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Script: Variables
Constant Strike As ReferenceDate From Product.StartDate
Constant Exercise As PaymentDate From Product.Maturity
Constant Basket As Quotable[] From Product.Basket
Constant N As Integer From Product.BasketSize
Constant Weight As Double[] From Product.Basket
Constant PayRec As Integer From Product.BuySell
Constant Notional As Double From Product.Notional
Constant PaymentCurrency As Currency From Product.Currency
Constant M As Integer
StrikePrice As Double[] From N
Return As Double[] From N
ReturnRank As Integer[] From N
BasketReturn As Measure
TotalWeight As Double
i As Integer
Option As Measure To NPV

 
Script: Forward
Strike:
  For i = 1 To N
    StrikePrice[i] = Basket[i]
  Next
Exercise:
  For i = 1 To N
    Return[i] = (Basket[i] / StrikePrice[i])
  Next
  Rank(Return, ReturnRank)
  For i = 1 To N
    If (ReturnRank[i] > (N - M)) Then
      BasketReturn += (Weight[i] * Return[i])
      TotalWeight += Weight[i]
    EndIf
  Next
  BasketReturn = (BasketReturn / TotalWeight)
  Option = Cash((PayRec * (Notional * BasketReturn)), PaymentCurrency)

 
Script: BOEvents
 
Script: BarrierDescriptors
 


