
SAP ABAP table RFTBB_HWCALIBRATION {Parameters for the Calibration of an Option Price Model}

RFTBB_HWCALIBRATION

CURRENCY [CUKY (5)]

SZKART [NUMC (4)]

IR_VOLATILITY_TYPE [CHAR (3)]

HW_VOLATILITY_TYPE [CHAR (3)]

ATVO1

MANDT [CLNT (3)]

VOLART [CHAR (3)]

 RFTBB_HWCALIBRATION-HW_VOLATILITY_TYPE = ATVO1-VOLART 
0..N

1  RFTBB_HWCALIBRATION-IR_VOLATILITY_TYPE = ATVO1-VOLART 0..N

1 JBD14

MANDT [CLNT (3)]

SZKART [NUMC (4)]

WWAER [CUKY (5)]

 RFTBB_HWCALIBRATION-SZKART = JBD14-SZKART 

0..N
1

TCURC

MANDT [CLNT (3)]

WAERS [CUKY (5)]

 RFTBB_HWCALIBRATION-CURRENCY = TCURC-WAERS 

0..N

1


