Capital Markets Indicative Data

Parameta
Solutions

TP Asia Pacific Emerging Markets Interest Rate Options

Background

TP APAC EM IRO Package - areliable market data feed for acomprehensive view of the APAC EM interest rate options market.

An IRO package carrying the full suite of IRO pricing for APAC EM IROs based on desk observations from the TP EM IRO Singapore desk.

IRO Instruments Available per currency

ATM Swaptions

OTM Swaptions (Skews) with +/-400* bps out

ATM Capl/Floors (Straddles)

OTM Cap/Floors (Skews)

« Spot Start Cap/Floors with absolute strikes from -1.0 up to 10.00*

« Forward Starting Cap/Floors with relative strikes from 100 out up to

1000* out

Wedges

Coverage

Key Benefits

Observable, Indicative Rates: independent andreliable
prices so that traders can execute with confidence whilst
risk managers can monitor, identify, measure, analyse and
mitigate market risk with reliable inputs.

Comprehensive coverage: Over 5,300 records ( 20,100+
Bloomberg tickers) available per currency covering volatility
surfaces, premiums and strikes for all instrument types.
Swaption skews are +/- 400bps* out, so that clients have
access to pricing even for illiquid out-of-the-money tenors.

Broad Analytics Coverage: Analytic fields supported include
Spot and Forward Premiums, Forward Strikes, Lognormal
Volatility, Normal Volatility (both annualised and daily), so
that traders can choose the best view/strategy suitable for
their trading style.

Flexible frequencies: Available in different frequencies:
+ Realtime

+ Snapshot

- EndofDay

Parameta solutions provides unbiased, OTC market information and data
products. Creating transparency, insights and opportunity for our clients.

APAC Region

Instrument Types

ATM Swaptions v v
SIVETQdCI I OTM Swaptions, Collars and Strangles (Spt Start) v
Wedges

ATM & OTM Caps/Floors (Spt Start)

ATM & OTM Caps/Floors (Fwd Start)

Caps/Floors

OTM Caps/Floors (Spt Start)
OTM Caps/Floors (Fwd Start)

*includes both deliverable and non-deliverable markets

*Surface matrix and skewness varies per currency
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Coverage

TP APAC EM IRO Sample Volatility Surface Coverage - ND KRW

ATM Swaptions

KRW ND ATM Swaptions

INENEENAEGEN ATM (Forward) Strike

Swap Period

Spot Premium (mid/bid/ask)

Forward Premium (bid/ask)

Normal Volatility -annualised

(bid/ask)

Normal Volatility - daily (bid/ask)

Lognormal Volatility (bid/ask)
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Swaption Skews
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Spot Premium (mid)

Available Fields

Swap Period

Forward Premium (mid)

=
>

N

2

3yr |4yr |5yr |6yr |7yr |8yr |9yr |10yr

2yr

Normal Volatility -annualised (mid)

Normal Volatility - daily (mid)

Lognormal Volatility (mid)

*+/-300 and +/-400 bps skews

available only via direct delivery
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ND KRW Cap/Floor Strikes (Absolute Strikes)
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ATM Cap/Floor Straddle & Skews

Available Fields

ATM C/F Straddle Strike Spot Premium (mid)
Forward Premium (mid) Normal Volatility -annualised (mid)
ATM C/F Straddle Spot Premium Normal Volatility - daily (mid)

ATM C/F Straddle Normal Volatility (annualised)  Lognormal Volatility (mid)
ATM C/F Straddle Normal Volatility (daily) Cap Skews - Spot Premium

ATM C/F Straddle Lognormal Volatility Floor Skews - Spot Premium

Forward Start Cap/Floor

VAETECRIEIGEN Forward ATM C/F Straddle

ND KRW Cap/Floor Strikes (Relative from ATM)

Floors: -1000~-250 /Caps:+250~+10000
CFSTerm

Tyr ‘ 2yr ‘ 3yr ‘ byr ‘ Syr

Spot Premium (mid)

Normal Volatility -annualised (mid)
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Forward Term CFSTerm CFS Wedge Record |ATM Swaptio Swaption Record Wedge
yr Tyr X2 yr yr X1 v
2yr Tyr 2X3 2yr yr 2X1 v
3yr yr 3X4 3yr Tyr 3X1 v
4yr yr 4X5 4yr Tyr 4X1 v
5yr yr 5X6 5yr Tyr 5X1 v
2yr 2yr 2X4 2yr 2yr 2X2
2yr 3yr 2X5 2yr 3yr 2X3 v
Syr 2yr 5X7 Syr 2yr 5X2 v
Syr 3yr 5X8 Syr 3yr 5X3 v
Syr Syr 5X9 Syr Syr 5X5 v

Available Fields

Fwd CFS ATM Swaption

ATM Strike ATM strike
Spot Premiums Spot Premiums
Wedge

Getin touch

For further information, please visit us at:
www.parametasolutions.com

Sales: findoutmore@parametasolutions.com
Support: support@parametasolutions.com

Disclaimer

© 2026 ICAP Information Services Limited (“lISL"). This communication is provided by ICAP Information Services Limited or a member of its group (“Parameta”) and all information contained in or attached hereto (the “Information”) is for
information purposes only and is confidential. Access to the Information by anyone other than the intended recipient is unauthorised without Parameta's prior written approval. The Information may not be not used or disclosed for any purpose
without Parameta's prior written approval, including without limitation, storing, copying, distributing, licensing, selling or displaying the Information, using the Information in an application or to create derived data of any kind, co-mingling the
Information with any other data or using the data for any unlawful purpose of for any purpose that would cause it to become a benchmark under any law, regulation or guidance. The Information is not, and should not be construed as, alive price,
an offer, bid, recommendation or solicitation in relation to any financial instrument or investment or to participate in any particular trading strategy or constituting financial or investment advice or a financial promotion. The Information does not
constitute a public offer under any applicable legislation or an offer to sell or a solicitation of an offer to buy any securities. The Information is not to be relied upon for any purpose whatsoever and is provided “as is” without warranty of any kind,
either expressly or by implication, including without limitation as to completeness, timeliness, accuracy, continuity, merchantability or fitness for any particular purpose. All representations and warranties are expressly disclaimed, to the fullest
extent possible under applicable law. In no circumstances will Parameta be liable for any indirect or direct loss, or consequential loss or damages including without limitation, loss of business or profits arising from the use of or any inability to
use the Information, or any inaccuracy in the Information. Parameta may suspend, withdraw or modify or change the terms of the provision of the Information at any time inits sole discretion, without notice. Alltights, including without limitation
intellectual property rights, in and to the Information are, and shall remain, the property of lISL or its licensors. Use of, access to or delivery of Parameta’s products and/or services requires a prior written licence from Parameta or its relevant
affiliates. The terms of this disclaimer are governed by the laws of England and Wales.
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