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Error Checking in FINCAD® Developer Version 9

The latest version of FINCAD Developer provides some enhancements which make it easier then ever before to
identify problems with function arguments that cause functions to fail. To download a trial version of FINCAD
Developer v9, please visit
http://www.fincad.com/download.asp?id=13900&s=Downloads&n=FINCAD%20Developer

The new scheme associates error codes with input restrictions, when a given function returns an error code, you
simply lookup the code on the function reference page to identify what is wrong with the function inputs. The error
codes are listed under the restrictions column on the function reference page. The codes are preceded by the
#symbol.

aaAccrual_factor

Purpose
Calculate the accrual factor that applies between two dates using the appropriate accrual method
(day count basis)

C++ Declaration
LPXLOPER far pazcal aadccrual_factor{double d_e, double d_t, int acc);

Returns Type De=scription
acc_fac LP=LOPER accrual factar - day basisiear basis
Argument Type Description Sample Restriction
d_e doukle effective date 03-Jan-2000
dt double terminating date 09-Mar-2000
acc int accrual method (zw_331) 2 . SEELEic
1 actualf385 (fixed)
2 actuali3e0
3 actuall365 (actual)
4 300360 (SDA)
S F0ESE60 (300360 15MA)
£ 30E+£360
7 actualfactual (1ShA-99)
8 actualiactual (ISDA)

w

S0U3E0 (ald)

10 30EL360 [old)

11 300360 (=140

12 304360 (B

13 300360 (German)

Most error codes are either four or five digits. The first one or two digits indicate the position of the function input
which has violated an argument restriction. The remaining digits are used to encode information about the specific
input validation issue. In the picture above you will notice that the d_t argument has an error code #2502 listed in
the restrictions column. The first digit indicates that it is the second argument which has violated a restriction and
the remaining digits (502) are an internal code or index which relates the error to the restriction text. In the FINCAD
XL product the internal code is processed by the validate inputs feature to return a description of the input
restriction that was violated. The example below shows what a developer would see when a function returns an
error.
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« sample - Microsoft Visual C++ [break] - [ Fcexampl.c]
[ pile Edr Wew Insert Project Debug Tools Window Help =] x
S wHP B Q- - MET Gnuno |
I[Glntds] :“l.ﬁlglnhaln'mtﬂs! ﬂl @ FLCE xamplefcciualf achor LIB' @ s
double d_t;
int acc: =
LFXLOPER Return_acc_fac;
s# Initialize the input variables =~
str2[0] = ' ': str2[1l] = O;
str3[0] = (char) 10: str3[l] = 0
striutput[0] = 0;
#d_& = 36528
sod_t = 36594
de = 36594; ~ssreverse the inputs to violate the argument restriction
d_t = 38528
acc = 2
o Call the functicon = —
Return_acc_fac = asdccrual_factorid e, d_t, acc):
Cif ((Return_ascc_fac-:xltyps == 16) || (Eeturn_acc fac-:xltype == (16|FChitDLLFres)l)
Hes=sageBox( NULL., "Function failed to calculate”, "FINCAD Developer® MB_OK):
if ((Return_scc_fac— xltype == 1) || (Return_scc_fac—>»xltype == (1|FChitDLLFres=)))
{ ##% only ona valus was returned =0 print that to file =~ _’:‘
ek [ Batonvn see Ffomoweral wmoms =] kwdh
4 13
= Contest [FExampleter »| [ 2)[Name [Value
4 m 4 Return_acc_fac—»xltype b
e S Return_scc_fac—rval err @
acc T
d_: | — Vr—
d t
[E Return_acc_fac
Return_acc_f{acH
el Ao Locals 5 [T, wateht [ Wiaichz %, Walch3 j Valchd J
C:\Progeam Files\FINCAD WemlS\sampleshchimphcityF cexampl.c saved Ln 363, Cal 13 i

A small number of two digit error codes are used to identify issues that do not relate directly to function arguments.
For example, code 25 is used to indicate an expired trial and a code of 15 is used in the c/c++ interface to indicate
a generic error. The generic error code may be returned in special cases where no argument restriction was
violated but the algorithm fails to converge to a solution given the inputs. The generic code may also be returned in
cases where the input validation features have been disabled through a call to the aaErrorHandlingEnable routine
or in rare cases when a particular input is not validated due to a software error. A small number of older FINCAD
functions have limited input validation for table inputs and may return a generic error code when argument
restrictions related to these inputs are violated. There are plans to further enhance input validation in these older
functions in version 10. Most of these functions are listed in the function finder in the format aaFunctionName (old).
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Additional input validation code in the library is enabled by default in version 9. This means that the feature no
longer needs to be enabled by calling the function aaErrorHandlingEnable and passing an input value equal to
one. As mentioned previously, the feature can still be disabled by calling the aaErrorHandlingEnable routine and
passing a value of zero.

Disclaimer

Your use of the information in this article is at your own risk. The information in this article is provided on an "as is" basis
and without any representation, obligation, or warranty from FINCAD of any kind, whether express or implied. We hope
that such information will assist you, but it should not be used or relied upon as a substitute for your own independent
research.

Copyright © 2005 Financial CAD Corporation. All rights reserved. Financial CAD® and FINCAD® are registered
trademarks of Financial CAD Corporation. Other trademarks are the property of their respective holders. This email
is for informational purposes only. Financial CAD Corporation MAKES NO WARRANTIES, EXPRESSED OR
IMPLIED, IN THIS SUMMARY.

FINCAD® Version 9 — Error Checking in FINCAD® Developer Version 9 3/3




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /SyntheticBoldness 1.00
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org)
  /PDFXTrapped /Unknown

  /Description <<
    /FRA <>
    /ENU (Use these settings to create PDF documents with higher image resolution for improved printing quality. The PDF documents can be opened with Acrobat and Reader 5.0 and later.)
    /JPN <FEFF3053306e8a2d5b9a306f30019ad889e350cf5ea6753b50cf3092542b308000200050004400460020658766f830924f5c62103059308b3068304d306b4f7f75283057307e30593002537052376642306e753b8cea3092670059279650306b4fdd306430533068304c3067304d307e305930023053306e8a2d5b9a30674f5c62103057305f00200050004400460020658766f8306f0020004100630072006f0062006100740020304a30883073002000520065006100640065007200200035002e003000204ee5964d30678868793a3067304d307e30593002>
    /DEU <>
    /PTB <>
    /DAN <>
    /NLD <>
    /ESP <>
    /SUO <>
    /ITA <>
    /NOR <>
    /SVE <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


