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public class Contract

{
decimal tradingRate;
bool isRateDirect;
string tradeCurrency;
decimal tradeAmount;
string settlementCurrency;
decimal settlementAmount;
decimal Markup;
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decimal CalculateSettlementAmount (
bool isRateDirect,
decimal tradeAmount,
decimal tradingRate)

if (isRateDirect)

return RoundAmount (tradeAmount * tradingRate);
else

return RoundAmount (tradeAmount / tradingRate) ;

(Code example 2)

decimal settlementAmount = CalculateSettlementAmount (
true, 200m, 1.12m)3
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decimal ApplyMarkup (
decimal rate, decimal markup,
bool isPercentageMarkup, bool isBuyMarkup)

if (isBuyMarkup)
{
if (isPercentageMarkup)
return rate* (l-markup);
else
return rate-markup;

else



if (isPercentageMarkup)
return rate* (l+markup)

else

decimal newRate
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return ratet+markup;
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= ApplyMarkup(l.12,
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(Code example 3)

02, true, false);

(Code example 4)
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Before:
decimal GetRate(string unitCurrency, string referenceCurrency) ;

After:

Rate GetRate (Currency unitCurrency, Currency referenceCurrency) :;

Currency gbp = CurrencyList.Get (“GBP”)

Money) An amount of a particular currencyt * = : !
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Before After
public decimal CalculateProfit( | public Money CalculateProfit (
string tradeCurrency, Money tradeMoney,
decimal tradeAmount, Money settlementMoney)
string settlementCurrency,
decimal settlementAmount)
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public Money Convert (Money money)
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Money settlementMoney = tradingRate.Convert (tradeMoney)

' )

Money tradeMoney = tradingRate.Convert (settlementMoney)
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public abstract Rate AppliedTo (Rate rate);
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Markup
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Markup percentageMarkup =

new PercentageMarkup (..);
Rate newRate = percentageMarkup.AppliedTo (oldRate) ;

¢/ « = 1)
class NullPercentageMarkup: PercentageMarkup
{ //.}

public static readonly PercentageMarkup NULL

= new NullPercentageMarkup () ;
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Rate.AppliedTo (Money) —--> Money
Markup.AppliedTo (Rate) --> Rate

<t - : immutablet * !

! " ! :
1 #* = ]
" ! ! z " o
!



i/ " 11 ! "

Before

public class Order

{
I/ co-c
private decimal settlementAmount;
private string settlementCurrency;

public string SettlementCurrency

{

get { return settlementCurrency; }

}

public decimal SettlementAmount
{

get { return settlementAmount;}

Payment payment = new Payment () ;
payment.TotalAmount = order.SettlementAmount;
payment.TotalCurrency = order.SettlementCurrency;

After

public class Order

{
/0 coc
private decimal settlementAmount;
private Currency settlementCurrency;

public Money SettlementMoney
{
get{ return new Money (
settlementCurrency,
settlementAmount) ;

Payment payment = new Payment () ;

payment.Total = order.SettlementMoney;
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public interface IRateSource public interface IRateSource
{ {
decimal GetSpotProfitRate Rate GetSpotProfitRate
( (
string unitCurrency, Currency unitCurrency,
string referenceCurrency, Currency referenceCurrency,
TradeDirection direction, TradeDirection direction,
string specifiedCurrency, Money specifiedMoney
decimal specifiedAmount ) ;
)i }
}
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public Money AddMoney (Money target, Money moneyToAdd)

return target + Convert (moneyToAdd) ;
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public static implicit operator decimal (Rate rate)

{

return rate.Value;

}
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