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Cap floor key figures 

Description 

The Cap floor key figures report calculates return over the horizon period and key figures at the horizon date for a range of customisable 

scenarios. 

 

Settings 

It is possible to specify the following settings 

 

Date: Defines the date for when the calculations are done. Default is today i.e. real-time. 

Client buys cap: Whether client buys or Nordea buys cap. Default is true.  

Include hedge cost in price: Whether or not price of cap should include hedge cost. Default is true. 

 

Solve for strike: If zero-cost floor strike should be calculated. Default is true. 

Zero cost spread: When enabled, cash flows will be reinvested in the same bond series if possible. If it is not, then the reinvestment rate 

above will be used. 
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More settings 

 

Discount curve quotes: Which price type quotes used to create the discount curve. Default is mid-price. 

Include Price Matrix: Enables the possibility to calculate prices with shock to strike and volatility. Enables volatility and strike up and down 

shocks. Default is false. 

 

Maximum vol decrease (Percentage): Maximum percentage point the volatility is shocked downwards. Default is 1. 

Maximum vol increase (Percentage): Maximum percentage point the volatility is shocked upwards. Default is 1. 

Maximum strike decrease: Maximum strike downwards shock. Default is 0.5. 

Maximum strike increase: Maximum strike upwards shock. Default is 0.5. 
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Report elements 

The report elements are described below. 

Prices and Dates 

This table summarizes the key figures and important dates for the cap or floor. 

 

 

Strike level and expected payments 

 

The graph illustrates the strike level along with expected fixing rate and paid interest rate 
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Outstanding amount: The graph below illustrates the outstanding amount of the trade 
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Price Matrix 

The table below shows the prices and the trade for combinations and strike and volatility shock. 

 

 


