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One-time callable
Bermudan callable
f lognormal/Heston stochastic vol
MC
Bermudan callable floor <X%*Eq( /Eq(0)-y%<Cap 1) 100%
Bermudan trigger if(Eq(t)>K, A%, B%) 2) FWD Eq(t)/Eq(0)
Target Redemption 3) if(Eq(t)>K,X%,Y%) |3) =min(100%,Eq(t)/Eq(0))
4) (Down&In)
Eq(t)
Eq(0):
K:
N- lognormal
Bermudan trigger 1 if(Eql(t)>k1&eq2>k2.&.EqN(t)>kn),X%,Y% 1) 100%
Target Redemption 2) min of basket
3)
/ CMS CMS
BGM N- actor lognormal/CEV/Heston stochastic vol.)
Bermudan callable 1) %
Target Redemption 2) X%- M Libor>0
3) CMS X CMS+a
4) CMS X CMS Y CMS o
5)CMSspread CMS( 1-4)or
6) (Snowball/Snowblade)
7 CMS CMS max(CMS B,floor)
8) CMS 2MIN(CMS ACMS B)
9) CMS/ CMS spread
2
BGM-N CEV N+1
MC
Bermudan callable 1) 100%
Bermudan trigger Eq(t) K CMS /Eq(t)<K 2 FWD Eq(t)/Eq(0)
Target Redemption CMS =A*CMSXmonths-B*CMSYmonths+ox 3) =min(100%,Eq(t)/Eq(0))
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