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Name: EquitySingleReverseConvertibleSwapv1l

Calculator: ForwardPayoff

Description: Reverse Convertible on single underlying with KO

Script: Variables

Constant Start As ReferenceDate From Product. StartDate
Const ant CouponPeri od As Accrual Period[]
Constant Maturity As Payment Date From Product. Maturity
Constant Settlenment As Enum ' Physical', 'Cash’
Constant Kl As ReferenceDate[]

Const ant KO As Accrual Period[]

Constant Principal Protection As Double From 1
Constant | TMPartici pation As Double From 1
Constant StrikePct As Double From 1

Constant Kl _BarrierPct As Double FromO0.5
Constant KO BarrierPct As Double From 1.5
Constant KO Curr As Currency

Constant KO FX As Double From 1

Constant KO Rebate As Double From 0.1

Const ant CouponRateStri kePct As Double From 1
Const ant Fi nal CouponRate As Double From 0.0
Const ant CouponRat eHi gh As Double From 0.1
Const ant CouponRat eLow As Doubl e From O

Const ant PayRec As Integer From Product. BuySel |
Constant Curr As Currency From Product. Currency
Constant Notional As Double From Product. Noti onal
Const ant I ndex As Quotable From Product. Underlying
AboveKO As Bool ean

AboveCP As Bool ean

DelivQy As Double

Real i zedCoupon As Doubl e

Fl owal ue As Doubl e

KNOCKED I N As Bool ean

KNOCKED_QOUT As Bool ean

Strike As Double

CouponRat eStri ke As Doubl e

KI _Barrier As Double

KO Barrier As Double

Performance As Doubl e

Prob_KI As Measure

Prob_KO As Measure

Option As Measure to NPV

Const ant | R_CouponPeriod As Accrual Period[]
Constant | R _CouponRate As Quot abl e

Constant IR Spread As Doubl e

EQLeg As Measure

| RLeg As Measure

Script: Forward
Start:

Strike = (StrikePct * Index)

KO Barrier = (KO BarrierPct * |ndex)

KI _Barrier = (KI_BarrierPct * |ndex)

CouponRat eStri ke = (CouponRateStri kePct * | ndex)
Kl :

I f Not (KNOCKED_|I N) Then

If (Index <= Kl _Barrier) Then



KNOCKED_I N = True
Endl f
Endl f
CouponPeri od:
I f Not (KNOCKED _QUT) Then
AboveCP = True
If (I ndex < CouponRateStrike) Then
AboveCP = Fal se
Endl f
Real i zedCoupon = | f ( AboveCP, CouponRat eH gh, CouponRat eLow)
Fl owal ue = Interest(Notional, (PayRec * RealizedCoupon), Curr, 1, 'DGI_COUPON , 1)
EQLeg += Fl owval ue
Option += Fl owval ue
Endl f
| R_CouponPer i od:
I f Not (KNOCKED _QUT) Then
Fl owal ue = Interest(Notional, (-PayRec * (IR _CouponRate + IR Spread)), Curr, 1,
D)
| RLeg += Fl owval ue
Option += Fl owval ue
Endl f
KG
I f Not (KNOCKED _QUT) Then
If (I ndex >= KO Barrier) Then
KNOCKED_QUT = True
Prob_ KO = 1
Fl owal ue = Principal ((((PayRec * Notional) * KO FX) * (PrincipalProtection +
KO Rebate)), KO Curr, 1, 'KNOCK_OUT', 1)
EQLeg += Fl owval ue
Option += Fl owal ue
Fl owal ue = Principal ((-PayRec * Notional), Curr, 1, 'REDEMPTION , 2)
| RLeg += Fl owval ue
Option += Fl owal ue
Endl f
Endl f
Maturity:
I f Not (KNOCKED _CQUT) Then
Performance = (Index / Strike)
I f Not (KNOCKED_|I N) Then
Fl owal ue = Principal (((PayRec * Notional) * ((Principal Protection +
(I TMParticipation * Max((Performance - 1), 0))) + Final CouponRate)), Curr, 1,
' REDEMPTION , 1)
EQLeg += Fl owval ue
Option += Fl owal ue
Fl owal ue = Principal ((-PayRec * Notional), Curr, 1, 'REDEMPTION , 2)
| RLeg += Fl owval ue
Option += Fl owal ue
El se
Prob KI = 1.0
If (Index >= Strike) Then
Fl owal ue = Principal (((PayRec * Notional) * Principal Protection), Curr, 1,
' REDEMPTION , 1)
EQLeg += Fl owval ue
Option += Fl owval ue
Fl owal ue = Principal ((-PayRec * Notional), Curr, 1, 'REDEMPTION , 2)
| RLeg += Fl owval ue
Option += Fl owval ue
El se
Sel ect Case Settl enent
Case ' Physical’



DelivQy = (Notional / Strike)
Fl owal ue = Physi cal ((PayRec * DelivQy), Index, 0.0, 1, 'REDEMPTION, 1)
EQLeg += Fl owval ue
Option += Fl owval ue
Case ' Cash’
Fl owal ue = Principal (((PayRec * Notional) * Performance), Curr, 1,
' REDEMPTION , 1)
EQLeg += Fl owval ue
Option += Fl owval ue

EndSel ect
Fl owal ue = Principal ((-PayRec * Notional), Curr, 1, 'REDEMPTION , 2)
| RLeg += Fl owval ue
Option += Fl owval ue
Endl f
Endl f
Endl f

Script: BOEvents
KNOCK_QUT| KNOCKED _OUT
KNOCK_| N KNOCKED_|I N

Script: BarrierDescriptors
KO|KO_Barrier|Index|Up|Out|Closing|
Kl1|KI_Barrier|Index|Down|In|Closing|



