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Name: Altiplano
Calculator: ForwardPayoff
Description: BasketDigitalOption

Script: Variables

Constant Start As ReferenceDate From Product. StartDate
Const ant Cbservation As ReferenceDatel]

Const ant Paynent As Paynent Dat e[ ]

Const ant Basket As Quotabl e[] From Product. Basket
Constant BuySell As Integer From Product. BuySel |

Const ant Paynent Ccy As Currency From Product. Currency
Constant Notional As Doubl e From Product. Noti onal
Constant Rel ativeBarrierLevel As Double From 0.90
Const ant CouponRate As Doubl e From 0. 05

Const ant Basket Ws As Doubl e[] From Product. Basket Wi ght s
Constant N As Integer From Product. BasketSi ze

i As Integer

StrikePrice As Doubl e[] From Basket

Barri er BreakCount As | nteger

OptionPrice As Measure To NPV

Prob_I TM As Schedul eMeasure From Paynent

Script: Forward
Start:
For i =1 To N
StrikePrice[i] = Basket[i] * RelativeBarrierLevel
Next
Qbservati on:
For i =1 To N
If (BasketWs[i] > 0) Then
Barri er BreakCount += If(Basket[i] <= StrikePrice[i],
Endl f
Next
Paynment :
If (BarrierBreakCount == 0) Then
OptionPrice += Cash((BuySell * Notional * CouponRate),
Prob_ITM = 1.0
El se
Prob_ITM = 0.0
Endl f
BarrierBreakCount = 0

Script: BOEvents

Script: BarrierDescriptors
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