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Note:The views expressed in this presentation are the personal views of the presenter and do 
not necessarily represent the views of the Commission, CSA or other Commission/CSA staff.
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Overall Combined Debt and Equity ITM Performance
(based on 3-month rolling monthly average of number of trades entered at CDS and matched during 

month)

98.8495.7494.1790.8585.1848.24June 
2009

98.5895.3593.8290.3684.9148.11January 
2009

97.8993.9291.4287.0080.9434.96September  
2008

97.9590.29[not available]76.3164.8125.18September
2007

97.4789.13[not available]74.2761.8923.48June 
2007

97.2685.47[not available]65.69[not available]14.32April
2007

97.9478.73[not available]47.14[not available]2.98April
2004
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matched by 
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Source: CDS
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Historical CNS Trading Values Compared to Value of Accumulated 
Fails (CDS stats)
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