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Calculator: ForwardPayoff

Description: null

Script: Variables

Constant Start As ReferenceDate From Product. StartDate
Const ant Exerci se As Paynment Date From Product. Maturity
Constant BuySell As Integer From Product. BuySel |

Const ant Paynent Ccy As Currency From Product. Currency
Const ant Notional As Doubl e From Product. Noti onal
Constant I ndex As Quotable From Product. Underlying
Constant IndexStrike As Double From 1

IndexInitial Level As Double

| ndexPerf As Doubl e

m ndexPerf As Measure

Constant FX As Quot abl e

Constant FXStri ke As Double From 1

FXInitial Level As Double

FXPerf As Doubl e

nFXPerf As Measure

Payof f As Doubl e

nmPayof f As Measure

Const ant CouponRate As Doubl e From 0. 05

Option As Measure To NPV

Script: Forward

Start:
I ndexlnitial Level = I ndex
FXInitial Level = FX
Exer ci se:

I ndexPerf = (Index / IndexlnitiallLevel)

FXPerf = (FX / FXInitialLevel)

If ((IndexPerf > IndexStrike) AND (FXPerf < FXStrike)) Then
Payof f = (CouponRate * Noti onal)

El se
Payoff = 0

Endl f

Option += Cash((BuySell * Payoff), PaynentCcy, 'EXERCI SE' )

m ndexPerf = | ndexPerf

nFXPerf = FXPerf

nmPayof f = Payof f

Script: BOEvents

Script: BarrierDescriptors



