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SwapMarker® Plus™

Adds the power of
real-time pricing for the
global Interest Rate
Option Skews, Inflation-
linked Derivatives and
Constant Maturity
Swaps to the existing
SwapMarker offering

Distributed either directly or
via a wide array of market
data vendor channels,
SwapMarker Plus contains a
series of composite pages and
elementised records covering
out-of-the-money interest rate
options, CMS Spread Options
and Inflation Swaps.

SwapMarker Plus is organised in two modules
SwapMarker Volatility: Swaption Skews, Cap/Floor Surfaces and CMS Spread Options

No other volatility service offers a more comprehensive set of currencies. SwapMarker Plus
brings together out-of-the-money Swaptions (Volatilities, Premiums and Strike Prices),
Caps and Floor Surfaces and CMS Spread Options. Coming directly from the Tullett Prebon’s
interest rate derivatives desk, this module offers a wide skew of around +/-300 basis points
on the Cap/Floor surface and +/-200 basis points on the Swaptions.

Currency USD EUR GBP JPY CHF NOK SEK DKK CZK PLN HUF

Skewed Swaptions v v v v v v v v VvV v/

Cap/Floor Volatility Surfaces v v v v V V V V V V /

CMS Spread Options o/

SwapMarker Inflation: Inflation-linked Derivatives

SwapMarker Inflation offers an in-depth breakdown of the global inflation-linked swaps
markets, clearly bringing together the connection between index-linked bonds and the
associated swaps at a range of maturities. Coverage is global and benchmarked against the
following inflation indices: US CPI, European HICP, French CPI, UK RPI, Italian CPI, Spanish CPI
and German CPI.
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Risk Management

SwapMarker Volatility offers risk managers
unprecedented access to volatility skews
which can be used as an independent

data source for VaR calculations. Addition-
ally, these vital risk input measures can be
provided on an end-of-day or intra-day basis
via ftp file delivery of a custom-built flat file
that can be plugged directly into your Risk
Management platform.

Research and Analysis

SwapMarker Plus is used by an audience covering the breadth of the financial
community, from trading and sales to risk management, quantitative analysis,
algorithmic trading and research. Tullett Prebon Information also offers
historical data to accompany live pricing and ftp file delivery.
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