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setuptools

from s e t u p t o o l s impor t s e tup

se tup (
name=’ c a l e x i c o n ’ ,
v e r s i o n=’ 0 . 1 . 2 ’ ,
d e s c r i p t i o n=’ Ca l enda r s t u f f ’ ,
u r l= ’ h t tp : // g i t hub . com/ jwg4/ c a l e x i c o n ’ ,
au tho r=’ Jack Grah l ’ ,
a u t h o r ema i l= ’ j a c k . g r ah l@gma i l . com ’ ,
l i c e n s e=’ Apache L i c e n s e 2 . 0 ’ ,
packages=[ ’ c a l e x i c o n ’ ] ,
t e s t s u i t e=’ nose . c o l l e c t o r ’ ,
t e s t s r e q u i r e =[ ’ nose ’ , ’ h y p o t h e s i s ’ ]

)
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python setup.py

env :
� TASK=t e s t
� TASK=s d i s t
� TASK=bu i l d
� TASK=bd i s t e g g

s c r i p t :
� cd pyQuantucc ia
� python se tup . py $TASK
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Python.h

#i n c l u d e <Python . h>
#i n c l u d e ”Quantucc ia / q l / t ime / c a l e n d a r . hpp”
#i n c l u d e ”Quantucc ia / q l / t ime / date . hpp”
#i n c l u d e ”Quantucc ia / q l / t ime / c a l e n d a r s /

un i tedk ingdom . hpp”
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PyObject *args

s t a t i c PyObject ⇤
u n i t e d k i n g d om i s b u s i n e s s d a y ( PyObject ⇤

s e l f , PyObject ⇤ a r g s )
{

i n t y ea r ;
i n t month ;
i n t day ;
i f ( ! PyArg ParseTup le ( args , ” i i i | ” , \&

year , \&month , \&day ) )
r e t u r n NULL ;

QuantLib : : Day d ( day ) ;
QuantLib : : Month m = s t a t i c c a s t <QuantLib

: : Month>(month ) ;
QuantLib : : Year y ( y ea r ) ;
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PyBool FromLong

s t a t i c PyObject ⇤
u n i t e d k i n g d om i s b u s i n e s s d a y ( PyObject ⇤

s e l f , PyObject ⇤ a r g s )
{

// . . .

QuantLib : : Date date (d , m, y ) ;
QuantLib : : UnitedKingdom ca l e n d a r (

QuantLib : : UnitedKingdom : : Exchange ) ;
boo l r e s u l t = c a l e n d a r . i sBu s i n e s sDay (

date ) ;
r e t u r n PyBool FromLong ( r e s u l t ) ;

}
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PyMethodDef

s t a t i c PyMethodDef Quantucc iaMethods [ ] = {
{

” u n i t e d k i n g d om i s b u s i n e s s d a y ” ,
( PyCFunct ion )

u n i t e d k i n g d om i s b u s i n e s s d a y ,
METH VARARGS,
NULL

} ,
{NULL , NULL , 0 , NULL}

} ;
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PyModuleDef

s t a t i c s t r u c t PyModuleDef
quan tu c c i a modu l e d e f = {
PyModuleDef HEAD INIT ,
” quan tuc c i a ” ,
NULL ,
�1,
QuantucciaMethods ,
NULL ,
NULL ,
NULL ,
NULL

} ;
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PyMODINIT FUNC

PyMODINIT FUNC Py I n i t q u a n t u c c i a ( vo i d ) {
PyObject ⇤m;
m = PyModule Create (\&

quan tu c c i a modu l e d e f ) ;
r e t u r n m;

}
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calendar.py

from quan tuc c i a impor t
u n i t e d k i n g d om i s b u s i n e s s d a y as
c f u n c t i o n

de f u n i t e d k i n g d om i s b u s i n e s s d a y ( dt ) :
y = dt . y ea r
m = dt . month
d = dt . day
r e t u r n c f u n c t i o n ( y , m, d )
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setuptools.Extension

impor t s e t u p t o o l s

qu ex t = s e t u p t o o l s . E x t en s i on (
’ quan tuc c i a ’ ,
i n c l u d e d i r s =[ ’ s r c /Quantucc ia ’ ] +

e x t r a d i r s ,
s o u r c e s =[ ’ s r c / pyQuantucc ia . cpp ’ ] ,
h eade r s =[ ]

)
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setup

s e t u p t o o l s . s e tup (
name=’ pyQuantucc ia ’ ,
au tho r=’ Jack Grah l ’ ,
a u t h o r ema i l= ’ j a c k . g r ah l@gma i l . com ’ ,
v e r s i o n=’ 0 . 2 . 0 ’ ,
packages=[ ’ pyQuantucc ia ’ ] ,
p a c k a g e d i r={ ’ ’ : ’ s r c ’ } ,
s e t u p r e q u i r e s =[ ’ p y t e s t�r unne r ’ ] ,
t e s t s r e q u i r e =[ ’ p y t e s t ’ ] ,
t e s t s u i t e=’ t e s t s ’ ,
e x t modu l e s =[ qu ex t ]

)
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Thank you.

github.com/jwg4

www.prismfp.com

fullstackquants.org

github.com/jwg4
www.prismfp.com
fullstackquants.org
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test calendar.py

from date t ime impor t date

from pyQuantucc ia impor t c a l e n d a r

de f
t e s t u n i t e d k i n g d om i s b u s i n e s s d a y i d e n t i f i e s a h o l i d a y
( ) :
””” Check a s i n g l e day which i s n ’ t a

h o l i d a y .

”””

a s s e r t ( c a l e n d a r .
u n i t e d k i n g d om i s b u s i n e s s d a y ( date
(2017 , 4 , 17) ) i s F a l s e )
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extra dirs

impor t p l a t f o rm
impor t s e t u p t o o l s

i f p l a t f o rm . system ( ) == ’Windows ’ :
e x t r a d i r s = [

”C:\\ Program F i l e s ( x86 ) \\Windows
K i t s \\10\\ i n c l u d e \\10 . 0 . 10240 . 0\\
u c r t ”

]
e l s e :

e x t r a d i r s = [ ]
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