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rormulas and INks and should be modified with care. We recommend setting your

Excel to "Manual” calculation mode.

Dependencies

To perform computations, this Solution requires additional Excel workbooks:

- calendars

- Conventions

- Fixing history

- Market data.

What is valued

Coupon and Funding legs, the Swap, the Bermudian Call Option, and the Structure =

Swap + Bermudian Call Option are valued.

Models

Available models in the Solution are Hull White 1 factor and Hull White 2 factor.

Viewers

The Solution returns a view of the model parameters, a view of the date schedules,

cashfiow anaiysis, eariy exercise probabilities, deita ladders, gamma iadders and a

swaption veqa grid and Range Accrual dates optimization schedule.

Entacin el

Coupon de

The structured coupon is defined as
MAX( MIN(Fixed| +

plier * C d Cap), Floor) * n/N,
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