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Complete the picture: intraday, tick by tick CDS market data

The sophistication of the financial marketplace continues to evolve, notably in terms

of numbers and types of participants and the availability of information, with up-to-

the minute data now critical for many investment decisions. Yet reliable information

about credit quality, widely recognised as a key driver of risk, has been remarkably

difficult to find. 

CMA QuotevisionTM Creditpulse solves this problem, providing an intraday, tick by tick

feed directly from the institutional CDS market. Its user-friendly interface and powerful

Excel™ add-in enable you to assess the credit quality of companies and sovereigns

on a near live basis – completing the investment picture.

Why use credit default swap data to monitor credit quality? 

The most timely and quantitative measure of credit quality is provided by the credit

default swap (CDS) market. The market is large, well-quoted and driven by the most

sophisticated investors in the world. Participants exchange in excess of a million

quotes a day indicating the prices at which they would be prepared to buy and sell

credit protection on various companies, municipalities and sovereigns.   

Why is CMA QuotevisionTM Creditpulse unique ?

In spite of its large size and the high number of quotes within the CDS market, it is

extremely difficult to follow the rapidly changing credit quality of companies because

the data is difficult to structure and report. CMA Quotevision™ Creditpulse provides

you with a clear, structured view, making it easy for traders, salespeople and risk

managers to follow the global OTC credit market throughout the day.

Track a more complete picture of the financial markets with intraday access to high

quality OTC credit data for credit indices, companies and sovereigns.

Who should use 

CMA Quotevision™

Creditpulse?

Financial professionals within hedge

funds, asset managers and investment

banks can benefit from CMA

Quotevision™ Creditpulse’s accurate

intraday OTC credit price data.

Front office professionals

Portfolio managers, traders and

analysts gain intraday access to high-

quality data, enabling them to:

� research and analyse possible

trading opportunities

� track market sentiment and

understand its impact on their

positions intraday

� monitor the market and their

positions in real time.

Risk Managers

CMA Quotevision™ Creditpulse enables

risk, compliance and valuation officers to:

� monitor risk and identify potential

changes in credit quality intraday

� manage counterparty risk and

collateral requirements.

Independent 
pricing data

Prices are cleaned 
and checked

The most recent 
quotes are
aggregated

Accurate data 
delivered to your 
desktop end-of-
day and intraday

Bringing clarity to OTC markets
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We would be pleased to demonstrate how CMA Quotevision™

Creditpulse can benefit your organisation. Please contact us by

telephone or email:

EU +44 (0)20 3379 3500 

US +1 646 351 8787 

info@cmavision.com

Global coverage of the actively traded CDS market

CMA Quotevision™ Creditpulse gives you:

� 1,200 entities per day: corporate CDS, sovereign CDS,

CDS indices and tranches

� real market quotes: spread and upfront quotes from

actual observed market prices, containing real bid offer

spreads

� high frequency data: intraday data delivered from

London open to New York close

� historical data: at least one year of historical data for

each entity.

Fast, accurate and easy to use, with an intuitive interface

� Accurate: act on reliable data that is scanned, validated,

scrubbed and cleaned in real-time by our expert CDS

market aggregation engine, which is monitored by our

team of trained data analysts.

� Flexible interface: customise your screen to suit your

priorities, eg issuer capital structure analysis, market

depth analysis, multiple portfolios, snapshots of price

history in graphical and numerical formats.

� Track the biggest movers: monitor CDS indices, sectors

and regions to identify the biggest daily corporate and

sovereign movers.

� Quick search: save time searching for issuers,

instruments and prices with our smart text search of the

entire CDS reference data universe.

� Integrated Excel™ analytics: view all CDS price types,

converted using the standard ISDA model and interest

rates. Calculate intraday cumulative probability of default

based on the latest credit spreads.

� Excel™ add-in: pull back the latest or best quote

information and view historical end of day and tick price

information.

Analyse an issuer’s CDS intraday and end-of-day prices

Monitor a portfolio of CDS and CDS indices

Pull back latest and historical CDS prices in ExcelTM
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