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'gach parameter must be declared explicitly

Option Explicit ‘catching of possible errors
'arrays are numbered from 1 (defamlt is 0) Salact Case IFAIL
Option Base 1 Caza 4:
Err.Raise Number:=4, Descriptiom:= _

‘declaration of NAG routine S30ABF (provided by NAG) "0n entry, X <z or X » 1/z, where z is " _
Declara Sub S30ABF Lib "FLDLL224M_nag.dll®" ( _ & "the safe range parameter.”
ByVal CALPUT As String, ByVal CALPUTLength As Long, _ Case 5:
ByRef m As Long, ByRef n As Long, ByRef X As Double, _ Err.Raise Number:=6, Description:= _
ByRef S As Double, ByRef T As Double, ByRef Sigma As Double, _ “On entry, 5 <z or § > 1/z, where z iz " _
ByRaf r As Double, ByRef q As Doubla, ByRaf P As Double, _ & "‘the safe range parameter."
ByRef LDP As Long, ByRef Delta As Doubla, _ Case 6:
ByRef Campa As Double, ByRef Vega As Double, _ Err.Raise Number:=8, Description:= _
ByRef Theta As Double, ByRef Rho As Double, _ "On entry, T <z, where z is " _
ByRef Crho As Doubla, ByRef Vanma As Doubla, _ & "the safe ramges parameter.”
ByRef Charm As Double, ByRaf Speed As Doubla, _ Case T7:
ByRef Colour Az Doubls, ByRef Zomma As Doubla, _ Err.Raise Number:=7, Descriptiom:= _
ByRef Vompa As Double, ByRef IFAIL As Long ) . "”’189“15" Bigma <= 0.0."

ase 8:

Err.Raise Number:=8, Descriptiom:= _

'This function calculates an optiom price using a NAC routine “0n entry, T <= 0.0."
Fonction NAG optiom_price( _ Case 9:
ByRef X As Double, ByRef S As Double, _ Err.Raise Number:=9, Descriptiom:= _
ByRef T As Double, ByRef Sigma As Double, _ "0n emtry, q <= 0.0."
ByRef r As Double, ByRef q As Double) As Variant End Salect
:declarat;mn of parameters ‘the results are transferred into an array
the option price output(i, 1) = P
Dim P As Double output(2, 1) = Dalta
‘the Graeks output(3, 1) = Gamma
Dim Delta As Double, Camma As Double, Vega As Double output(4, 1) = Vega
Dim Theta As Double, Rho As Double, Crho As Double output(E, 1) = Theta
Dim Vanna As Double, Charm As Double, Speed As Double output(6, 1)} = Rho
Dim Colour As Double, Zomma As Doubls, Vomma As Doubla output(7, 1) = Crho
’the error-checking parameter output(8, 1) = Vanna
Dim IFAIL As Long: IFAIL =1 output(s, 1) = Charm
‘the array that will return option price and Greeks gutput (10, 1) = Speed
Dim output(i3, 1) As Double output (11, 1) = Colour

output(12, 1) = Zomma
‘error handling mechanism output(i3, 1) = Vomma

On Error GoTo error_handler:
’the function returns an array of valuaes

'a call to the NAC routime NAG_option_price = output

'for details look at the documentation Exit Functiocn

Call S30ABF( _
", 1,1, 1, X, §, T, Sigma, 1, q, P, 1, _ ‘return a message in case of an error
Delta, Gamma, Vega, Theta, Rho, Crho, Vanna, _ arror_handler:
Charm, Speed, Colour, Zomma, Vomma, TFAIL) NAG _option_price = Err.Description

Exit Function

End Function
5: 79w r-va—NLRvw—hoRERANEI—BET Ty hET L a rOfikkE 7Y —
s ADFEDT-HIZS30ABF & O TVBA Bk
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