts are called in total_pos?
=  Which other format elements have the same
or similar code as total_pos?
. . . & lava - DEF_ALL_FORMAT_211210,FMT,/DEF_¥YALO_EXPCURR cH - | =1of x|
| CyC“C/ |nval|d references File Edit Source Refactor Mavigate Search Project Run  Window Help

. [ | | & |%-0- Q- | EHEG-|®E - £ @ TAANDEFor...
= |nvalid rank orders Al e g
Package Explorer X7 'E: Twpe Hierarchﬂ = *interest_shift_value (ﬁ dollar_duration.scx (ﬁ total_pos.scx &3 P33+ T =
= Q:’D SE 1IF (Bone occur by cur, ;I
& DER YALOLEATEG = i IF (GET AFPPL PARAM("FWD ACC FLAG'™)=r1", { ath
[#-(Z DEF_YALO_COMM N = i e VEESE
mkt_val_perc_hedged [60] 9 (= DEF_VALO_CONY 4 i _
& DEF_VALO_DOMAIN 5TOT_ZUMipos_wal.ref mkt_wal m, acct f£=1 LND lock nat_e IN (0,:
(= DEF_YALO_EXPCURR g Il TAAN Format Element References (@) =10 x|
g =, 5 Tielse case Z -
- F Currency.scx -
5 S TOT STUM(pos Format Element [kotal_pos] [30] s called by |19
""" 5 exXposure.scc a J = =
EXPOSUNE. 50X 103 exposure [70] [amount_t]
|2 hedged.sce hedged [S0] [amaunt_t]
exposure [?O] hEdQEd [50] ‘i hedged.scx 11 mkt_val_perc_hedged [60] [amount_t]
1Z{case 1 : we =
i mkt_val_perc_hedged.scx
13|{case & : we =
ane_ocour_by_cur,scx
‘ 14 {!'be aware R
’ tokal_fores,scx
a tobal_pos,scx J
-2 DEF_WALO_EXTPOS . . . .
tOtal_pDS [3 0] tOtal_fOrex [40] (= DEF_VALO_FORWARD TAAM database [C:\Dokumente und EinstellungensteiFigens Dateien Perl)
(= DEF_YALO_GRAPHCAT .
(= DEF_VALO_GRAPHCURH J | _’l_l
[#-(22 DEF_Y¥ALO_GRAPHCURU
(= DEF_YALD_GRAPHDURA = ﬂ_—& Proble (@ Javad (@) Declar (ﬂ)" Searc (EB Progr (@ Errar IK‘Z, Tasks (E Conso &4 = EI)
- [ 1
J (e tatal_pos.scx - DEF_ALL_FORMAT_211210{FMT/DEF_YALO_EXPCURR J

one_occur_by_cur [10]
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TAAN-Database: Analyzing scripts

Use existing views to find out:

%3 SQLite Expert Personal 3.2.5.2105

Eile Database Tsble ¥iew SOL Transaction Tools Help

* Not used format elements A300RGARANNINSE550000 @0

= N Ot u Sed user d efl n ed fl e | d S Database: DEFALL_FORMAT View: NOT_USED_FMT_ELTS File: C:\,..\DEFALL_FORMAT.ch SOLite Library: [internal] version 3.7.3
. . E_FUNCTION_ELT_F || (45 Databass| § 5ot | pata | B Design [ poL
= Bad filter names in formats L TT11 1 2 ]
[ REF_TYPEDEF Rechio | FMT_MAME [ELT_MAME | »
[ ScrREEM & 5
. [E1SCREEM ELT_M
erte your owhn SQ Ls () SCREEN_ELT. P » | 1|DEF_AA_DURA_CONTRIE |category
. . . . . ) SCRET - L 2|DEF_A4_WALO_BOMDS categary
= List of potential ineffective scripts EsTRaTESY | o ssvaopoos e con
. . = STRATEGY ELT T L 4 |DEF_ab4 MalO_CasSH category
= Which scripts are (not) documented? 8 s | I =Y T
[&] ALL_SCRIPTS | 6| DEF_&4_VALO_CONVBOND |category
n Who h as ertten Wh |Ch Scrlpts‘? 3] BAD_REFS N 7| DEF_Ad_YALO_CONVBOND |nature_sort
) BNoT_USED_FMT_FLTS

it LA NG i P atEnn
7 <Filter is Empty>

Recard 1 of 286

[&] WRONG_FILTER_PTR
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TAAN-Search (1): Simple Search of any Expression in any Script

Use the extensive eclipse search
features:

= Normal text search, e.g. for TTA commands
or list names
= Regular expression search

& Search ==

57 File Search |7 1ava Search | %57 Plug-in Search

Containing text:

- | [ caze sensitive

* = any string, 7 = any character, % = escape for literals: * 7 %) [JRegular expression

File name patterns:

|=k*

V|[ Choose... ]

Fatterns are separated by a comma (* = any string, 7 = any character)
[ consider derived resources

Scope

& workspace (Oselected resources (O Enclosing projects

O working set: | |[ Choose... ]
3 .
@ [repicere ] (_semen ] [coree

1

€ Java - TAANdatalFMTIDEF _VALO_EXPCURR/exposure.scx - Eclipse SDK |- |

File Edit Source Refactr Navigate Search FProject Run Window Help

H-HE2i% 04 $6° 84 B
: NG
(£ Package Explorer 7 E@v = B W exposure.sox 5 =0
ggii::itg:ggmd 2 Brro @ Eoec B (45 B (el TO
(5 DEF_VALO_DOMAIN b0 X% BB VIR o
= DEF_VALO_EXPCLRR 'ntal pos' - 12 matches in workspace (*.*)
8 crrency oy o I TAANdata
m expnsure ST B FMT
EXDOSLIE,SCX & DEF_VALO_EXPCURR
hedged sC o Wepores
ﬂ hedggd.aox % 3 @intal_farex + @hotal pos
M0 ikt vl pere_heddged v mhedged.scx (4 mafches)
i One_oecUr_by_cur Scx mmkt_val |_perc_hedged scx
M total_foren s - (= SCRIPT_LIBRARY
M ot pos s
(& DEF_VALO EXTPOS v
BposUre, 5y - TAANdata/FMT DEF_VALO_EXPCLRR
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TAAN-Search (2): Search Expressions in Entities and Business

Functions

£ search -0 x|

Use the extensive eclipse search

~ File Search ||1|; Java Search | 7 Plug-in Search |
. Conkaining bexk:
features: | pomam | I Case sensitive
* = any string, ¥ = any character, | = escape for literals: * 7 1) ™ Reqular expression
= Search in Entities: Here in ext_operation Filename patterns:
= Search in business functions = =] _choose... |

Fatterns are separated by a comma (* = any string, ¥ = any character)

v Consider derived resources

Scope

" wWorkspace " Selected resources © Enclosing projects

&+ working set: Iext_uperaticun Choose. .. |

® Custnmize...l Replace, .. || Search I Cancel |
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