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1 Introduction

Dates generator allows to generate a sequence of (payment) dates by specifying
Starting Date, Ending Date and the frequency. Dates can then be manipulated
manually and transformed with adjustments.

The goal of this plug-in is to simplify date vectors generation in Fairmat
allowing the capability of generating sequences used in the practice directly
from the Fairmat, avoiding the need of importing them from external software
(i.e. from spreadsheets).

2 How to use the plug-in

The plug-ins allows to either create and manipulate date sequences using a new
specific symbol type, the date sequences, available with this plug-in, or to
manipulate Fairmat vectors. In the latter case, generated dates can then be
re-edited using the standard vector editing form.

Figure 1: The Dates Generator editing form.
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2 How to use the plug-in

1. Go to the Parameters & Functions window

2. Click Add

3. Select Dates Generator and click Ok

As shown Figure 1, it is possible to set the start date and the end date setting
also the wanted interval between each date entry (between these options: Daily,
Weekly, Bi-Weekly, Monthly, Three Months, Six Months, and Year).

In order to edit a previously defined vector you’ll have to follow a different
procedure:

1. Go to the Parameters & Functions window.

2. Right click on the vector and select the Dates Generator option.

3. Set the start date, the ending date and the frequency, then press Ok.

The vector will be populated with all the dates as specified.

2.1 Advanced use

The plug-in also define a new typed scalar object ’Dates’ Sequence Frequency’
which may be used to define common frequencies across different generator.
Furthermore it’s define the function Freq2Period which converts a frequency
into a period expressed in year fractions.

Start and End dates are Fairmat expression hence, aside simple dates they
can be defined using formulas involving other variables.
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