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CLS Volumes and Values

Average daily volumes and values
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These values are the total value of settlement instructions submitted to CLS on trade date.
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Value and volume by instrument month on month

Avyg. daily values (US$ billions) by instrument ) )
Avy. daily volumes by instrument
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These values are the total value of settlement instructions submitted to CLS on trade date. (N.B. /O Swaps are excluded from these figures)



CLS index on trade value by instrument

Averaqge daily values by instrument
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Value (US$) of trades by instrument submitted to CLS by traded month relative to Apr-07



CLS index on trade value by size

Average daily Spot values by trade size
(haze month Apr-07 =100]

1,250
—.:c"lm
—=1r|||1
1,000 =1 M.
7an
S00
250
-
]
= 5 5§ & & § & 8§ 2 & 8§ = 2 3 =
P T - T = S S - == T = T =T T SR+
¥ = o £ F = o £ F = o £ F = o

Value (US$) of trades by size (in base currency) submitted to CLS by traded month relative to Apr-07



CLS index of top 5 currency pairs

Average daily spot values of major currency pairs
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Value of spot trades in base currency by currency pair submitted to CLS by traded month relative to Apr-07



CLS indexes on other currency pairs

Average daily Spot values of top cross currency pairs EURARY
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Value (US$) of trades submitted to CLS by traded month relative to Apr-07
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Average daily spot values of minor currency pairs
(base month Apr-07 = 1000

Jan-08

e IS DICHF

——NZDUSD

USDUHKD

USDISGD

e IS DISEK
= 58 58 8 =z 8 2 =2 = 22
L = © £ L= g = =
& = o = & = a5 = & = S

Value (US$) of trades submitted to CLS by traded month relative to Apr-07
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