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Name: BasketPerformanceVanilla

Calculator: ForwardPayoff

Description: EquityBasketPerformanceVanilla

Script: Variables

Constant Start As ReferenceDate From Product. StartDate
Const ant Exerci se As Paynment Date From Product. Maturity
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 PutCall As Enum ' Call','Put’

Constant StrikePct As Double From 0.9

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

i As Integer

Initial Fixing As Doubl e[] From Basket

Payof f As Doubl e

Basket Perf ormance As Measure

OptionPrice As Measure To NPV

Prob I TM As Measure

Script: Forward

Start:
For i =1 To N
Initial Fixing[i] = Basket[i]
Next
Exer ci se:
For i =1 To N

Basket Perf ormance += (BasketWs[i] * (Basket[i] / InitialFixing[i]))
Next
Sel ect Case Put Cal |
Case 'Cal |
Payof f = Max((Basket Perfornmance - StrikePct), 0)
Case ' Put'
Payof f = Max((Stri kePct - Basket Performance), 0)

EndSel ect
If (Payoff > 0) Then
Prob_ITM = 1.0
El se
Prob_ITM = 0.0
Endl f
OptionPrice += Cash((BuySell * Notional * Payoff), PaynmentCcy, 1, 'REDEMPTI ON )

Script: BOEvents

Script: BarrierDescriptors



