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SWAP OIS (ACT/365) BID

1 Month .3140
2 Month .5150
3 Month .5160
4 Month .5190
5 Month . 5250
6 Month .5320
9
1
M

Month .5720 .
Year .b170 .
ARKET IMPLIED CHANCE OF MOVE AT NEXT CENTRAL BANK MEET
PROBABILITY ()
BOJ 20 Mar 07 chance of a 25 bp Move 0.0
FED 21 Mar 07 chance of a 25 bp Cut -1.0
NUMBER OF BASIS POINTS PRICED IN FOR NEXT 12 MONTHS
BASIS POINTS
B0OJ basis pts of hike/cut (+/-) 30.0
FED basis pts of hike/cut (+/-) —-34.0
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CS Singapore Branch John Daly / James Brodie (65) 6212 2395
Dealing hours are 8am — 5pm Sudney Time
See CSNZ4 for NZD OIS Levels, FBAS for AUD OIS Levels
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