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UTto Takoe DSL

Domain specific language
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General purpose language
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[TlponsBoguUTENBLHOCTL TPYyAaA

Noes, TpeboBaHme, KOHEYHbIN

cneuugukaumns — npoayKT

Deutsche Bank Uropb Tkayes
Russian Technology Center CEE-SECR 2014, 23 - 25 Okta6ps 2014 .



YpoBHU abcTpakumm
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DSL
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Generated code
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Manual code
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Cpenctea pa3paboTku

« MPS (Jetbrains)
* Eclipse Xtext
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Eclipse Xtext

/ + Xtext - Language Develop X \Qk \

€& - C [1 www.eclipse.org/Xtext/

module Arithmetics

def” boxVolume(l,mb) : T*w*h;
boxVolume(1,2,3);

=6
Syntax Coloring

Out of the box, the editor supports syntax coloring based

Users are free to customize the highlighting and configure
their favorite styles.

entity Person {
name : String
firstName : String
age : Integer
friends : Se£<Person>

public op © java.util.Set<E>

return

Advanced Java Integration
If your language targets the [VM, you'll love the Java
support Xtext provides. You get fully statically typed
expressions right embedded in your DSL and can refer to
any Java type.

on the lexical structure and the semantic data of your files.

~Entity:

xte\)‘t News Download Documentation Community Xtend Eclipse.org

taType:
'datatype' name=ID;

‘entity' name=I
(features+=Fe

1

Content Assist

An Xtext editor proposes valid code completions at any
place in the document, helping your users with the

syntactical details of your language.

(] givenname [] Address
last: T T
=] lastname ety
(=] street
/‘ address |

Integration with other Eclipse

tools

Xtext provides a rich API to work with resources. Therefore

developing additional graphical and structural views is

comparably easy.

8+

A Selection Of Supported Features

module Arithmetics
def boxVolume(l,w,h) : 1*w*h;

L def LUE : 20422

Replace with 42
boxVolume#
/=6 Wz

745

Validation and Quick Fixes
Xtext has outstanding support for static analysis and
validation of your models. It has never been so easy to
define constraints to tackle errors and warnings in your
code instantaneously. With custom quick fixes you can

correct these with a single keystroke.

|| Domainmodel.xtext (5 matches)
% 24:'datatype’ name=i0;
@ 27:'entity' name=ID (‘extends’
% 32 name=ID "' type=TypeRef;
2 38:ID (.' ID)*;
» || Domainmodel2.xtext (5 matches)

More IDE Features

Xtext's advanced Eclipse integration goes far beyond the
editor. You will not feel any difference between your

language and Java.
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[Tpmep — onpenenexHne s3blka

grammar org.xXxtext.example.myds]l.MyD=sl with org.eclipse.Xxtext.common.Terminals

[ IR ' I B

generate myDsl "http://www.xtext.org/example,/ mydsl/ MyDs1l"
o= Model:
& item+=(Person|Question) *
3= Person:
10 'person' name=ID
11 (canfAskQuestion?="can ask gquestion')?
12 (question=[Juestion])?
15= Question:
16 'gquestion' name=ID question=5STRING
Deutsche Bank Uropb Tkayes
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[Tpnmep - Banugauuns

JE=
= Custom validation rules.
-

# gee http://www.eclipse.org/Xtext/documentation.htmlf#validation

=

class MyD=slValidator extends AbstractMyDslValidator {

Check

Lyl

def checkGreetingStartsWithCapital (Per=zon per=son) {
1f ('per=zon.canfi=zkfuesztion && person.question '= mmll) {
error ("Why are yvou asking guestions? You can't!"®,
MyDslPackage.Literals. FERSCON NAME,
"Validation failed")

Deutsche Bank Uropb Tkayes
Russian Technology Center CEE-SECR 2014, 23 - 25 Okta6psa 2014 r. 8



[Mpnmep - DSL

person Ivan can ask gquestion Q1
person Petr can ask question Q2
person Va=siliy

question Q1 "Cronpro?"
question Q2 "Dorone?d!"

person Ivan can ask question Q1
person Petr can ask question Q2

person Vasiliy Q2

€3 Why are you asking questions? You can't!

Press 'F2° for focus

question Q1 "Cronepro?"
question Q2 "Dokome?!"
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[Npumep — reHepauuns koga

clasz MyD=slienerator implements IGenerator {

override vold doGenerate (Resource resource, IFileSystemBiccess f=sa) {
val persons = resource.allContents.filter(typeof (Per=son)).tolist

val content =
| I B |

package person;

public class Persons |

public static void main(S5tring [] arg=s) {
#FOR person : personss

System.ont.println (™ - IIpumeeT! H «person.names, — OO3O0POEANCH «person.names:."):
«ENDFOR:s
«perzons. filter[guestion '= mmll] .map[

""i5ystem.out..println (™ - sgquestion.questions, - COpDOCHMI <«names,"):"'""*
].Jein("\n")=
gperzons. filter[guestion == mmll] .map[

'""1'Sy=tem.out.println ("s«names OpoMoIrIan. . L") s"

].Join("\n")=

fza.generateFile | "person/Persons.java', content):
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Npumep — pesynbrat paboTbl reHepaTopa

package person;

public class Persons {

public static veid main(String [] args) |

System.out.println("
Sy=stem.out.println("
Sy=stem.out.println("
System.out.println("
System.out.println("

