
Table 6 Credit Default Swaps

(in millions of USD)

Nominal or notional principal amounts outstanding Gross positive market values Gross negative market values

Total Bought Sold Total Bought Sold Total Bought Sold

All Contracts

with reporting dealers

with other financial institutions

Banks and securities firms

Central counterparties

Insurance firms (including pension funds), reinsurance and
financial guaranty firms

SPVs, SPCs or SPEs

Other

with non-financial customers

Trust accounts

Other

Single-Name Instruments

with reporting dealers

with other financial institutions

Banks and securities firms

Central counterparties

Insurance firms (including pension funds), reinsurance and
financial guaranty firms

SPVs, SPCs or SPEs

Other

with non-financial customers

Trust accounts

Other

Multi-Name Instruments

with reporting dealers

with other financial institutions

Banks and securities firms

Central counterparties

Insurance firms (including pension funds), reinsurance and
financial guaranty firms

SPVs, SPCs or SPEs

Other

with non-financial customers

Trust accounts

Other

Multi-Name Instruments: of which Index Products

with reporting dealers

with other financial institutions

Banks and securities firms

Central counterparties

Insurance firms (including pension funds), reinsurance and
financial guaranty firms

SPVs, SPCs or SPEs

Other

with non-financial customers

Trust accounts

Other

Note: Green cells indicate new items.


