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Calculator: ForwardPayoff

Description: null

Script: Variables

Constant Strike 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 N As Integer From Product. BasketSi ze

Const ant Wei ght As Doubl e[] From Product. Basket

Const ant PayRec As Integer From Product. BuySel |

Constant Notional As Doubl e From Product. Noti onal

Const ant Paynent Currency As Currency From Product. Currency
Constant M As | nteger

StrikePrice As Double[] From N

Return As Doubl e[] From N

ReturnRank As Integer[] From N

Basket Return As Measure

Tot al Wi ght As Doubl e

i As Integer

Option As Measure To NPV

Script: Forward

Strike:
For i =1 To N
StrikePrice[i] = Basket[i]
Next
Exer ci se:
For i =1 To N
Return[i] = (Basket[i] / StrikePrice[i])
Next
Rank( Ret urn, Ret ur nRank)
For i =1 To N

If (ReturnRank[i] > (N - M) Then
Basket Return += (Weight[i] * Return[i])
Tot al Wi ght += Weight[i]
Endl f
Next
Basket Return = (BasketReturn / Total Wi ght)
Option = Cash((PayRec * (Notional * BasketReturn)), PaymentCurrency)

Script: BOEvents

Script: BarrierDescriptors



