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ORE in Python, Java etc.

We have noticed increasing demand for

= using ORE in other languages, in particular Java and Python
= ysing elements of ORE (e.g. QuantExt) side by side with QuantLib in Python

= running ORE startup processes via ‘OREApp’ and accessing market and trade objects for
further processing
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ORE SWIG

We have decided to release our efforts in wrapping ORE using SWIG (i.e. QuantExt, OREData
and OREAnNalytics) on http://opensourcerisk.org resp. github

The framework for building SWIG wrappers with a few examples is already on github.

The coverage will grow until release 4.

Please consider contributing to the effort, ORE has over 500 classes to be wrapped...
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ROADMAP CONTRIBUTIONS FORUM LICENSE

Separate repository for the ORE-SWIG project
on http://github.com/OpenSourceRisk
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README.md

ORE-SWIG: Language bindings for ORE

The Open Source Risk project aims at estblishing a transparent peer-reviewed framework for pricing and risk analysis. Open
Source Risk Engine (ORE) is based on QuantLib (http://quantlib.org) and consists of three libraries written in C++.

Similar to QuantLib-SWIG, ORE-SWIG intends to provide the means to use the ORE libraries side by side with QuantLib from
a number of languages including Python, Ruby, Perl, Java and C#.
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Quaternion™ Risk Management is based in four locations :

Ireland United Kingdom USA Germany
54 Fitzwilliam Square, Martin House, 24th floor, Maurenbrecherstrasse 16,
Dublin D02 X308, 5 Martin Lane, World Financial Centre, 47803 Krefeld,
Ireland. London EC4R ODP 200 Vesey Street, Germany.
NY 10281-1004.
+353 1 678 7922 +44 2077121645 +1 646 952 8799 +49 2151 9284 800

Quaternion™ is a sponsor of opensourcerisk.org partnering with Columbia University
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DISCLAIMER

This document is presented on the basis of information that is not publicly available. Quaternion™ is not liable for its contents. The presentation is for the
named recipient only and is private, confidential and commercially sensitive.



