
Instrument / location Dec 2009 Dec 2010 Sep 2011 Dec 2011 2010 2011 Q1 2011 Q2 2011 Q3 2011 Q4 2011 

Futures

All markets                  21,738.1 22,312.0 25,767.0 22,929.9 1,380,538.9 1,524,106.3 415,078.6 411,303.9 412,417.3 285,306.5 

Interest rate                 20,627.7 21,013.4 24,495.4 21,723.6 1,235,907.4 1,359,061.2 374,453.5 371,400.6 365,066.5 248,140.7 
Currency                     144.3 170.2 202.6 221.4 35,771.2 37,628.7 9,282.1 9,715.4 10,527.1 8,104.1 
Equity index                   966.1 1,128.4 1,069.0 985.0 108,860.3 127,416.4 31,343.0 30,188.0 36,823.6 29,061.8 

North America                 10,720.9 11,863.5 14,462.3 13,106.7 729,195.9 822,909.6 219,574.6 229,316.3 222,605.6 151,413.2 

Interest rate                 10,284.9 11,351.1 13,940.0 12,566.8 658,193.5 740,161.1 199,822.5 209,377.7 198,559.6 132,401.4 
Currency                     90.7 114.8 122.2 150.7 28,649.0 30,189.7 7,697.3 7,670.5 8,345.6 6,476.2 
Equity index                   345.3 397.6 400.2 389.2 42,353.4 52,558.8 12,054.7 12,268.1 15,700.5 12,535.6 

Europe                      8,053.6 6,345.3 7,522.2 6,534.2 533,297.9 565,161.9 162,961.5 145,972.7 150,755.3 105,472.4 

Interest rate                 7,608.7 5,816.6 7,026.9 6,103.0 498,836.1 525,671.3 152,989.0 136,385.4 139,303.5 96,993.5 
Currency                     2.7 2.5 2.8 2.7 255.2 363.3 102.0 79.3 99.3 82.8 
Equity index                   442.1 526.1 492.5 428.6 34,206.5 39,127.3 9,870.6 9,508.0 11,352.5 8,396.2 

Asia and Pacific               2,408.3 3,168.6 2,893.3 2,344.3 92,273.5 107,543.6 25,590.3 29,004.2 30,805.6 22,143.4 

Interest rate                 2,250.6 2,982.8 2,727.3 2,186.4 60,899.6 71,520.7 16,177.5 20,500.4 20,857.1 13,985.6 
Currency                     9.7 1.5 9.3 8.1 1,594.4 2,002.1 387.4 521.8 673.8 419.1 
Equity index                   148.1 184.2 156.7 149.8 29,779.6 34,020.8 9,025.4 7,982.0 9,274.7 7,738.7 

Other Markets                 555.4 934.7 889.1 944.6 25,771.7 28,491.2 6,952.1 7,010.8 8,250.7 6,277.6 

Interest rate                 483.5 862.9 801.2 867.4 17,978.1 21,708.1 5,464.5 5,137.1 6,346.3 4,760.3 
Currency                     41.2 51.4 68.3 59.9 5,272.6 5,073.7 1,095.4 1,443.8 1,408.5 1,126.0 
Equity index                   30.7 20.4 19.6 17.4 2,520.9 1,709.4 392.3 429.9 496.0 391.3 

Options

All markets                  51,379.6 45,634.6 52,563.3 35,402.0 606,661.8 635,393.7 166,306.3 152,038.9 184,396.8 132,651.8 

Interest rate                 46,428.7 40,930.0 47,570.2 31,581.2 468,872.0 466,271.3 123,333.4 105,812.0 139,521.2 97,604.7 
Currency                     147.3 144.2 115.2 87.8 3,048.5 2,525.1 604.7 712.1 688.5 519.8 
Equity index                   4,803.5 4,560.3 4,877.9 3,732.9 134,741.3 166,597.3 42,368.2 45,514.7 44,187.2 34,527.3 

North America                 23,874.9 24,353.4 28,146.8 19,785.5 261,543.9 262,514.9 65,111.3 65,077.2 78,400.1 53,926.4 

Interest rate                 21,817.7 22,070.2 25,575.5 17,779.0 225,342.9 218,368.1 55,318.0 54,942.7 65,025.4 43,082.0 
Currency                     65.3 72.3 73.7 49.8 1,600.9 1,510.4 381.6 403.3 401.6 324.0 
Equity index                   1,991.9 2,210.9 2,497.6 1,956.7 34,600.2 42,636.4 9,411.7 9,731.2 12,973.0 10,520.4 

Europe                      26,322.6 19,247.2 23,033.8 14,284.6 251,485.3 258,256.0 69,779.3 52,855.9 78,432.2 57,188.5 

Interest rate                 23,905.0 17,320.8 21,116.1 12,883.3 233,930.0 237,533.1 64,537.3 48,042.3 72,325.5 52,627.9 
Currency                     0.3 0.3 0.2 0.3 5.1 3.4 0.8 1.0 0.8 0.8 
Equity index                   2,417.2 1,926.1 1,917.5 1,401.0 17,550.2 20,719.6 5,241.3 4,812.6 6,105.9 4,559.8 

Asia and Pacific               310.4 383.3 438.8 350.3 82,757.4 102,923.8 27,615.8 30,890.7 24,940.2 19,477.1 

Interest rate                 7.2 3.5 16.7 15.6 2,605.3 2,720.3 680.3 587.4 659.7 792.8 
Currency                     – 0.3 1.7 0.8 6.2 257.0 28.1 74.3 103.6 51.1 
Equity index                   303.3 379.4 420.4 333.9 80,145.8 99,946.4 26,907.5 30,229.0 24,176.9 18,633.1 

Other Markets                 871.7 1,650.7 943.9 981.5 10,875.2 11,699.2 3,799.9 3,215.1 2,624.4 2,059.8 

Interest rate                 698.9 1,535.5 861.9 903.3 6,993.8 7,649.9 2,797.8 2,239.6 1,510.5 1,101.9 
Currency                     81.7 71.3 39.6 37.0 1,436.3 754.3 194.3 233.6 182.5 143.9 
Equity index                   91.1 43.9 42.5 41.2 2,445.1 3,295.0 807.7 741.9 931.4 814.0 

Amounts outstanding Turnover

Table 23A: Derivative financial instruments traded on organised exchanges
By instrument and location
Notional principal in billions of US dollars
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