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Abstract and Figures

A non-quanto cross currency option is a currency translated option of the type foreign equity option struck in domestic currency, which is a call or
put on a foreign asset with a strike price set in domestic currency and payoff measured in domestic currency.
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Tim Xiao
A Cross Currency European Swaption gives the holder the option to enter into a swap to exchange cash flows in two different currencies. The domestic and foreign swap

leg cash flows can be fixed or floating We present an analytic solution for pricing cross currency swaption.
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‘We developed a pricing model to calculate unwinding values of equity forward with dividend reinvestment.
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Non Quanto Convertible Bond Model
April 2023
Tim Xiao
A convertible bond can also be called by the issuer or redeemed (put) by the bondholder, dependent on the contract specifications. As to the bond itself, it can be a fixed
rate bond, or a floating rate bond. In a non-quanto convertible bonds, the spot stock price in foreign currency is converted into an amount in domestic currency using the

spot exchange rate. This amount is then adjusted by the ... [Show full abstract]
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Generic FX Option Model
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We present a generic FX option model that allows currency as a random object type. The main implication is that European and Asian FX (foreign exchange) options can
now be priced.
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