Mpmeer! A Ivan, — nosgoposancs Ivan.");
MpmeeT! H Petr, - nosmoposancs Petr.");
Mpmeser! A Vasiliy, - nosgopobBancs Vasiliy."™);

CHOIBKEOT,

Hoxone?!,

- cnpocHna Ivan.");
- cnpocmn Petr.");

System.out.println("Va=ziliy opoMongat...");
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[eHepauna Kkoga

[pocTpaHCTBO BCEX
TEKCTOBbIX MOCNENOBATENbHOCTEN

l ‘ DSL cuHTakcuc

[loanpocTpaHCTBO BCEX
CMHTAKCUYeCKN NpaBUbHbIX
nocneaoBaTenbHOCTEN

@ Banunoauus

[oanpocTpaHCTBO BCEX
CUHTaKCUYECKM NPaBUNbHBIX
nocneaoBaTenbHOCTeN U NpaBUmbHbIX
C TOYKM 3peHns npegMeTHoM obnactu

)

[eHepaTop
koga

neanbHbil
koA
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[Tpnmep -

settings class "Set
settings package cr
{
setting StockSe
=ize TUHI

settings

tingsContainer™
z.crscontroller.settings

tting {

2lice package FLORIDA.dataobject

key ric
mlab grouops

fields {
string

florida deca

ric { desc "RIC" label "RIC™ }

boolean noTrade { desc "Stock HoTrade flag" label "HNo trade™ defaunlt "true™ }

double
double
double
double
double
double
double
double
double
double
double

PY include
noTrade
longDel
shortDe

maxADV { desc "Maximum ADV"™ label "Max ADV" defamlt "25" }

longDelta { desc "Long Delta™ label "Long Delta™}

shortDelta { desc "Short Delta™ label "Short Delta™}:

maxBuyLimit { desc "Maximum buy limit per cycle™ label "Max Buy Limit" defamlt "leg"™}
maxS5elllimit { desc "Maximum sell limit per cycle™ label "Max S5ell Limit"™ defawlt "lege™}
gquoteSize { desc "Quote size" label "Quote zize"™ defamlt "10000™}

maxfuotes { desc "Multiplier for guoteSize" label "Max Quotes" defamlt "1™}

maxRisk { desc "Maximum risk" label "Max risk"}

unwindPctRate { desc "Maximum unwind participation rate"™ label "Unwind Part Rate, 3" defamlt "10"}
usedlphalnd { desc "On/0ff Switch for Alpha Model™ label "Enable Rlpha" defamlt "1™ }
calongSkew { desgc "threshold for skew long horizon™ label "Long Skew™ default "0.8™ }

group trading {

ta
lta
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[Tpnmep - streams

revizion "£Id: &
streams NCRS {

stream in settings audit
comment "settings audit stream”
+kdbpub crssetting
+aleripub insert only
+alerimodel store="memory"™ {
aymbol instance comment "This is syvmbol™
timestamp ts key
symbol category key
symbol key  key kdbecolumn="settingkey"
symbol user key kdbcolumn="user"
double maxDelta
double minDelta
double longDelta
doubkle shortDelta
symbol buyMode
symbol sellMode
double longhdv
double shortidwv
double totalBuy
doukble totalSell
int maxFills
double maxFillHotional
double maxBeta
double minBeta
doubhle longBeta
double shortBeta
string value kdbcolumn="wvalues"

reversion {

maxDelta <=» -minDelta
longDelta <=> shortDelta
buyMode «<=»> =sellMode
longhdv <=>» shortidwv
totalBuy <=»> totalSell
maxBeta <=»> -minBeta
longBeta <=> —shortBeta
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ObnacTtb NPUMEHEHUS

* O4YeBUAHbIE

*  MHOIO OAHOTUMHbLIX OOBHLEKTOB

*  [POTOKOIbI

* cepuanusauusd, 6asbl JaHHbIX

*  pasHble SA3blKM NPOrpaMMnUpPoOBaHuNS
* Heo4YeBMaHbIE

*  MOXHO MPUMEHSNATb NMNOYTU Be3OE
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[Tpobnemsl

* He BCcerga NOHATHO YTO reHePUpPOBaTb

« bBanaHc aBTOMaTK4YecKoro Koga 1 py4yHoro. BsammHasa 3aBMCUMOCTb
» «[loBpexageHne» mo3ra reHepaunen koga

« CnoxHo ybeanTb 3aKkasymka B NpaBuUIibHOCTU Nogxoaa

Deutsche Bank Uropb Tkayes
Russian Technology Center CEE-SECR 2014, 23 - 25 OkTt6ps 2014 r.



3akrno4dyeHne

« CpeacTBo NOBbILLEHMSI NPOU3BOANTESNIBHOCTY

* [loBbILLIEHME YPOBHSA abCcTpakLmnm

* bopbba co CroXHOCTbLIO

« ABTOMaTU3aumsa PpyTUHHOIO NporpamMMmpoBaHng
« opmanumsauusa cneymukaumm
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Bonpocel

KoHTakTbI:
igor.tkachev@db.com
http://habrahabr.ru/users/xaphan/
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